
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 04.14.10 PIBL0609J157 <1M 4/14/2010 1     4.0000 4.0000 4.0000

TBILL 04.21.10 PIBL1209D080 <1M 4/21/2010 8 0.02    4.0027 3.9900 3.9600

TBILL 04.28.10 PIBL0609J166 <1M 4/28/2010 15 0.04 13.805000 3.6750 3:13:33 PM 3.6117 4.0054 3.9800 3.9200

TBILL 05.05.10 PIBL1209E098 <1M 5/5/2010 22 0.06    4.0081 3.9700 3.8800

TBILL 05.12.10 PIBL0609K173 1M 5/12/2010 29 0.08 5.504828 3.7250 2:18:28 PM 3.7453 4.0108 3.9600 3.8400

TBILL 05.19.10* PIBL1209E106 1M 5/19/2010 36 0.10    4.0135 3.9500 3.8000

TBILL 05.26.10 PIBL0609K182 1M 5/26/2010 43 0.12 16.442196 3.6000 3:41:35 PM 3.7454 4.0184 3.9563 3.8219

TBILL 06.02.10 PIBL1209F113 2M 6/2/2010 50 0.14    4.0234 3.9625 3.8437

TBILL 06.09.10 PIBL0609L190 2M 6/9/2010 57 0.16    4.0283 3.9688 3.8656

TBILL 06.23.10 PIBL0310C015 2M 6/23/2010 71 0.19 15.250000 3.8000 11:59:51 AM 3.8000 4.0382 3.9813 3.9094

TBILL 06.30.10 PIBL1209G130 2M 6/30/2010 78 0.21    4.0432 3.9875 3.9312

TBILL 07.07.10 PIBL0310D023 3M 7/7/2010 85 0.23 6.543000 3.8500 2:14:27 PM 3.8500 4.0481 3.9938 3.9531

TBILL 07.14.10* PIBL1209G149 3M 7/14/2010 92 0.25 1.894000 3.8000 11:06:15 AM 3.8000 4.0531 4.0000 3.9750

TBILL 07.28.10 PIBL1209G158 4M 7/28/2010 106 0.29 20.000000 3.8000 9:33:56 AM 3.8000 4.0751 4.0115 3.9900

TBILL 08.11.10 PIBL1209H166 4M 8/11/2010 120 0.33 7.800000 4.9900 9:25:52 AM 4.9950 4.0972 4.0231 4.0050

TBILL 08.25.10 PIBL1209H175 5M 8/25/2010 134 0.37 57.314000 3.8900 2:32:26 PM 3.9044 4.1193 4.0346 4.0200

TBILL 09.08.10 PIBL1209I183 5M 9/8/2010 148 0.41 190.506000 4.0000 11:53:00 AM 4.0199 4.1414 4.0462 4.0350

TBILL 09.22.10 PIBL0610C018 5M 9/22/2010 162 0.44 2.604350 4.0025 2:27:59 PM 4.0022 4.1634 4.0577 4.0500

TBILL 09.29.10 PIBL1209I209 5M 9/29/2010 169 0.46    4.1745 4.0635 4.0575

TBILL 10.06.10 PIBL0610D026 6M 10/6/2010 176 0.48 0.662000 4.0012 3:53:17 PM 4.0012 4.1855 4.0692 4.0650

TBILL 10.13.10* PIBL1209J217 6M 10/13/2010 183 0.50 2.712000 3.9500 10:19:25 AM 3.9500 4.1965 4.0750 4.0725

TBILL 10.27.10 PIBL1209J226 7M 10/27/2010 197 0.54    4.2233 4.0981 4.0951

TBILL 11.10.10 PIBL1209K233 7M 11/10/2010 211 0.58 0.478000 4.0500 11:30:39 AM 4.0500 4.2500 4.1212 4.1176

TBILL 11.24.10 PIBL1209K242 8M 11/24/2010 225 0.62 0.537530 4.1000 3:11:21 PM 4.1000 4.2768 4.1443 4.1402

TBILL 12.08.10 PIBL1209L250 8M 12/8/2010 239 0.65    4.3035 4.1674 4.1627

TBILL 01.12.11 PIBL1210A018 9M 1/12/2011 274 0.75 0.206000 4.4000 3:43:01 PM 4.4000 4.3703 4.2252 4.2192

TBILL 01.26.11 PIBL1210A027 10M 1/26/2011 288 0.79 18.482600 4.2500 2:49:57 PM 4.2500 4.3971 4.2483 4.2417

TBILL 02.09.11 PIBL1210B035 10M 2/9/2011 302 0.83    4.4238 4.2714 4.2643

TBILL 02.23.11 PIBL1210B044 11M 2/23/2011 316 0.87    4.4506 4.2945 4.2868

TBILL 03.09.11 PIBL1210C052 11M 3/9/2011 330 0.90    4.4773 4.3176 4.3094

TBILL 03.23.11 PIBL1210C061 1Y 3/23/2011 344 0.94 53.700000 4.3250 2:57:54 PM 4.3622 4.5040 4.3407 4.3320

TBILL 04.06.11* PIBL1210D079 1Y 4/6/2011 358 0.98 54.390324 4.3500 3:43:20 PM 4.3469 4.5308 4.3638 4.3545
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