
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 6 0.02    3.9896 3.9621 3.9621

TBILL 03.24.10 PIBL1209C063 <1M 3/24/2010 20 0.05 0.708000 3.9500 3:07:20 PM 3.9500 3.9606 3.8561 3.8561

TBILL 03.31.10 PIBL0609I149 1M 3/31/2010 27 0.07 2.506000 3.8000 3:47:16 PM 3.8000 3.9461 3.8030 3.8030

TBILL 04.07.10* PIBL1209D071 1M 4/7/2010 34 0.09    3.9315 3.7500 3.7500

TBILL 04.14.10 PIBL0609J157 1M 4/14/2010 41 0.11 6.901571 3.7000 11:00:46 AM 3.4449 3.9459 3.7658 3.7673

TBILL 04.21.10 PIBL1209D080 2M 4/21/2010 48 0.13    3.9603 3.7815 3.7846

TBILL 04.28.10 PIBL0609J166 2M 4/28/2010 55 0.15    3.9746 3.7973 3.8019

TBILL 05.05.10 PIBL1209E098 2M 5/5/2010 62 0.17    3.9890 3.8130 3.8192

TBILL 05.12.10 PIBL0609K173 2M 5/12/2010 69 0.19 39.919267 3.7000 11:12:35 AM 3.7675 4.0034 3.8288 3.8365

TBILL 05.19.10 PIBL1209E106 2M 5/19/2010 76 0.21 2.514900 3.8250 11:49:29 AM 3.8250 4.0177 3.8445 3.8538

TBILL 05.26.10 PIBL0609K182 3M 5/26/2010 83 0.23 263.929000 3.8500 3:31:36 PM 3.8879 4.0321 3.8603 3.8711

TBILL 06.02.10* PIBL1209F113 3M 6/2/2010 90 0.25 10.000000 3.9000 10:40:15 AM 3.9000 4.0465 3.8760 3.8884

TBILL 06.09.10 PIBL0609L190 3M 6/9/2010 97 0.27    4.0574 3.8957 3.9072

TBILL 06.30.10 PIBL1209G130 4M 6/30/2010 118 0.32    4.0900 3.9547 3.9636

TBILL 07.14.10 PIBL1209G149 5M 7/14/2010 132 0.36 0.565935 4.0000 10:04:34 AM 4.0000 4.1118 3.9941 4.0012

TBILL 07.28.10 PIBL1209G158 5M 7/28/2010 146 0.40 104.424737 4.0950 3:24:11 PM 4.1045 4.1336 4.0334 4.0387

TBILL 08.11.10 PIBL1209H166 5M 8/11/2010 160 0.44 110.949800 4.0705 3:29:26 PM 4.1059 4.1554 4.0728 4.0763

TBILL 08.25.10 PIBL1209H175 6M 8/25/2010 174 0.48 7.262644 4.1000 3:02:34 PM 4.0883 4.1772 4.1121 4.1139

TBILL 09.08.10* PIBL1209I183 6M 9/8/2010 188 0.52 0.705000 4.1150 11:55:31 AM 4.2947 4.1990 4.1515 4.1515

TBILL 09.29.10 PIBL1209I209 7M 9/29/2010 209 0.57 2.038000 4.1250 11:10:21 AM 4.1250 4.2409 4.1935 4.1935

TBILL 10.13.10 PIBL1209J217 8M 10/13/2010 223 0.61 100.000000 4.3350 3:09:41 PM 4.3350 4.2689 4.2215 4.2215

TBILL 10.27.10 PIBL1209J226 8M 10/27/2010 237 0.65    4.2969 4.2495 4.2495

TBILL 11.10.10 PIBL1209K233 9M 11/10/2010 251 0.69    4.3248 4.2775 4.2775

TBILL 11.24.10 PIBL1209K242 9M 11/24/2010 265 0.73 5.095000 4.2500 12:14:18 PM 4.2500 4.3528 4.3055 4.3055

TBILL 12.08.10 PIBL1209L250 9M 12/8/2010 279 0.76 22.021554 4.2500 3:50:21 PM 4.2465 4.3808 4.3335 4.3335

TBILL 01.12.11 PIBL1210A018 11M 1/12/2011 314 0.86    4.4507 4.4035 4.4035

TBILL 01.26.11 PIBL1210A027 11M 1/26/2011 328 0.90 1.443000 4.3500 11:43:19 AM 4.3500 4.4787 4.4315 4.4315

TBILL 02.09.11 PIBL1210B035 11M 2/9/2011 342 0.94 1.511000 4.3750 2:16:40 PM 4.3750 4.5066 4.4595 4.4595

TBILL 02.23.11* PIBL1210B044 1Y 2/23/2011 356 0.98 10.555900 4.4000 3:24:06 PM 4.3959 4.5346 4.4875 4.4875
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