
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 03.24.10 PIBL1209C063 <1M 3/24/2010 5 0.01    3.9887 3.9500 3.9500

TBILL 03.31.10 PIBL0609I149 <1M 3/31/2010 12 0.03    3.9689 3.8625 3.8625

TBILL 04.07.10 PIBL1209D071 <1M 4/7/2010 19 0.05 4.010000 3.7000 10:51:35 AM 3.7000 3.9492 3.7750 3.7749

TBILL 04.14.10 PIBL0609J157 1M 4/14/2010 26 0.07 0.150289 3.5500 11:30:04 AM 3.5500 3.9294 3.6875 3.6874

TBILL 04.21.10* PIBL1209D080 1M 4/21/2010 33 0.09    3.9096 3.6000 3.5999

TBILL 04.28.10 PIBL0609J166 1M 4/28/2010 40 0.11 80.000000 3.5500 10:34:41 AM 3.6000 3.9242 3.6500 3.6499

TBILL 05.05.10 PIBL1209E098 2M 5/5/2010 47 0.13    3.9387 3.7000 3.6999

TBILL 05.12.10 PIBL0609K173 2M 5/12/2010 54 0.15    3.9533 3.7500 3.7499

TBILL 05.19.10 PIBL1209E106 2M 5/19/2010 61 0.17    3.9679 3.8000 3.8000

TBILL 05.26.10 PIBL0609K182 2M 5/26/2010 68 0.19 22.377000 3.9000 3:50:14 PM 3.6747 3.9824 3.8500 3.8500

TBILL 06.02.10 PIBL1209F113 2M 6/2/2010 75 0.21    3.9970 3.9000 3.9000

TBILL 06.09.10* PIBL0609L190 3M 6/9/2010 82 0.22 12.000000 3.7000 11:35:33 AM 3.7000 4.0115 3.9500 3.9500

TBILL 06.30.10 PIBL1209G130 4M 6/30/2010 103 0.28    4.0488 3.9846 3.9754

TBILL 07.14.10 PIBL1209G149 4M 7/14/2010 117 0.32 2.045000 3.8950 3:32:53 PM 4.0115 4.0737 4.0077 3.9923

TBILL 07.28.10 PIBL1209G158 5M 7/28/2010 131 0.36 1.140000 3.9000 10:51:42 AM 3.9000 4.0985 4.0308 4.0092

TBILL 08.11.10 PIBL1209H166 5M 8/11/2010 145 0.40 1.075000 4.0000 10:25:09 AM 4.0000 4.1234 4.0538 4.0261

TBILL 08.25.10 PIBL1209H175 5M 8/25/2010 159 0.44 15.669500 4.0200 12:02:56 PM 4.0182 4.1482 4.0769 4.0430

TBILL 09.08.10* PIBL1209I183 6M 9/8/2010 173 0.47 870.325337 4.0600 3:09:09 PM 4.0599 4.1731 4.1000 4.0599

TBILL 09.29.10 PIBL1209I209 7M 9/29/2010 194 0.53 0.200000 4.0000 3:59:37 PM 4.0000 4.2055 4.1115 4.1095

TBILL 10.13.10 PIBL1209J217 7M 10/13/2010 208 0.57    4.2271 4.1192 4.1426

TBILL 10.27.10 PIBL1209J226 8M 10/27/2010 222 0.61    4.2488 4.1269 4.1756

TBILL 11.10.10 PIBL1209K233 8M 11/10/2010 236 0.65    4.2704 4.1346 4.2087

TBILL 11.24.10 PIBL1209K242 9M 11/24/2010 250 0.68 1.000000 4.1500 2:01:50 PM 4.1500 4.2920 4.1423 4.2418

TBILL 12.08.10 PIBL1209L250 9M 12/8/2010 264 0.72    4.3137 4.1500 4.2748

TBILL 01.12.11 PIBL1210A018 10M 1/12/2011 299 0.82 1.140744 4.1250 3:56:32 PM 4.1250 4.3677 4.1692 4.3575

TBILL 01.26.11 PIBL1210A027 11M 1/26/2011 313 0.86 5.509000 4.2500 11:48:01 AM 4.4767 4.3893 4.1769 4.3905

TBILL 02.09.11 PIBL1210B035 11M 2/9/2011 327 0.90    4.4110 4.1846 4.4236

TBILL 02.23.11 PIBL1210B044 11M 2/23/2011 341 0.93 1.827000 4.2750 2:55:41 PM 4.2631 4.4326 4.1923 4.4567

TBILL 03.09.11* PIBL1210C052 1Y 3/9/2011 355 0.97 0.674000 4.2500 2:26:19 PM 4.3610 4.4542 4.2000 4.4897
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