
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 03.31.10 PIBL0609I149 <1M 3/31/2010 7 0.02    3.9682 3.9435 3.9435

TBILL 04.07.10 PIBL1209D071 <1M 4/7/2010 14 0.04    3.9312 3.8776 3.8776

TBILL 04.14.10 PIBL0609J157 <1M 4/14/2010 21 0.06 6.029100 3.6525 11:08:34 AM 3.7026 3.8941 3.8118 3.8118

TBILL 04.21.10 PIBL1209D080 1M 4/21/2010 28 0.08    3.8571 3.7459 3.7459

TBILL 04.28.10* PIBL0609J166 1M 4/28/2010 35 0.10    3.8200 3.6800 3.6800

TBILL 05.05.10 PIBL1209E098 1M 5/5/2010 42 0.12 0.552000 3.7250 10:53:40 AM 3.7250 3.8430 3.7138 3.7138

TBILL 05.12.10 PIBL0609K173 2M 5/12/2010 49 0.13 1.481000 4.2000 3:41:34 PM 3.7490 3.8660 3.7475 3.7475

TBILL 05.19.10 PIBL1209E106 2M 5/19/2010 56 0.15 1.011000 3.7500 10:55:57 AM 3.7500 3.8889 3.7813 3.7813

TBILL 05.26.10 PIBL0609K182 2M 5/26/2010 63 0.17 126.313412 3.6500 3:55:03 PM 3.6926 3.9119 3.8150 3.8150

TBILL 06.02.10 PIBL1209F113 2M 6/2/2010 70 0.19    3.9349 3.8488 3.8488

TBILL 06.09.10 PIBL0609L190 2M 6/9/2010 77 0.21 2.000000 3.7250 11:57:48 AM 3.7500 3.9579 3.8825 3.8825

TBILL 06.23.10* PIBL0310C015 3M 6/23/2010 91 0.25 5.084185 3.8000 3:11:24 PM 3.8000 4.0038 3.9500 3.9500

TBILL 06.30.10 PIBL1209G130 3M 6/30/2010 98 0.27    4.0116 3.9577 3.9577

TBILL 07.14.10 PIBL1209G149 4M 7/14/2010 112 0.31 0.503765 3.9000 11:55:45 AM 3.9000 4.0272 3.9731 3.9731

TBILL 07.28.10 PIBL1209G158 4M 7/28/2010 126 0.35 1.390480 3.9000 9:48:21 AM 3.9000 4.0428 3.9885 3.9885

TBILL 08.11.10 PIBL1209H166 5M 8/11/2010 140 0.38 85.371802 3.9250 3:44:20 PM 3.9668 4.0583 4.0038 4.0038

TBILL 08.25.10 PIBL1209H175 5M 8/25/2010 154 0.42 35.089100 4.0000 3:36:22 PM 3.9550 4.0739 4.0192 4.0192

TBILL 09.08.10 PIBL1209I183 5M 9/8/2010 168 0.46 9.922000 3.9750 12:32:40 PM 3.9860 4.0894 4.0346 4.0346

TBILL 09.22.10* PIBL0610C018 6M 9/22/2010 182 0.50    4.1050 4.0500 4.0500

TBILL 09.29.10 PIBL1209I209 6M 9/29/2010 189 0.52 2.854100 4.0000 3:32:32 PM 4.0110 4.1210 4.0620 4.0611

TBILL 10.13.10 PIBL1209J217 7M 10/13/2010 203 0.56    4.1529 4.0860 4.0834

TBILL 10.27.10 PIBL1209J226 7M 10/27/2010 217 0.59 0.500000 4.0750 11:39:51 AM 4.0750 4.1848 4.1100 4.1056

TBILL 11.10.10 PIBL1209K233 8M 11/10/2010 231 0.63 0.872000 4.1000 3:57:54 PM 4.1000 4.2167 4.1340 4.1279

TBILL 11.24.10 PIBL1209K242 8M 11/24/2010 245 0.67 1.440000 4.1000 10:54:39 AM 4.1000 4.2487 4.1580 4.1501

TBILL 12.08.10 PIBL1209L250 9M 12/8/2010 259 0.71 1.969000 4.1250 3:18:04 PM 4.1250 4.2806 4.1820 4.1724

TBILL 01.12.11 PIBL1210A018 10M 1/12/2011 294 0.81 9.368054 4.1850 3:36:38 PM 4.1539 4.3604 4.2420 4.2280

TBILL 01.26.11 PIBL1210A027 10M 1/26/2011 308 0.84 53.085200 4.2000 4:12:06 PM 4.2029 4.3923 4.2660 4.2503

TBILL 02.09.11 PIBL1210B035 11M 2/9/2011 322 0.88    4.4242 4.2900 4.2725

TBILL 02.23.11 PIBL1210B044 11M 2/23/2011 336 0.92 8.593000 4.2750 12:01:28 PM 4.2750 4.4562 4.3140 4.2948

TBILL 03.09.11 PIBL1210C052 1Y 3/9/2011 350 0.96 36.960483 4.2751 3:25:26 PM 4.3009 4.4881 4.3380 4.3170

TBILL 03.23.11* PIBL1210C061 1Y 3/23/2011 364 1.00 136.627548 4.3000 3:50:18 PM 4.3496 4.5200 4.3620 4.3393
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