
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 12.09.09 PIBL1208L243 <1M 12/9/2009 2 0.01    4.0007 3.9972 3.9972

TBILL 12.29.09 PIBL0609G132 <1M 12/29/2009 22 0.06    4.0146 3.9417 3.9417

TBILL 01.13.10* PIBL1209A010 1M 1/13/2010 37 0.10 40.000000 3.6000 10:28:30 AM 3.6000 4.0250 3.9000 3.9000

TBILL 01.27.10 PIBL1209A029 2M 1/27/2010 51 0.14 0.800000 3.6250 3:52:43 PM 3.6250 4.0346 3.9125 3.9125

TBILL 02.10.10 PIBL1209B037 2M 2/10/2010 65 0.18    4.0442 3.9250 3.9250

TBILL 02.24.10 PIBL1209B046 2M 2/24/2010 79 0.22 12.452000 3.6500 2:24:31 PM 3.6337 4.0538 3.9375 3.9375

TBILL 03.10.10* PIBL1209C054 3M 3/10/2010 93 0.25    4.0635 3.9500 3.9500

TBILL 03.24.10 PIBL1209C063 4M 3/24/2010 107 0.29    4.0855 3.9825 3.9808

TBILL 03.31.10 PIBL0609I149 4M 3/31/2010 114 0.31 0.202000 3.7500 2:22:01 PM 3.7500 4.0965 3.9988 3.9963

TBILL 04.07.10 PIBL1209D071 4M 4/7/2010 121 0.33 1.141000 4.2000 10:56:07 AM 4.2000 4.1076 4.0150 4.0117

TBILL 04.14.10 PIBL0609J157 4M 4/14/2010 128 0.35 1.513000 3.8000 2:20:49 PM 3.8000 4.1186 4.0313 4.0271

TBILL 04.21.10 PIBL1209D080 5M 4/21/2010 135 0.37    4.1296 4.0475 4.0425

TBILL 04.28.10 PIBL0609J166 5M 4/28/2010 142 0.39    4.1406 4.0638 4.0579

TBILL 05.05.10 PIBL1209E098 5M 5/5/2010 149 0.41    4.1517 4.0800 4.0733

TBILL 05.12.10 PIBL0609K173 5M 5/12/2010 156 0.43 0.304000 4.1250 9:31:08 AM 4.1250 4.1627 4.0962 4.0888

TBILL 05.19.10 PIBL1209E106 5M 5/19/2010 163 0.45    4.1737 4.1125 4.1042

TBILL 05.26.10 PIBL0609K182 5M 5/26/2010 170 0.47 2.436000 4.0000 3:23:46 PM 3.9521 4.1847 4.1287 4.1196

TBILL 06.02.10* PIBL1209F113 6M 6/2/2010 177 0.48    4.1958 4.1450 4.1350

TBILL 06.30.10 PIBL1209G130 7M 6/30/2010 205 0.56    4.2632 4.2098 4.1974

TBILL 07.14.10 PIBL1209G149 7M 7/14/2010 219 0.60 2.451000 4.0500 3:15:34 PM 4.2009 4.2969 4.2422 4.2286

TBILL 07.28.10 PIBL1209G158 8M 7/28/2010 233 0.64 0.511000 4.2500 3:11:05 PM 4.2500 4.3307 4.2746 4.2598

TBILL 08.11.10 PIBL1209H166 8M 8/11/2010 247 0.68 3.599000 4.2850 10:26:21 AM 4.2850 4.3644 4.3070 4.2910

TBILL 08.25.10 PIBL1209H175 9M 8/25/2010 261 0.72    4.3981 4.3394 4.3222

TBILL 09.08.10 PIBL1209I183 9M 9/8/2010 275 0.75    4.4318 4.3718 4.3534

TBILL 09.29.10 PIBL1209I209 10M 9/29/2010 296 0.81    4.4824 4.4204 4.4002

TBILL 10.13.10 PIBL1209J217 10M 10/13/2010 310 0.85 5.950000 4.3250 8:50:35 AM 4.3250 4.5161 4.4528 4.4314

TBILL 10.27.10 PIBL1209J226 11M 10/27/2010 324 0.89    4.5499 4.4852 4.4626

TBILL 11.10.10 PIBL1209K233 11M 11/10/2010 338 0.93 2.412032 4.0000 11:46:25 AM 4.2726 4.5836 4.5176 4.4938

TBILL 11.24.10* PIBL1209K242 1Y 11/24/2010 352 0.96 3.356338 4.3000 11:19:55 AM 4.3615 4.6173 4.5500 4.5250
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