
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 11.03.10 PIBL0610E043 <1M 11/3/2010 6 0.02    3.9822 3.9697 3.9697

TBILL 11.10.10 PIBL1209K233 <1M 11/10/2010 13 0.04 2.474000 4.5000 3:34:18 PM 3.7045 3.9573 3.9273 3.9273

TBILL 11.17.10 PIBL0610E052 <1M 11/17/2010 20 0.05 4.905000 3.5000 2:20:05 PM 3.5306 3.9325 3.8848 3.8848

TBILL 11.24.10 PIBL1209K242 1M 11/24/2010 27 0.07 1.005045 3.5050 2:51:37 PM 3.5035 3.9076 3.8424 3.8424

TBILL 12.01.10* PIBL0610F060 1M 12/1/2010 34 0.09 5.917000 3.5500 10:52:35 AM 3.4905 3.8827 3.8000 3.8000

TBILL 12.08.10 PIBL1209L250 1M 12/8/2010 41 0.11    3.8839 3.7693 3.7689

TBILL 12.15.10 PIBL0610F079 2M 12/15/2010 48 0.13 2.050000 3.5000 12:00:58 PM 3.5000 3.8851 3.7386 3.7379

TBILL 12.22.10 PIBL0310I091 2M 12/22/2010 55 0.15 13.247251 3.4000 2:57:30 PM 3.4847 3.8863 3.7079 3.7068

TBILL 12.29.10 PIBL0610F088 2M 12/29/2010 62 0.17 57.418000 4.2500 2:37:04 PM 3.5982 3.8875 3.6772 3.6757

TBILL 01.05.11 PIBL0310J107 2M 1/5/2011 69 0.19 20.638000 4.0500 3:52:07 PM 3.9112 3.8887 3.6465 3.6446

TBILL 01.12.11 PIBL1210A018 2M 1/12/2011 76 0.21 10.124500 3.5150 10:55:22 AM 3.6799 3.8899 3.6158 3.6136

TBILL 01.19.11 PIBL0310J116 3M 1/19/2011 83 0.23 126.016326 3.4855 2:41:25 PM 3.5119 3.8911 3.5851 3.5825

TBILL 01.26.11* PIBL1210A027 3M 1/26/2011 90 0.25 78.326500 3.5000 2:52:35 PM 3.6151 3.8923 3.5544 3.5514

TBILL 02.09.11 PIBL1210B035 4M 2/9/2011 104 0.28 383.341169 3.6004 3:54:49 PM 3.7829 3.9353 3.6037 3.6018

TBILL 02.23.11 PIBL1210B044 4M 2/23/2011 118 0.32 99.699644 3.5500 2:58:03 PM 3.6920 3.9782 3.6529 3.6521

TBILL 03.09.11 PIBL1210C052 5M 3/9/2011 132 0.36 7.354650 3.9000 2:31:12 PM 3.7743 4.0212 3.7022 3.7024

TBILL 03.23.11 PIBL1210C061 5M 3/23/2011 146 0.40 34.461565 3.7500 3:38:00 PM 3.7427 4.0641 3.7515 3.7528

TBILL 04.06.11 PIBL1210D079 5M 4/6/2011 160 0.44 125.927000 3.8500 12:20:43 PM 3.8381 4.1071 3.8007 3.8031

TBILL 04.20.11* PIBL1210D088 6M 4/20/2011 174 0.48 193.582000 3.8800 2:01:49 PM 3.8534 4.1500 3.8500 3.8534

TBILL 05.18.11 PIBL1210E103 7M 5/18/2011 202 0.55 7.624000 3.8750 11:48:31 AM 3.8750 4.1819 3.9018 3.9081

TBILL 06.15.11 PIBL1210F120 8M 6/15/2011 230 0.63 2.680641 3.8750 3:20:54 PM 4.0380 4.2138 3.9535 3.9628

TBILL 06.29.11 PIBL1210F139 8M 6/29/2011 244 0.67 0.013312 4.1000 3:47:48 PM 4.1000 4.2297 3.9794 3.9901

TBILL 07.13.11 PIBL1210G147 9M 7/13/2011 258 0.71 2.291600 3.9000 10:47:12 AM 3.8990 4.2457 4.0053 4.0174

TBILL 07.27.11 PIBL1210G156 9M 7/27/2011 272 0.75    4.2616 4.0312 4.0447

TBILL 08.10.11 PIBL1210H164 10M 8/10/2011 286 0.78 651.535000 4.0000 11:30:24 AM 4.0539 4.2776 4.0571 4.0721

TBILL 08.24.11 PIBL1210H173 10M 8/24/2011 300 0.82 19.020500 3.9001 11:35:09 AM 3.9001 4.2935 4.0829 4.0994

TBILL 09.07.11 PIBL1210I181 11M 9/7/2011 314 0.86 217.583674 4.1000 3:53:25 PM 4.1544 4.3095 4.1088 4.1267

TBILL 09.21.11 PIBL1210I190 11M 9/21/2011 328 0.90    4.3254 4.1347 4.1541

TBILL 10.05.11 PIBL1210J206 11M 10/5/2011 342 0.94 0.308000 4.1500 11:57:17 AM 4.1500 4.3414 4.1606 4.1814

TBILL 10.19.11* PIBL1210J215 1Y 10/19/2011 356 0.98 166.710000 4.2250 3:14:37 PM 4.2087 4.3573 4.1865 4.2087
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