
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 08.18.10 PIBL0310E059 <1M 8/18/2010 6 0.02    4.0139 4.0162 4.0159

TBILL 08.25.10 PIBL1209H175 <1M 8/25/2010 13 0.04 151.551000 3.9000 2:40:58 PM 4.1597 4.0334 4.0390 4.0382

TBILL 09.08.10 PIBL1209I183 1M 9/8/2010 27 0.07 792.952133 3.9500 2:38:17 PM 4.1064 4.0724 4.0844 4.0827

TBILL 09.15.10* PIBL0310F076 1M 9/15/2010 34 0.09 0.952000 3.7250 11:56:49 AM 3.7250 4.0919 4.1072 4.1050

TBILL 09.22.10 PIBL0610C018 1M 9/22/2010 41 0.11 2.508000 3.8000 3:43:28 PM 3.8000 4.0985 4.0757 4.0773

TBILL 09.29.10 PIBL1209I209 2M 9/29/2010 48 0.13 301.418000 3.8500 11:01:30 AM 3.9167 4.1050 4.0443 4.0496

TBILL09.29.10a PIBL0310F085 2M 9/29/2010 48 0.13 27.351708 3.8750 12:21:04 PM 3.8695 4.1050 4.0443 4.0496

TBILL 10.06.10 PIBL0610D026 2M 10/6/2010 55 0.15 2.009000 3.8000 12:00:08 PM 3.8312 4.1115 4.0128 4.0220

TBILL 10.13.10 PIBL1209J217 2M 10/13/2010 62 0.17 12.271680 3.9001 2:28:22 PM 3.8898 4.1181 3.9813 3.9943

TBILL 10.20.10 PIBL0610D035 2M 10/20/2010 69 0.19 32.571611 3.9150 11:51:57 AM 3.9712 4.1246 3.9499 3.9667

TBILL 10.27.10 PIBL1209J226 2M 10/27/2010 76 0.21 28.618020 3.9770 3:58:38 PM 3.9560 4.1312 3.9184 3.9390

TBILL 11.03.10 PIBL0610E043 3M 11/3/2010 83 0.23 481.668158 3.9500 3:29:47 PM 3.8147 4.1377 3.8869 3.9114

TBILL 11.10.10* PIBL1209K233 3M 11/10/2010 90 0.25 238.136965 3.9355 2:48:41 PM 3.8818 4.1442 3.8555 3.8837

TBILL 11.17.10 PIBL0610E052 3M 11/17/2010 97 0.27 266.544222 3.9501 3:59:17 PM 4.0101 4.1604 3.8837 3.9080

TBILL 11.24.10 PIBL1209K242 4M 11/24/2010 104 0.28 97.924646 4.1750 2:11:52 PM 4.1238 4.1765 3.9120 3.9324

TBILL 12.01.10 PIBL0610F060 4M 12/1/2010 111 0.30 83.811400 4.0250 3:15:12 PM 4.0490 4.1926 3.9402 3.9567

TBILL 12.08.10 PIBL1209L250 4M 12/8/2010 118 0.32 0.419400 4.2000 9:08:37 AM 4.2000 4.2087 3.9685 3.9810

TBILL 12.15.10 PIBL0610F079 4M 12/15/2010 125 0.34 67.824055 4.1000 2:38:17 PM 4.1125 4.2249 3.9967 4.0053

TBILL 12.29.10 PIBL0610F088 5M 12/29/2010 139 0.38 358.310079 4.1261 3:50:45 PM 4.1765 4.2571 4.0532 4.0540

TBILL 01.12.11 PIBL1210A018 5M 1/12/2011 153 0.42 12.689000 4.1000 3:49:43 PM 4.1016 4.2893 4.1097 4.1026

TBILL 01.26.11 PIBL1210A027 5M 1/26/2011 167 0.46 10.531117 4.1851 2:53:41 PM 4.1884 4.3216 4.1662 4.1512

TBILL 02.09.11* PIBL1210B035 6M 2/9/2011 181 0.50 161.299257 4.2165 3:47:38 PM 4.1999 4.3538 4.2227 4.1999

TBILL 02.23.11 PIBL1210B044 7M 2/23/2011 195 0.53 10.200000 4.2500 3:34:36 PM 4.2500 4.3768 4.2376 4.2161

TBILL 03.09.11 PIBL1210C052 7M 3/9/2011 209 0.57 0.231000 4.2751 2:36:45 PM 4.2751 4.3997 4.2524 4.2324

TBILL 03.23.11 PIBL1210C061 8M 3/23/2011 223 0.61 4.625000 4.3100 2:54:58 PM 4.3510 4.4226 4.2673 4.2486

TBILL 04.06.11 PIBL1210D079 8M 4/6/2011 237 0.65    4.4456 4.2821 4.2648

TBILL 04.20.11 PIBL1210D088 9M 4/20/2011 251 0.69 28.534100 4.3300 3:49:58 PM 4.2923 4.4685 4.2970 4.2811

TBILL 05.18.11 PIBL1210E103 9M 5/18/2011 279 0.76    4.5143 4.3267 4.3135

TBILL 06.15.11 PIBL1210F120 10M 6/15/2011 307 0.84 16.597484 4.3750 3:28:32 PM 4.3770 4.5602 4.3564 4.3460

TBILL 06.29.11 PIBL1210F139 11M 6/29/2011 321 0.88 15.363200 4.3750 3:16:04 PM 4.3743 4.5831 4.3712 4.3622

TBILL 07.13.11 PIBL1210G147 11M 7/13/2011 335 0.92 2.425000 4.4250 11:08:14 AM 4.4250 4.6061 4.3861 4.3785

TBILL 07.27.11 PIBL1210G156 1Y 7/27/2011 349 0.96 244.944800 4.3750 3:57:00 PM 4.3796 4.6290 4.4009 4.3947

TBILL 08.10.11* PIBL1210H164 1Y 8/10/2011 363 0.99 222.899858 4.4255 3:19:19 PM 4.4454 4.6519 4.4158 4.4109
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