
Interpolated Bills

Instrument 

Name
ISIN Tenor Maturity Days YRS D. Vol (MM) Last Yield Traded Time W. Ave PDSI-F PDSI-R1 PDSI-R2

TBILL 08.04.10 PIBL0310E040 <1M 8/4/2010 6 0.02    4.0108 4.0000 3.9790

TBILL 08.11.10 PIBL1209H166 <1M 8/11/2010 13 0.04 94.501000 3.8500 3:47:24 PM 3.8444 4.0260 4.0000 3.9497

TBILL 08.18.10 PIBL0310E059 <1M 8/18/2010 20 0.05 110.192000 3.7500 11:25:03 AM 3.7500 4.0411 4.0000 3.9204

TBILL 08.25.10 PIBL1209H175 1M 8/25/2010 27 0.07 66.607000 3.8500 11:34:14 AM 3.8324 4.0562 4.0000 3.8910

TBILL 09.08.10* PIBL1209I183 1M 9/8/2010 41 0.11    4.0865 4.0000 3.8324

TBILL 09.15.10 PIBL0310F076 2M 9/15/2010 48 0.13 324.259946 3.9010 3:00:55 PM 3.9454 4.0923 3.9848 3.8481

TBILL 09.22.10 PIBL0610C018 2M 9/22/2010 55 0.15 0.203198 3.8000 2:17:58 PM 3.8000 4.0981 3.9697 3.8639

TBILL 09.29.10 PIBL1209I209 2M 9/29/2010 62 0.17 2.157000 3.8000 10:38:28 AM 3.8000 4.1038 3.9545 3.8797

TBILL09.29.10a PIBL0310F085 2M 9/29/2010 62 0.17 105.324788 3.8000 11:46:47 AM 3.8996 4.1038 3.9545 3.8797

TBILL 10.06.10 PIBL0610D026 2M 10/6/2010 69 0.19    4.1096 3.9394 3.8955

TBILL 10.13.10 PIBL1209J217 2M 10/13/2010 76 0.21 17.227700 3.9011 3:55:46 PM 3.9009 4.1154 3.9242 3.9112

TBILL 10.20.10 PIBL0610D035 3M 10/20/2010 83 0.23 10.288000 3.9252 3:15:52 PM 3.9375 4.1212 3.9091 3.9270

TBILL 10.27.10* PIBL1209J226 3M 10/27/2010 90 0.25 114.786750 3.9750 2:53:54 PM 3.9121 4.1269 3.8939 3.9428

TBILL 11.03.10 PIBL0610E043 3M 11/3/2010 97 0.27 48.026423 4.0522 3:04:52 PM 4.0171 4.1453 3.9165 3.9617

TBILL 11.10.10 PIBL1209K233 4M 11/10/2010 104 0.28    4.1637 3.9390 3.9807

TBILL 11.17.10 PIBL0610E052 4M 11/17/2010 111 0.30 1.506000 4.0500 3:29:28 PM 4.0399 4.1820 3.9616 3.9996

TBILL 11.24.10 PIBL1209K242 4M 11/24/2010 118 0.32 4.598700 3.9750 2:20:15 PM 3.9750 4.2004 3.9842 4.0186

TBILL 12.01.10 PIBL0610F060 4M 12/1/2010 125 0.34 117.738838 4.0200 3:53:39 PM 4.0621 4.2188 4.0067 4.0375

TBILL 12.08.10 PIBL1209L250 5M 12/8/2010 132 0.36 139.700000 4.1250 2:51:06 PM 4.1251 4.2372 4.0293 4.0565

TBILL 12.15.10 PIBL0610F079 5M 12/15/2010 139 0.38 2.805173 4.1300 3:31:29 PM 4.1300 4.2555 4.0519 4.0754

TBILL 12.29.10 PIBL0610F088 5M 12/29/2010 153 0.42 117.418000 4.3355 3:51:41 PM 4.3394 4.2923 4.0970 4.1133

TBILL 01.12.11 PIBL1210A018 5M 1/12/2011 167 0.46 90.136866 4.2000 11:44:42 AM 4.0536 4.3290 4.1421 4.1512

TBILL 01.26.11* PIBL1210A027 6M 1/26/2011 181 0.50 341.980283 4.2251 3:13:34 PM 4.1891 4.3658 4.1872 4.1891

TBILL 02.09.11 PIBL1210B035 7M 2/9/2011 195 0.53 13.530000 4.2250 11:20:07 AM 4.2250 4.3893 4.2075 4.2093

TBILL 02.23.11 PIBL1210B044 7M 2/23/2011 209 0.57    4.4128 4.2277 4.2295

TBILL 03.09.11 PIBL1210C052 8M 3/9/2011 223 0.61 1.020000 4.3000 10:45:48 AM 4.3000 4.4362 4.2479 4.2498

TBILL 03.23.11 PIBL1210C061 8M 3/23/2011 237 0.65 57.051568 4.3500 4:08:29 PM 4.3189 4.4597 4.2681 4.2700

TBILL 04.06.11 PIBL1210D079 9M 4/6/2011 251 0.69 27.076000 4.3000 2:19:55 PM 4.3023 4.4832 4.2883 4.2902

TBILL 04.20.11 PIBL1210D088 9M 4/20/2011 265 0.73 1.725000 4.4000 2:42:15 PM 4.4000 4.5067 4.3085 4.3104

TBILL 05.18.11 PIBL1210E103 10M 5/18/2011 293 0.80 2.049330 4.5000 2:45:53 PM 4.4597 4.5537 4.3490 4.3509

TBILL 06.15.11 PIBL1210F120 11M 6/15/2011 321 0.88 94.173913 4.4000 3:20:30 PM 4.4105 4.6007 4.3894 4.3913

TBILL 06.29.11 PIBL1210F139 11M 6/29/2011 335 0.92 227.803755 4.4850 3:20:33 PM 4.4736 4.6242 4.4096 4.4116

TBILL 07.13.11 PIBL1210G147 1Y 7/13/2011 349 0.96 14.133234 4.4250 3:06:42 PM 4.4608 4.6477 4.4298 4.4318

TBILL 07.27.11* PIBL1210G156 1Y 7/27/2011 363 0.99 373.480433 4.4510 3:48:03 PM 4.4517 4.6712 4.4501 4.4520
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