
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 12.01.10 PIBL0610F060 <1M 12/1/2010 6 0.02 0.500000 3.8000 3:52:09 PM 3.8000 3.6670 3.6364 3.6220

TBILL 12.08.10 PIBL1209L250 <1M 12/8/2010 13 0.04 60.000000 1.0000 10:06:57 AM 1.0000 3.2007 3.1273 3.0927

TBILL 12.15.10 PIBL0610F079 <1M 12/15/2010 20 0.05    2.7344 2.6182 2.5634

TBILL 12.22.10 PIBL0310I091 1M 12/22/2010 27 0.07 360.000000 1.5000 11:15:36 AM 1.5000 2.2682 2.1091 2.0342

TBILL 12.29.10* PIBL0610F088 1M 12/29/2010 34 0.09 7.391000 1.5000 11:19:40 AM 1.6603 1.8019 1.6000 1.5049

TBILL 01.05.11 PIBL0310J107 1M 1/5/2011 41 0.11 0.420000 3.0000 8:45:00 AM 3.0000 1.8031 1.6000 1.5168

TBILL 01.12.11 PIBL1210A018 2M 1/12/2011 48 0.13 6.400000 1.5250 11:20:08 AM 1.5250 1.8043 1.6000 1.5287

TBILL 01.19.11 PIBL0310J116 2M 1/19/2011 55 0.15 5.800000 1.5350 11:20:53 AM 1.2305 1.8055 1.6000 1.5406

TBILL 01.26.11 PIBL1210A027 2M 1/26/2011 62 0.17 7.871800 1.7827 2:47:30 PM 1.8961 1.8067 1.6000 1.5525

TBILL 02.02.11 PIBL0310K123 2M 2/2/2011 69 0.19 12.710000 1.5550 11:22:04 AM 1.5493 1.8079 1.6000 1.5644

TBILL 02.09.11 PIBL1210B035 2M 2/9/2011 76 0.21 6.909000 1.5650 11:24:12 AM 1.3442 1.8091 1.6000 1.5762

TBILL 02.16.11 PIBL0310K132 3M 2/16/2011 83 0.23 13.418133 1.0000 3:55:23 PM 1.3483 1.8103 1.6000 1.5881

TBILL 02.23.11* PIBL1210B044 3M 2/23/2011 90 0.25 5.761011 1.3500 2:57:53 PM 1.3552 1.8115 1.6000 1.6000

TBILL 03.09.11 PIBL1210C052 4M 3/9/2011 104 0.28 2.197000 1.2000 2:53:07 PM 1.3634 1.8577 1.6625 1.6625

TBILL 03.23.11 PIBL1210C061 4M 3/23/2011 118 0.32 2.741000 1.0000 2:46:03 PM 1.4043 1.9038 1.7250 1.7250

TBILL 04.06.11 PIBL1210D079 5M 4/6/2011 132 0.36 272.501000 1.5000 4:11:19 PM 1.4914 1.9500 1.7875 1.7875

TBILL 04.20.11 PIBL1210D088 5M 4/20/2011 146 0.40 25.034953 1.5000 12:06:22 PM 1.4602 1.9962 1.8500 1.8500

TBILL 05.04.11 PIBL1210E096 5M 5/4/2011 160 0.44 45.688093 1.3500 11:40:56 AM 1.3518 2.0423 1.9125 1.9125

TBILL 05.18.11* PIBL1210E103 6M 5/18/2011 174 0.48 37.082366 1.4500 3:18:50 PM 1.3879 2.0885 1.9750 1.9750

TBILL 06.15.11 PIBL1210F120 7M 6/15/2011 202 0.55 21.099000 1.5000 11:55:03 AM 1.5367 2.1570 2.0473 2.0473

TBILL 06.29.11 PIBL1210F139 7M 6/29/2011 216 0.59 3.041100 1.8000 12:08:18 PM 1.8000 2.1913 2.0835 2.0835

TBILL 07.13.11 PIBL1210G147 8M 7/13/2011 230 0.63    2.2256 2.1196 2.1196

TBILL 07.27.11 PIBL1210G156 8M 7/27/2011 244 0.67    2.2599 2.1558 2.1558

TBILL 08.10.11 PIBL1210H164 9M 8/10/2011 258 0.71 0.356199 2.2500 9:47:53 AM 2.2500 2.2942 2.1919 2.1919

TBILL 08.24.11 PIBL1210H173 9M 8/24/2011 272 0.75 14.671900 2.0000 3:50:14 PM 2.0000 2.3285 2.2281 2.2281

TBILL 09.07.11 PIBL1210I181 10M 9/7/2011 286 0.78 304.000000 2.0000 11:32:04 AM 2.4194 2.3628 2.2642 2.2642

TBILL 09.21.11 PIBL1210I190 10M 9/21/2011 300 0.82    2.3971 2.3004 2.3004

TBILL 10.05.11 PIBL1210J206 11M 10/5/2011 314 0.86    2.4314 2.3365 2.3365

TBILL 10.19.11 PIBL1210J215 11M 10/19/2011 328 0.90 17.211000 2.1000 11:40:09 AM 2.1000 2.4657 2.3727 2.3727

TBILL 11.02.11 PIBL1210K222 11M 11/2/2011 342 0.94 5.467669 2.3000 2:52:35 PM 2.1863 2.4999 2.4088 2.4088

TBILL 11.16.11* PIBL1210K231 1Y 11/16/2011 356 0.98 19.180029 2.2500 2:37:48 PM 2.2428 2.5342 2.4450 2.4450
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