
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 11.10.10 PIBL1209K233 <1M 11/10/2010 5 0.01    3.9743 3.9563 3.9500

TBILL 11.17.10 PIBL0610E052 <1M 11/17/2010 12 0.03    3.9293 3.8797 3.8625

TBILL 11.24.10 PIBL1209K242 <1M 11/24/2010 19 0.05 1.029800 3.7500 2:21:40 PM 3.7500 3.8843 3.8031 3.7750

TBILL 12.01.10 PIBL0610F060 1M 12/1/2010 26 0.07 1.300000 3.4500 11:17:15 AM 3.4500 3.8392 3.7266 3.6875

TBILL 12.08.10* PIBL1209L250 1M 12/8/2010 33 0.09    3.7942 3.6500 3.6000

TBILL 12.15.10 PIBL0610F079 1M 12/15/2010 40 0.11    3.7947 3.6242 3.5805

TBILL 12.22.10 PIBL0310I091 2M 12/22/2010 47 0.13 12.301014 3.3150 10:04:21 AM 3.3195 3.7952 3.5985 3.5610

TBILL 12.29.10 PIBL0610F088 2M 12/29/2010 54 0.15 59.035000 3.3750 11:34:25 AM 3.2691 3.7957 3.5727 3.5414

TBILL 01.05.11 PIBL0310J107 2M 1/5/2011 61 0.17 1.205000 3.9000 11:04:01 AM 3.9000 3.7962 3.5469 3.5219

TBILL 01.12.11 PIBL1210A018 2M 1/12/2011 68 0.19 2.627400 3.4000 3:07:39 PM 3.6515 3.7966 3.5212 3.5024

TBILL 01.19.11 PIBL0310J116 2M 1/19/2011 75 0.21 0.323000 3.3250 9:36:23 AM 3.3250 3.7971 3.4954 3.4829

TBILL 01.26.11 PIBL1210A027 3M 1/26/2011 82 0.22 1.000000 3.5200 10:39:26 AM 3.5200 3.7976 3.4696 3.4633

TBILL 02.02.11* PIBL0310K123 3M 2/2/2011 89 0.24 51.895000 3.4005 3:38:16 PM 3.4123 3.7981 3.4439 3.4438

TBILL 02.09.11 PIBL1210B035 3M 2/9/2011 96 0.26 1843.534208 3.4200 3:29:00 PM 3.4446 3.8229 3.4866 3.4763

TBILL 02.23.11 PIBL1210B044 4M 2/23/2011 110 0.30 1289.016219 3.4500 11:57:40 AM 3.4808 3.8726 3.5722 3.5414

TBILL 03.09.11 PIBL1210C052 4M 3/9/2011 124 0.34 2205.315000 3.5000 4:06:12 PM 3.5662 3.9223 3.6578 3.6065

TBILL 03.23.11 PIBL1210C061 5M 3/23/2011 138 0.38    3.9720 3.7433 3.6715

TBILL 04.06.11 PIBL1210D079 5M 4/6/2011 152 0.42 1.260000 4.2000 11:25:02 AM 4.2000 4.0217 3.8289 3.7366

TBILL 04.20.11 PIBL1210D088 5M 4/20/2011 166 0.45 0.203000 3.7501 3:51:50 PM 3.7501 4.0714 3.9144 3.8017

TBILL 05.04.11* PIBL1210E096 6M 5/4/2011 180 0.49 934.620000 3.9500 3:36:57 PM 3.8667 4.1212 4.0000 3.8667

TBILL 05.18.11 PIBL1210E103 7M 5/18/2011 194 0.53 1.785900 3.9250 3:40:43 PM 3.9250 4.1354 4.0115 3.8822

TBILL 06.15.11 PIBL1210F120 8M 6/15/2011 222 0.61    4.1638 4.0346 3.9131

TBILL 06.29.11 PIBL1210F139 8M 6/29/2011 236 0.65 0.187000 4.2500 11:25:35 AM 4.2500 4.1780 4.0462 3.9286

TBILL 07.13.11 PIBL1210G147 9M 7/13/2011 250 0.68 21.723000 4.2500 10:02:49 AM 4.2500 4.1922 4.0577 3.9440

TBILL 07.27.11 PIBL1210G156 9M 7/27/2011 264 0.72    4.2064 4.0692 3.9595

TBILL 08.10.11 PIBL1210H164 9M 8/10/2011 278 0.76 2.640342 3.7500 10:51:38 AM 3.9515 4.2206 4.0808 3.9750

TBILL 08.24.11 PIBL1210H173 10M 8/24/2011 292 0.80 1.698000 3.9750 11:47:38 AM 3.9750 4.2348 4.0923 3.9904

TBILL 09.07.11 PIBL1210I181 10M 9/7/2011 306 0.84 450.000000 4.0150 11:43:10 AM 4.0150 4.2490 4.1038 4.0059

TBILL 09.21.11 PIBL1210I190 11M 9/21/2011 320 0.88    4.2632 4.1154 4.0213

TBILL 10.05.11 PIBL1210J206 11M 10/5/2011 334 0.92    4.2774 4.1269 4.0368

TBILL 10.19.11 PIBL1210J215 1Y 10/19/2011 348 0.95 2.199807 4.0700 11:18:04 AM 4.0709 4.2916 4.1385 4.0523

TBILL 11.02.11* PIBL1210K222 1Y 11/2/2011 362 0.99 721.338000 4.0500 3:14:58 PM 4.0677 4.3058 4.1500 4.0677
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