
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 1     4.0000 4.0000 4.0000

TBILL 03.24.10 PIBL1209C063 <1M 3/24/2010 15 0.04    3.9577 3.9000 3.9000

TBILL 03.31.10 PIBL0609I149 <1M 3/31/2010 22 0.06    3.9365 3.8500 3.8500

TBILL 04.07.10 PIBL1209D071 1M 4/7/2010 29 0.08    3.9154 3.8000 3.8000

TBILL 04.14.10* PIBL0609J157 1M 4/14/2010 36 0.10 30.596000 3.8500 2:45:35 PM 3.8300 3.8942 3.7500 3.7500

TBILL 04.21.10 PIBL1209D080 1M 4/21/2010 43 0.12 0.556500 4.0000 9:34:11 AM 4.0000 3.9133 3.7813 3.7575

TBILL 04.28.10 PIBL0609J166 2M 4/28/2010 50 0.14    3.9324 3.8125 3.7650

TBILL 05.05.10 PIBL1209E098 2M 5/5/2010 57 0.16 0.100400 3.8500 2:16:57 PM 3.8500 3.9515 3.8438 3.7726

TBILL 05.12.10 PIBL0609K173 2M 5/12/2010 64 0.18 190.958481 3.7250 3:50:52 PM 3.7885 3.9706 3.8750 3.7801

TBILL 05.19.10 PIBL1209E106 2M 5/19/2010 71 0.19    3.9897 3.9063 3.7876

TBILL 05.26.10 PIBL0609K182 2M 5/26/2010 78 0.21 512.153057 3.7500 3:50:25 PM 3.7825 4.0088 3.9375 3.7951

TBILL 06.02.10 PIBL1209F113 3M 6/2/2010 85 0.23 0.259000 4.0000 3:49:19 PM 4.7679 4.0278 3.9688 3.8026

TBILL 06.09.10* PIBL0609L190 3M 6/9/2010 92 0.25 1058.620000 3.8000 3:49:47 PM 3.8099 4.0469 4.0000 3.8101

TBILL 06.30.10 PIBL1209G130 4M 6/30/2010 113 0.31 10.091000 3.8000 10:50:41 AM 3.8000 4.0815 4.0346 3.8641

TBILL 07.14.10 PIBL1209G149 4M 7/14/2010 127 0.35    4.1046 4.0577 3.9000

TBILL 07.28.10 PIBL1209G158 5M 7/28/2010 141 0.39 2.025000 4.0250 10:36:55 AM 4.0250 4.1277 4.0808 3.9359

TBILL 08.11.10 PIBL1209H166 5M 8/11/2010 155 0.42 175.873000 4.0000 3:51:49 PM 4.0131 4.1508 4.1038 3.9719

TBILL 08.25.10 PIBL1209H175 5M 8/25/2010 169 0.46 407.116771 4.0250 3:52:17 PM 4.0436 4.1738 4.1269 4.0078

TBILL 09.08.10* PIBL1209I183 6M 9/8/2010 183 0.50 832.741000 4.0250 3:53:04 PM 4.0312 4.1969 4.1500 4.0438

TBILL 09.29.10 PIBL1209I209 7M 9/29/2010 204 0.56    4.2442 4.1919 4.0975

TBILL 10.13.10 PIBL1209J217 7M 10/13/2010 218 0.60    4.2757 4.2198 4.1334

TBILL 10.27.10 PIBL1209J226 8M 10/27/2010 232 0.64 2.042000 4.1500 10:24:17 AM 4.1500 4.3072 4.2477 4.1692

TBILL 11.10.10 PIBL1209K233 8M 11/10/2010 246 0.67    4.3387 4.2757 4.2051

TBILL 11.24.10 PIBL1209K242 9M 11/24/2010 260 0.71 1.433769 4.2000 11:13:02 AM 4.2000 4.3702 4.3036 4.2409

TBILL 12.08.10 PIBL1209L250 9M 12/8/2010 274 0.75 1.025000 4.3000 3:41:25 PM 4.3000 4.4017 4.3315 4.2768

TBILL 01.12.11 PIBL1210A018 10M 1/12/2011 309 0.85    4.4805 4.4013 4.3664

TBILL 01.26.11 PIBL1210A027 11M 1/26/2011 323 0.88    4.5120 4.4292 4.4023

TBILL 02.09.11 PIBL1210B035 11M 2/9/2011 337 0.92    4.5435 4.4572 4.4381

TBILL 02.23.11* PIBL1210B044 1Y 2/23/2011 351 0.96 17.229695 4.4000 3:22:02 PM 4.3845 4.5750 4.4851 4.4740
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