
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 12.08.10 PIBL1209L250 <1M 12/8/2010 1     4.0000 4.0000 4.0000

TBILL 12.15.10 PIBL0610F079 <1M 12/15/2010 8 0.02    3.4992 3.4750 3.4700

TBILL 12.22.10 PIBL0310I091 <1M 12/22/2010 15 0.04    2.9985 2.9500 2.9400

TBILL 12.29.10 PIBL0610F088 <1M 12/29/2010 22 0.06 150.000000 0.7500 9:02:50 AM 0.7500 2.4977 2.4250 2.4100

TBILL 01.05.11 PIBL0310J107 1M 1/5/2011 29 0.08    1.9969 1.9000 1.8800

TBILL 01.12.11* PIBL1210A018 1M 1/12/2011 36 0.10    1.4962 1.3750 1.3500

TBILL 01.19.11 PIBL0310J116 1M 1/19/2011 43 0.12    1.4959 1.2889 1.2631

TBILL 01.26.11 PIBL1210A027 2M 1/26/2011 50 0.14    1.4957 1.2029 1.1761

TBILL 02.02.11 PIBL0310K123 2M 2/2/2011 57 0.16    1.4954 1.1168 1.0892

TBILL 02.09.11 PIBL1210B035 2M 2/9/2011 64 0.18 69.543212 0.8500 3:53:21 PM 0.8252 1.4952 1.0308 1.0022

TBILL 02.16.11 PIBL0310K132 2M 2/16/2011 71 0.19 2.011000 0.8000 12:13:32 PM 0.8000 1.4950 0.9447 0.9153

TBILL 02.23.11 PIBL1210B044 2M 2/23/2011 78 0.21    1.4947 0.8587 0.8284

TBILL 03.02.11 PIBL0310L140 3M 3/2/2011 85 0.23 200.011000 0.6250 2:25:11 PM 0.6250 1.4945 0.7726 0.7414

TBILL 03.09.11* PIBL1210C052 3M 3/9/2011 92 0.25    1.4942 0.6865 0.6545

TBILL 03.23.11 PIBL1210C061 4M 3/23/2011 106 0.29 550.203000 1.2500 2:39:35 PM 0.9205 1.5473 0.8064 0.7773

TBILL 04.06.11 PIBL1210D079 4M 4/6/2011 120 0.33 1.560000 1.5500 11:34:03 AM 1.5500 1.6003 0.9264 0.9001

TBILL 04.20.11 PIBL1210D088 5M 4/20/2011 134 0.37 50.000000 1.2250 11:19:33 AM 1.2250 1.6533 1.0463 1.0228

TBILL 05.04.11 PIBL1210E096 5M 5/4/2011 148 0.41    1.7063 1.1662 1.1456

TBILL 05.18.11 PIBL1210E103 5M 5/18/2011 162 0.44 386.000000 1.4500 9:39:52 AM 1.4500 1.7593 1.2861 1.2684

TBILL 06.01.11 PIBL0610L090 6M 6/1/2011 176 0.48 1273.187000 1.4500 11:21:48 AM 1.5140 1.8124 1.4060 1.3912

TBILL 06.15.11* PIBL1210F120 6M 6/15/2011 190 0.52    1.8654 1.5259 1.5140

TBILL 06.29.11 PIBL1210F139 7M 6/29/2011 204 0.56    1.9284 1.6076 1.5883

TBILL 07.13.11 PIBL1210G147 7M 7/13/2011 218 0.60    1.9915 1.6892 1.6625

TBILL 07.27.11 PIBL1210G156 8M 7/27/2011 232 0.64    2.0545 1.7709 1.7368

TBILL 08.10.11 PIBL1210H164 8M 8/10/2011 246 0.67 300.000000 1.9500 11:04:05 AM 1.9500 2.1175 1.8525 1.8111

TBILL 08.24.11 PIBL1210H173 9M 8/24/2011 260 0.71 2.189977 2.0000 9:52:06 AM 2.0000 2.1806 1.9342 1.8854

TBILL 09.07.11 PIBL1210I181 9M 9/7/2011 274 0.75 600.000000 2.2500 11:29:12 AM 2.2500 2.2436 2.0159 1.9596

TBILL 09.21.11 PIBL1210I190 10M 9/21/2011 288 0.79    2.3066 2.0975 2.0339

TBILL 10.05.11 PIBL1210J206 10M 10/5/2011 302 0.83 550.000000 2.2500 2:23:19 PM 2.2500 2.3697 2.1792 2.1082

TBILL 10.19.11 PIBL1210J215 11M 10/19/2011 316 0.87 30.403000 2.1100 11:23:35 AM 2.1800 2.4327 2.2608 2.1825

TBILL 11.02.11 PIBL1210K222 11M 11/2/2011 330 0.90    2.4957 2.3425 2.2568

TBILL 11.16.11 PIBL1210K231 1Y 11/16/2011 344 0.94    2.5588 2.4242 2.3310

TBILL 11.29.11* PIBL1210L249 1Y 11/29/2011 357 0.98    2.6173 2.5000 2.4000
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