
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 02.02.11 PIBL0310K123 <1M 2/2/2011 7 0.02 1.062000 3.0000 10:40:41 AM 3.0000 3.9481 3.9118 3.9118

TBILL 02.09.11 PIBL1210B035 <1M 2/9/2011 14 0.04    3.8875 3.8088 3.8088

TBILL 02.16.11 PIBL0310K132 <1M 2/16/2011 21 0.06 3.237014 3.0000 10:49:30 AM 3.0037 3.8269 3.7059 3.7059

TBILL 02.23.11 PIBL1210B044 1M 2/23/2011 28 0.08 15.706030 2.0100 11:35:08 AM 2.6732 3.7663 3.6029 3.6029

TBILL 03.02.11* PIBL0310L140 1M 3/2/2011 35 0.10 19.663000 2.1000 2:10:38 PM 2.1000 3.7058 3.5000 3.5000

TBILL 03.09.11 PIBL1210C052 1M 3/9/2011 42 0.12    3.7066 3.5000 3.5000

TBILL 03.23.11 PIBL1210C061 2M 3/23/2011 56 0.15 0.508868 3.5000 2:27:50 PM 3.5000 3.7083 3.5000 3.5000

TBILL 04.06.11 PIBL1210D079 2M 4/6/2011 70 0.19    3.7100 3.5000 3.5000

TBILL 04.13.11 PIBL0311A015 2M 4/13/2011 77 0.21    3.7109 3.5000 3.5000

TBILL 04.20.11 PIBL1210D088 3M 4/20/2011 84 0.23 44.347900 2.5000 3:51:35 PM 2.5001 3.7118 3.5000 3.5000

TBILL 05.04.11* PIBL1210E096 3M 5/4/2011 98 0.27    3.7135 3.5000 3.5000

TBILL 05.18.11 PIBL1210E103 4M 5/18/2011 112 0.31 16.307000 2.6000 3:50:57 PM 2.8493 3.7135 3.5000 3.3730

TBILL 06.01.11 PIBL0610L090 4M 6/1/2011 126 0.35 0.200000 1.3000 10:51:25 AM 1.3000 3.7135 3.5000 3.2460

TBILL 06.15.11 PIBL1210F120 5M 6/15/2011 140 0.38    3.7135 3.5000 3.1189

TBILL 06.29.11 PIBL1210F139 5M 6/29/2011 154 0.42 2.200000 4.2500 3:24:25 PM 4.2500 3.7135 3.5000 2.9919

TBILL 07.13.11 PIBL1210G147 5M 7/13/2011 168 0.46 0.400000 3.5000 11:34:08 AM 3.5000 3.7135 3.5000 2.8649

TBILL 07.27.11* PIBL1210G156 6M 7/27/2011 182 0.50 117.324613 2.7000 3:44:02 PM 2.7000 3.7135 3.5000 2.7379

TBILL 08.10.11 PIBL1210H164 7M 8/10/2011 196 0.54 5.331011 2.9000 3:41:25 PM 2.8651 3.7643 3.5521 2.8535

TBILL 08.24.11 PIBL1210H173 7M 8/24/2011 210 0.58    3.8151 3.6042 2.9690

TBILL 09.07.11 PIBL1210I181 8M 9/7/2011 224 0.61 0.100000 4.5000 11:39:24 AM 4.5000 3.8659 3.6563 3.0846

TBILL 09.21.11 PIBL1210I190 8M 9/21/2011 238 0.65    3.9167 3.7083 3.2002

TBILL 10.05.11 PIBL1210J206 9M 10/5/2011 252 0.69    3.9675 3.7604 3.3158

TBILL 10.19.11 PIBL1210J215 9M 10/19/2011 266 0.73    4.0183 3.8125 3.4314

TBILL 11.02.11 PIBL1210K222 9M 11/2/2011 280 0.77    4.0691 3.8646 3.5470

TBILL 11.16.11 PIBL1210K231 10M 11/16/2011 294 0.81    4.1199 3.9167 3.6626

TBILL 11.29.11 PIBL1210L249 10M 11/29/2011 307 0.84 7.470242 2.4000 9:47:13 AM 2.4000 4.1670 3.9650 3.7700

TBILL 01.11.12* PIBL1211A016 1Y 1/11/2012 350 0.96 5.052500 2.7050 2:49:56 PM 2.7050 4.3231 4.1250 4.1250
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