
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 2 0.01 0.035103 3.5000 11:48:30 AM 3.5000 3.9907 3.9882 3.9882

TBILL 11.17.10 PIBL0610E052 <1M 11/17/2010 9 0.02    3.9252 3.9056 3.9056

TBILL 11.24.10 PIBL1209K242 <1M 11/24/2010 16 0.04    3.8598 3.8229 3.8229

TBILL 12.01.10 PIBL0610F060 <1M 12/1/2010 23 0.06 0.500000 3.7000 10:29:17 AM 3.7000 3.7943 3.7403 3.7403

TBILL 12.08.10 PIBL1209L250 1M 12/8/2010 30 0.08 0.135000 3.3000 2:47:05 PM 3.3000 3.7289 3.6576 3.6576

TBILL 12.15.10* PIBL0610F079 1M 12/15/2010 37 0.10 0.552000 3.3000 2:34:02 PM 3.3000 3.6635 3.5750 3.5750

TBILL 12.22.10 PIBL0310I091 1M 12/22/2010 44 0.12    3.6656 3.5750 3.5750

TBILL 12.29.10 PIBL0610F088 2M 12/29/2010 51 0.14    3.6678 3.5750 3.5750

TBILL 01.05.11 PIBL0310J107 2M 1/5/2011 58 0.16    3.6700 3.5750 3.5750

TBILL 01.12.11 PIBL1210A018 2M 1/12/2011 65 0.18 3.624600 3.4000 10:16:59 AM 3.4000 3.6721 3.5750 3.5750

TBILL 01.19.11 PIBL0310J116 2M 1/19/2011 72 0.20 0.711000 3.3250 10:23:34 AM 3.3250 3.6743 3.5750 3.5750

TBILL 01.26.11 PIBL1210A027 2M 1/26/2011 79 0.22 64.964000 3.3500 11:30:30 AM 3.3696 3.6764 3.5750 3.5750

TBILL 02.02.11 PIBL0310K123 3M 2/2/2011 86 0.24 20.094000 3.4000 3:17:30 PM 3.3803 3.6786 3.5750 3.5750

TBILL 02.09.11* PIBL1210B035 3M 2/9/2011 93 0.25    3.6808 3.5750 3.5750

TBILL 02.23.11 PIBL1210B044 4M 2/23/2011 107 0.29 117.781600 3.5000 3:59:12 PM 3.6827 3.7324 3.6116 3.6135

TBILL 03.09.11 PIBL1210C052 4M 3/9/2011 121 0.33 1.000000 3.7150 10:25:11 AM 3.7150 3.7841 3.6482 3.6520

TBILL 03.23.11 PIBL1210C061 5M 3/23/2011 135 0.37 4041.000000 3.4000 11:59:22 AM 3.4511 3.8357 3.6847 3.6905

TBILL 04.06.11 PIBL1210D079 5M 4/6/2011 149 0.41 1.653096 3.7000 3:55:48 PM 3.7617 3.8874 3.7213 3.7291

TBILL 04.20.11 PIBL1210D088 5M 4/20/2011 163 0.45 1057.604000 3.7800 3:57:27 PM 3.5036 3.9390 3.7579 3.7676

TBILL 05.04.11 PIBL1210E096 6M 5/4/2011 177 0.48 252.254362 3.8001 2:44:53 PM 3.8446 3.9907 3.7945 3.8061

TBILL 05.18.11* PIBL1210E103 6M 5/18/2011 191 0.52    4.0423 3.8310 3.8446

TBILL 06.15.11 PIBL1210F120 7M 6/15/2011 219 0.60    4.0827 3.8685 3.8815

TBILL 06.29.11 PIBL1210F139 8M 6/29/2011 233 0.64    4.1029 3.8872 3.8999

TBILL 07.13.11 PIBL1210G147 8M 7/13/2011 247 0.68 0.150000 3.8850 11:30:40 AM 3.8850 4.1231 3.9059 3.9183

TBILL 07.27.11 PIBL1210G156 9M 7/27/2011 261 0.72    4.1433 3.9246 3.9368

TBILL 08.10.11 PIBL1210H164 9M 8/10/2011 275 0.75 100.000000 4.0000 3:35:33 PM 4.0000 4.1635 3.9433 3.9552

TBILL 08.24.11 PIBL1210H173 10M 8/24/2011 289 0.79 2000.212000 4.3750 10:42:08 AM 3.8375 4.1837 3.9620 3.9737

TBILL 09.07.11 PIBL1210I181 10M 9/7/2011 303 0.83    4.2038 3.9807 3.9921

TBILL 09.21.11 PIBL1210I190 11M 9/21/2011 317 0.87 2000.000000 3.9000 10:12:24 AM 3.9325 4.2240 3.9994 4.0105

TBILL 10.05.11 PIBL1210J206 11M 10/5/2011 331 0.91    4.2442 4.0181 4.0290

TBILL 10.19.11 PIBL1210J215 1Y 10/19/2011 345 0.95 1054.974000 4.0500 3:30:01 PM 4.0367 4.2644 4.0368 4.0474

TBILL 11.02.11* PIBL1210K222 1Y 11/2/2011 359 0.98 710.784000 4.0855 3:52:30 PM 4.1091 4.2846 4.0555 4.0658
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