
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 1     4.0000 4.0000 4.0000

TBILL 11.10.10 PIBL1209K233 <1M 11/10/2010 8 0.02 601.016000 3.2000 3:07:59 PM 3.2346 3.9592 3.9500 3.9500

TBILL 11.17.10 PIBL0610E052 <1M 11/17/2010 15 0.04 2.000000 3.3500 10:14:03 AM 3.3500 3.9185 3.9000 3.9000

TBILL 11.24.10 PIBL1209K242 <1M 11/24/2010 22 0.06    3.8777 3.8500 3.8500

TBILL 12.01.10 PIBL0610F060 1M 12/1/2010 29 0.08 12.384754 4.5000 10:40:05 AM 4.3100 3.8369 3.8000 3.8000

TBILL 12.08.10* PIBL1209L250 1M 12/8/2010 36 0.10    3.7962 3.7500 3.7500

TBILL 12.15.10 PIBL0610F079 1M 12/15/2010 43 0.12 3.020000 3.5000 3:44:22 PM 3.5012 3.8002 3.7502 3.7499

TBILL 12.22.10 PIBL0310I091 2M 12/22/2010 50 0.14    3.8043 3.7504 3.7498

TBILL 12.29.10 PIBL0610F088 2M 12/29/2010 57 0.16 2.532000 3.6000 3:08:45 PM 3.6000 3.8083 3.7506 3.7497

TBILL 01.05.11 PIBL0310J107 2M 1/5/2011 64 0.18    3.8124 3.7509 3.7496

TBILL 01.12.11 PIBL1210A018 2M 1/12/2011 71 0.19    3.8165 3.7511 3.7495

TBILL 01.19.11 PIBL0310J116 2M 1/19/2011 78 0.21 0.252000 3.2500 11:26:37 AM 3.2500 3.8205 3.7513 3.7494

TBILL 01.26.11 PIBL1210A027 3M 1/26/2011 85 0.23    3.8246 3.7515 3.7493

TBILL 02.09.11* PIBL1210B035 3M 2/9/2011 99 0.27 708.145000 3.5850 3:05:35 PM 3.7490 3.8327 3.7519 3.7490

TBILL 02.23.11 PIBL1210B044 4M 2/23/2011 113 0.31 1.104000 3.6500 3:29:01 PM 3.6500 3.8760 3.8016 3.8028

TBILL 03.09.11 PIBL1210C052 4M 3/9/2011 127 0.35 5.263000 3.6000 2:49:08 PM 3.6376 3.9193 3.8514 3.8565

TBILL 03.23.11 PIBL1210C061 5M 3/23/2011 141 0.39 0.211744 4.0000 9:10:39 AM 4.0000 3.9626 3.9011 3.9102

TBILL 04.06.11 PIBL1210D079 5M 4/6/2011 155 0.42 3.034000 4.0000 3:13:45 PM 3.9333 4.0059 3.9508 3.9639

TBILL 04.20.11 PIBL1210D088 5M 4/20/2011 169 0.46 237.359000 3.8500 11:34:29 AM 3.9284 4.0492 4.0005 4.0176

TBILL 05.18.11* PIBL1210E103 6M 5/18/2011 197 0.54 120.000000 4.1250 11:16:58 AM 4.1250 4.1358 4.1000 4.1250

TBILL 06.15.11 PIBL1210F120 8M 6/15/2011 225 0.62    4.1673 4.1255 4.1240

TBILL 06.29.11 PIBL1210F139 8M 6/29/2011 239 0.65 25.000000 4.2000 3:05:05 PM 4.2000 4.1831 4.1382 4.1234

TBILL 07.13.11 PIBL1210G147 9M 7/13/2011 253 0.69    4.1988 4.1509 4.1229

TBILL 07.27.11 PIBL1210G156 9M 7/27/2011 267 0.73    4.2146 4.1636 4.1224

TBILL 08.10.11 PIBL1210H164 9M 8/10/2011 281 0.77    4.2304 4.1764 4.1219

TBILL 08.24.11 PIBL1210H173 10M 8/24/2011 295 0.81 5.088500 4.0150 11:09:56 AM 3.9918 4.2462 4.1891 4.1214

TBILL 09.07.11 PIBL1210I181 10M 9/7/2011 309 0.85    4.2619 4.2018 4.1208

TBILL 09.21.11 PIBL1210I190 11M 9/21/2011 323 0.88    4.2777 4.2145 4.1203

TBILL 10.05.11 PIBL1210J206 11M 10/5/2011 337 0.92    4.2935 4.2273 4.1198

TBILL 10.19.11* PIBL1210J215 1Y 10/19/2011 351 0.96 109.270200 4.1250 3:10:25 PM 4.1193 4.3092 4.2400 4.1193
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