
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 5 0.01    4.0130 3.9889 3.9881

TBILL 08.25.10 PIBL1209H175 <1M 8/25/2010 12 0.03 6.535000 4.4800 2:59:52 PM 3.7612 4.0357 3.9694 3.9673

TBILL 09.08.10 PIBL1209I183 1M 9/8/2010 26 0.07 307.182000 4.4800 3:25:12 PM 3.9096 4.0811 3.9306 3.9257

TBILL 09.15.10* PIBL0310F076 1M 9/15/2010 33 0.09 9.500000 3.7150 10:08:14 AM 3.7523 4.1038 3.9111 3.9049

TBILL 09.22.10 PIBL0610C018 1M 9/22/2010 40 0.11    4.1096 3.9347 3.9293

TBILL 09.29.10 PIBL1209I209 2M 9/29/2010 47 0.13 10.041000 3.8900 10:34:47 AM 3.8900 4.1154 3.9583 3.9537

TBILL09.29.10a PIBL0310F085 2M 9/29/2010 47 0.13 2.945083 3.8750 10:53:04 AM 3.8348 4.1154 3.9583 3.9537

TBILL 10.06.10 PIBL0610D026 2M 10/6/2010 54 0.15    4.1212 3.9819 3.9781

TBILL 10.13.10 PIBL1209J217 2M 10/13/2010 61 0.17 2.010000 3.8000 9:55:19 AM 3.8000 4.1269 4.0056 4.0025

TBILL 10.20.10 PIBL0610D035 2M 10/20/2010 68 0.19 7.040600 3.8750 3:36:16 PM 3.9620 4.1327 4.0292 4.0268

TBILL 10.27.10 PIBL1209J226 2M 10/27/2010 75 0.21 5.898959 3.8601 3:35:57 PM 3.8223 4.1385 4.0528 4.0512

TBILL 11.03.10 PIBL0610E043 3M 11/3/2010 82 0.22 11.104499 3.9250 3:55:14 PM 3.8637 4.1442 4.0764 4.0756

TBILL 11.10.10* PIBL1209K233 3M 11/10/2010 89 0.24 10.302769 4.0000 3:44:44 PM 3.8712 4.1500 4.1000 4.1000

TBILL 11.17.10 PIBL0610E052 3M 11/17/2010 96 0.26 17.694000 3.9500 4:14:02 PM 3.9712 4.1664 4.1093 4.1091

TBILL 11.24.10 PIBL1209K242 4M 11/24/2010 103 0.28 39.387357 3.9600 12:00:25 PM 4.2406 4.1828 4.1187 4.1182

TBILL 12.01.10 PIBL0610F060 4M 12/1/2010 110 0.30 4.042900 4.0000 2:36:05 PM 4.0000 4.1993 4.1280 4.1273

TBILL 12.08.10 PIBL1209L250 4M 12/8/2010 117 0.32 0.840000 4.3750 11:14:31 AM 4.3750 4.2157 4.1374 4.1364

TBILL 12.15.10 PIBL0610F079 4M 12/15/2010 124 0.34 1.229000 4.0500 3:39:40 PM 4.0500 4.2321 4.1467 4.1455

TBILL 12.29.10 PIBL0610F088 5M 12/29/2010 138 0.38 12.824306 4.0801 3:28:29 PM 4.0831 4.2649 4.1654 4.1637

TBILL 01.12.11 PIBL1210A018 5M 1/12/2011 152 0.42 8.219000 4.1000 10:13:57 AM 4.0618 4.2978 4.1841 4.1818

TBILL 01.26.11 PIBL1210A027 5M 1/26/2011 166 0.45 22.669014 4.1250 3:26:52 PM 4.0181 4.3306 4.2028 4.2000

TBILL 02.09.11* PIBL1210B035 6M 2/9/2011 180 0.49 61.407000 4.1855 3:51:15 PM 4.2182 4.3635 4.2215 4.2182

TBILL 02.23.11 PIBL1210B044 7M 2/23/2011 194 0.53 10.670000 4.2250 3:42:02 PM 4.2250 4.3864 4.2506 4.2341

TBILL 03.09.11 PIBL1210C052 7M 3/9/2011 208 0.57 1.791000 4.7000 3:24:17 PM 4.7000 4.4093 4.2797 4.2499

TBILL 03.23.11 PIBL1210C061 8M 3/23/2011 222 0.61 3.826338 4.2750 3:50:39 PM 4.2330 4.4322 4.3088 4.2658

TBILL 04.06.11 PIBL1210D079 8M 4/6/2011 236 0.65    4.4552 4.3380 4.2816

TBILL 04.20.11 PIBL1210D088 9M 4/20/2011 250 0.68 2.568200 4.3000 3:19:42 PM 4.3000 4.4781 4.3671 4.2975

TBILL 05.18.11 PIBL1210E103 9M 5/18/2011 278 0.76    4.5240 4.4253 4.3292

TBILL 06.15.11 PIBL1210F120 10M 6/15/2011 306 0.84    4.5698 4.4835 4.3609

TBILL 06.29.11 PIBL1210F139 11M 6/29/2011 320 0.88 8.647946 4.3500 2:29:58 PM 4.3315 4.5928 4.5127 4.3767

TBILL 07.13.11 PIBL1210G147 11M 7/13/2011 334 0.92    4.6157 4.5418 4.3925

TBILL 07.27.11 PIBL1210G156 1Y 7/27/2011 348 0.95 9.730143 4.3750 3:39:19 PM 4.3737 4.6386 4.5709 4.4084

TBILL 08.10.11* PIBL1210H164 1Y 8/10/2011 362 0.99 65.676000 4.4155 3:23:51 PM 4.4317 4.6615 4.6000 4.4242
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