
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 04.07.10 PIBL1209D071 <1M 4/7/2010 2 0.01    3.9984 3.9944 3.9944

TBILL 04.14.10 PIBL0609J157 <1M 4/14/2010 9 0.02 0.033032 3.6000 10:28:52 AM 3.6000 3.9872 3.9556 3.9556

TBILL 04.21.10 PIBL1209D080 <1M 4/21/2010 16 0.04 1.010810 3.5000 11:31:00 AM 3.5618 3.9760 3.9167 3.9167

TBILL 04.28.10 PIBL0609J166 <1M 4/28/2010 23 0.06    3.9647 3.8778 3.8778

TBILL 05.05.10 PIBL1209E098 1M 5/5/2010 30 0.08    3.9535 3.8389 3.8389

TBILL 05.12.10* PIBL0609K173 1M 5/12/2010 37 0.10 3.049000 3.8100 3:15:58 PM 3.7525 3.9423 3.8000 3.8000

TBILL 05.19.10 PIBL1209E106 1M 5/19/2010 44 0.12    3.9472 3.8161 3.8111

TBILL 05.26.10 PIBL0609K182 2M 5/26/2010 51 0.14 14.647000 3.5500 11:22:53 AM 3.6056 3.9521 3.8322 3.8223

TBILL 06.02.10 PIBL1209F113 2M 6/2/2010 58 0.16    3.9571 3.8483 3.8334

TBILL 06.09.10 PIBL0609L190 2M 6/9/2010 65 0.18 54.585533 3.8250 12:05:13 PM 3.8199 3.9620 3.8644 3.8445

TBILL 06.23.10 PIBL0310C015 2M 6/23/2010 79 0.22 53.728000 3.8880 2:56:40 PM 3.8840 3.9718 3.8967 3.8668

TBILL 06.30.10 PIBL1209G130 3M 6/30/2010 86 0.24    3.9767 3.9128 3.8779

TBILL 07.14.10* PIBL1209G149 3M 7/14/2010 100 0.27 50.719000 3.9000 12:04:24 PM 3.9001 3.9865 3.9450 3.9001

TBILL 07.28.10 PIBL1209G158 4M 7/28/2010 114 0.31 19.613000 4.4000 11:57:23 AM 3.9651 4.0101 3.9635 3.9232

TBILL 08.11.10 PIBL1209H166 4M 8/11/2010 128 0.35 1.415000 3.8750 3:11:22 PM 3.8911 4.0336 3.9819 3.9462

TBILL 08.25.10 PIBL1209H175 5M 8/25/2010 142 0.39 44.331400 4.0000 2:41:38 PM 4.0000 4.0572 4.0004 3.9693

TBILL 09.08.10 PIBL1209I183 5M 9/8/2010 156 0.43 0.803000 4.0110 3:14:48 PM 4.0110 4.0807 4.0188 3.9924

TBILL 09.22.10 PIBL0610C018 5M 9/22/2010 170 0.47 5.112000 4.0000 11:00:18 AM 4.0000 4.1043 4.0373 4.0154

TBILL 09.29.10 PIBL1209I209 6M 9/29/2010 177 0.48    4.1161 4.0465 4.0269

TBILL 10.13.10* PIBL1209J217 6M 10/13/2010 191 0.52 5.134100 3.9500 3:17:10 PM 3.9540 4.1396 4.0650 4.0500

TBILL 10.27.10 PIBL1209J226 7M 10/27/2010 205 0.56    4.1673 4.0950 4.0804

TBILL 11.10.10 PIBL1209K233 7M 11/10/2010 219 0.60    4.1949 4.1250 4.1109

TBILL 11.24.10 PIBL1209K242 8M 11/24/2010 233 0.64 0.002000 4.0250 11:10:27 AM 4.0250 4.2226 4.1550 4.1413

TBILL 12.08.10 PIBL1209L250 8M 12/8/2010 247 0.68 1.030000 4.1000 10:55:13 AM 4.0752 4.2503 4.1850 4.1717

TBILL 01.12.11 PIBL1210A018 9M 1/12/2011 282 0.77 8.473000 4.1000 2:05:34 PM 4.1196 4.3194 4.2600 4.2478

TBILL 01.26.11 PIBL1210A027 10M 1/26/2011 296 0.81 6.377400 4.2500 11:47:45 AM 4.2500 4.3471 4.2900 4.2783

TBILL 02.09.11 PIBL1210B035 10M 2/9/2011 310 0.85    4.3747 4.3200 4.3087

TBILL 02.23.11 PIBL1210B044 11M 2/23/2011 324 0.89 16.939000 4.2500 11:10:47 AM 4.2500 4.4024 4.3500 4.3391

TBILL 03.09.11 PIBL1210C052 11M 3/9/2011 338 0.93 0.596000 4.2000 11:40:49 AM 4.2458 4.4300 4.3800 4.3696

TBILL 03.23.11* PIBL1210C061 1Y 3/23/2011 352 0.96 1.073000 4.2500 11:24:45 AM 4.2500 4.4577 4.4100 4.4000
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