
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 1     4.0000 4.0000 4.0000

TBILL 12.08.10 PIBL1209L250 <1M 12/8/2010 8 0.02 1300.000000 0.9500 9:53:47 AM 0.9500 3.5209 3.4502 3.4306

TBILL 12.15.10 PIBL0610F079 <1M 12/15/2010 15 0.04    3.0418 2.9005 2.8612

TBILL 12.22.10 PIBL0310I091 <1M 12/22/2010 22 0.06 350.000000 0.9500 9:14:07 AM 0.9500 2.5627 2.3507 2.2919

TBILL 12.29.10 PIBL0610F088 1M 12/29/2010 29 0.08 400.158000 1.1000 3:58:22 PM 1.1525 2.0835 1.8010 1.7225

TBILL 01.05.11* PIBL0310J107 1M 1/5/2011 36 0.10    1.6044 1.2512 1.1531

TBILL 01.12.11 PIBL1210A018 1M 1/12/2011 43 0.12 1.000000 1.3750 9:05:49 AM 1.3750 1.6041 1.2789 1.1916

TBILL 01.19.11 PIBL0310J116 2M 1/19/2011 50 0.14    1.6039 1.3065 1.2302

TBILL 01.26.11 PIBL1210A027 2M 1/26/2011 57 0.16    1.6036 1.3342 1.2687

TBILL 02.02.11 PIBL0310K123 2M 2/2/2011 64 0.18    1.6033 1.3618 1.3073

TBILL 02.09.11 PIBL1210B035 2M 2/9/2011 71 0.19 10.500000 1.7500 2:38:38 PM 1.6310 1.6030 1.3894 1.3458

TBILL 02.16.11 PIBL0310K132 2M 2/16/2011 78 0.21 51.495142 1.1950 3:24:36 PM 1.0041 1.6028 1.4171 1.3844

TBILL 02.23.11 PIBL1210B044 3M 2/23/2011 85 0.23    1.6025 1.4447 1.4229

TBILL 03.09.11* PIBL1210C052 3M 3/9/2011 99 0.27 0.100000 1.5000 10:30:40 AM 1.5000 1.6019 1.5000 1.5000

TBILL 03.23.11 PIBL1210C061 4M 3/23/2011 113 0.31 3.261000 2.0000 10:21:51 AM 1.7722 1.6523 1.5536 1.5536

TBILL 04.06.11 PIBL1210D079 4M 4/6/2011 127 0.35    1.7027 1.6071 1.6071

TBILL 04.20.11 PIBL1210D088 5M 4/20/2011 141 0.39    1.7531 1.6607 1.6607

TBILL 05.04.11 PIBL1210E096 5M 5/4/2011 155 0.42 0.507000 1.7500 10:47:57 AM 1.7500 1.8035 1.7143 1.7143

TBILL 05.18.11 PIBL1210E103 5M 5/18/2011 169 0.46 271.000000 1.5500 10:46:35 AM 1.5689 1.8538 1.7679 1.7679

TBILL 06.15.11* PIBL1210F120 6M 6/15/2011 197 0.54 0.500000 2.0000 2:48:24 PM 2.0000 1.9546 1.8750 1.8750

TBILL 06.29.11 PIBL1210F139 7M 6/29/2011 211 0.58 1.500000 2.7500 2:36:24 PM 2.7500 2.0075 1.9273 1.9318

TBILL 07.13.11 PIBL1210G147 8M 7/13/2011 225 0.62    2.0604 1.9795 1.9886

TBILL 07.27.11 PIBL1210G156 8M 7/27/2011 239 0.65 1.022200 1.8000 9:57:14 AM 1.8000 2.1133 2.0318 2.0455

TBILL 08.10.11 PIBL1210H164 9M 8/10/2011 253 0.69 0.409000 1.5000 2:12:37 PM 1.5000 2.1662 2.0841 2.1023

TBILL 08.24.11 PIBL1210H173 9M 8/24/2011 267 0.73 2.035000 2.0000 11:35:36 AM 2.0000 2.2191 2.1364 2.1591

TBILL 09.07.11 PIBL1210I181 9M 9/7/2011 281 0.77 50.000000 2.1500 11:18:34 AM 2.1500 2.2720 2.1886 2.2159

TBILL 09.21.11 PIBL1210I190 10M 9/21/2011 295 0.81    2.3249 2.2409 2.2727

TBILL 10.05.11 PIBL1210J206 10M 10/5/2011 309 0.85    2.3778 2.2932 2.3295

TBILL 10.19.11 PIBL1210J215 11M 10/19/2011 323 0.88 309.056000 2.2250 3:05:22 PM 2.2492 2.4307 2.3455 2.3864

TBILL 11.02.11 PIBL1210K222 11M 11/2/2011 337 0.92    2.4836 2.3977 2.4432

TBILL 11.16.11* PIBL1210K231 1Y 11/16/2011 351 0.96 0.200000 2.2500 11:11:31 AM 2.2500 2.5365 2.4500 2.5000
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