
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 5 0.01    3.7159 3.6250 3.6250

TBILL 12.08.10 PIBL1209L250 <1M 12/8/2010 12 0.03    3.2186 2.9688 2.9688

TBILL 12.15.10 PIBL0610F079 <1M 12/15/2010 19 0.05 1680.000000 1.4500 9:02:36 AM 1.4750 2.7214 2.3125 2.3125

TBILL 12.22.10 PIBL0310I091 1M 12/22/2010 26 0.07 350.000000 1.0000 9:28:44 AM 1.0000 2.2242 1.6563 1.6563

TBILL 12.29.10* PIBL0610F088 1M 12/29/2010 33 0.09    1.7269 1.0000 1.0000

TBILL 01.05.11 PIBL0310J107 1M 1/5/2011 40 0.11    1.7274 1.0781 1.0625

TBILL 01.12.11 PIBL1210A018 2M 1/12/2011 47 0.13 7.000000 1.6000 9:03:26 AM 1.6000 1.7279 1.1563 1.1250

TBILL 01.19.11 PIBL0310J116 2M 1/19/2011 54 0.15    1.7284 1.2344 1.1875

TBILL 01.26.11 PIBL1210A027 2M 1/26/2011 61 0.17 19.261000 1.0000 11:54:24 AM 1.1608 1.7288 1.3125 1.2500

TBILL 02.02.11 PIBL0310K123 2M 2/2/2011 68 0.19    1.7293 1.3906 1.3125

TBILL 02.09.11 PIBL1210B035 2M 2/9/2011 75 0.21 301.044000 1.6500 11:29:25 AM 1.0023 1.7298 1.4688 1.3750

TBILL 02.16.11 PIBL0310K132 3M 2/16/2011 82 0.22 25.000000 1.2500 3:16:03 PM 1.2500 1.7303 1.5469 1.4375

TBILL 02.23.11* PIBL1210B044 3M 2/23/2011 89 0.24 0.632000 3.0000 8:46:24 AM 3.0000 1.7308 1.6250 1.5000

TBILL 03.09.11 PIBL1210C052 4M 3/9/2011 103 0.28 2.113000 1.2500 10:43:52 AM 1.2500 1.7837 1.6833 1.5417

TBILL 03.23.11 PIBL1210C061 4M 3/23/2011 117 0.32 5.973000 1.0000 9:42:15 AM 1.5859 1.8365 1.7417 1.5833

TBILL 04.06.11 PIBL1210D079 5M 4/6/2011 131 0.36 260.791000 1.4500 2:52:38 PM 1.4495 1.8894 1.8000 1.6250

TBILL 04.20.11 PIBL1210D088 5M 4/20/2011 145 0.40    1.9423 1.8583 1.6667

TBILL 05.04.11 PIBL1210E096 5M 5/4/2011 159 0.44    1.9952 1.9167 1.7083

TBILL 05.18.11* PIBL1210E103 6M 5/18/2011 173 0.47    2.0481 1.9750 1.7500

TBILL 06.15.11 PIBL1210F120 7M 6/15/2011 201 0.55    2.1179 2.0442 1.8538

TBILL 06.29.11 PIBL1210F139 7M 6/29/2011 215 0.59    2.1528 2.0788 1.9058

TBILL 07.13.11 PIBL1210G147 8M 7/13/2011 229 0.63 2.450000 1.6250 11:45:09 AM 1.6250 2.1877 2.1135 1.9577

TBILL 07.27.11 PIBL1210G156 8M 7/27/2011 243 0.67    2.2226 2.1481 2.0096

TBILL 08.10.11 PIBL1210H164 9M 8/10/2011 257 0.70    2.2575 2.1827 2.0615

TBILL 08.24.11 PIBL1210H173 9M 8/24/2011 271 0.74 29.690234 2.0500 4:03:04 PM 2.0198 2.2925 2.2173 2.1135

TBILL 09.07.11 PIBL1210I181 10M 9/7/2011 285 0.78 650.000000 2.1650 11:55:20 AM 2.1569 2.3274 2.2519 2.1654

TBILL 09.21.11 PIBL1210I190 10M 9/21/2011 299 0.82    2.3623 2.2865 2.2173

TBILL 10.05.11 PIBL1210J206 11M 10/5/2011 313 0.86    2.3972 2.3212 2.2692

TBILL 10.19.11 PIBL1210J215 11M 10/19/2011 327 0.90 150.000000 2.3500 2:55:49 PM 2.3166 2.4321 2.3558 2.3212

TBILL 11.02.11 PIBL1210K222 11M 11/2/2011 341 0.93    2.4670 2.3904 2.3731

TBILL 11.16.11* PIBL1210K231 1Y 11/16/2011 355 0.97 3.265000 2.2000 11:22:54 AM 2.2000 2.5019 2.4250 2.4250
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