
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 03.10.10 PIBL1209C054 <1M 3/10/2010 9 0.02    4.0054 3.9722 3.9557

TBILL 03.24.10 PIBL1209C063 <1M 3/24/2010 23 0.06    4.0148 3.9236 3.8783

TBILL 03.31.10 PIBL0609I149 1M 3/31/2010 30 0.08    4.0195 3.8993 3.8396

TBILL 04.07.10* PIBL1209D071 1M 4/7/2010 37 0.10    4.0242 3.8750 3.8009

TBILL 04.14.10 PIBL0609J157 1M 4/14/2010 44 0.12 169.319000 3.8000 2:40:12 PM 3.8009 4.0287 3.8938 3.8276

TBILL 04.21.10 PIBL1209D080 2M 4/21/2010 51 0.14    4.0331 3.9125 3.8544

TBILL 04.28.10 PIBL0609J166 2M 4/28/2010 58 0.16    4.0375 3.9313 3.8812

TBILL 05.05.10 PIBL1209E098 2M 5/5/2010 65 0.18 2.082996 3.5000 10:58:09 AM 3.5000 4.0419 3.9500 3.9079

TBILL 05.12.10 PIBL0609K173 2M 5/12/2010 72 0.20 9.592000 3.8300 3:26:40 PM 3.8421 4.0463 3.9688 3.9347

TBILL 05.19.10 PIBL1209E106 2M 5/19/2010 79 0.22 2.000000 3.8250 11:09:06 AM 3.8250 4.0508 3.9875 3.9615

TBILL 05.26.10 PIBL0609K182 3M 5/26/2010 86 0.24 42.861378 3.8625 3:37:45 PM 3.8629 4.0552 4.0063 3.9882

TBILL 06.02.10* PIBL1209F113 3M 6/2/2010 93 0.25    4.0596 4.0250 4.0150

TBILL 06.09.10 PIBL0609L190 3M 6/9/2010 100 0.27 2.597000 3.9000 10:44:19 AM 3.9000 4.0694 4.0345 4.0250

TBILL 06.30.10 PIBL1209G130 4M 6/30/2010 121 0.33 0.100000 3.8500 2:30:10 PM 3.8500 4.0989 4.0631 4.0550

TBILL 07.14.10 PIBL1209G149 5M 7/14/2010 135 0.37 44.516249 4.0250 2:38:50 PM 4.0015 4.1185 4.0822 4.0750

TBILL 07.28.10 PIBL1209G158 5M 7/28/2010 149 0.41 1.563000 4.0500 3:05:13 PM 4.0565 4.1381 4.1013 4.0950

TBILL 08.11.10 PIBL1209H166 5M 8/11/2010 163 0.45 1.327000 4.0777 2:32:07 PM 4.0947 4.1577 4.1204 4.1150

TBILL 08.25.10 PIBL1209H175 6M 8/25/2010 177 0.48 33.545278 4.1100 3:38:21 PM 4.1012 4.1774 4.1394 4.1350

TBILL 09.08.10* PIBL1209I183 6M 9/8/2010 191 0.52 1.029100 4.1200 11:26:51 AM 4.1200 4.1970 4.1585 4.1550

TBILL 09.29.10 PIBL1209I209 7M 9/29/2010 212 0.58    4.2433 4.2018 4.1841

TBILL 10.13.10 PIBL1209J217 8M 10/13/2010 226 0.62    4.2742 4.2307 4.2035

TBILL 10.27.10 PIBL1209J226 8M 10/27/2010 240 0.66    4.3051 4.2596 4.2229

TBILL 11.10.10 PIBL1209K233 9M 11/10/2010 254 0.70    4.3360 4.2884 4.2423

TBILL 11.24.10 PIBL1209K242 9M 11/24/2010 268 0.73 0.300000 4.2500 10:52:48 AM 4.2500 4.3669 4.3173 4.2617

TBILL 12.08.10 PIBL1209L250 9M 12/8/2010 282 0.77 1.111000 4.3000 3:43:13 PM 4.2724 4.3978 4.3462 4.2812

TBILL 01.12.11 PIBL1210A018 11M 1/12/2011 317 0.87    4.4750 4.4184 4.3297

TBILL 01.26.11 PIBL1210A027 11M 1/26/2011 331 0.91    4.5059 4.4473 4.3491

TBILL 02.09.11 PIBL1210B035 1Y 2/9/2011 345 0.95 21.540000 4.4250 3:56:59 PM 4.4250 4.5368 4.4761 4.3685

TBILL 02.23.11* PIBL1210B044 1Y 2/23/2011 359 0.98 34.364400 4.4088 3:06:51 PM 4.3647 4.5677 4.5050 4.3879
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