
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 04.21.10 PIBL1209D080 <1M 4/21/2010 5 0.01    3.9753 3.9458 3.9474

TBILL 04.28.10 PIBL0609J166 <1M 4/28/2010 12 0.03    3.9320 3.8509 3.8555

TBILL 05.05.10 PIBL1209E098 <1M 5/5/2010 19 0.05    3.8888 3.7561 3.7635

TBILL 05.12.10 PIBL0609K173 1M 5/12/2010 26 0.07 9.922787 3.7875 3:32:37 PM 3.8103 3.8456 3.6612 3.6716

TBILL 05.19.10* PIBL1209E106 1M 5/19/2010 33 0.09 52.417000 3.5000 9:56:54 AM 3.5382 3.8023 3.5663 3.5796

TBILL 05.26.10 PIBL0609K182 1M 5/26/2010 40 0.11 2.343645 3.7500 3:21:32 PM 3.5295 3.8243 3.6112 3.6228

TBILL 06.02.10 PIBL1209F113 2M 6/2/2010 47 0.13 0.500000 3.6000 10:47:03 AM 3.6000 3.8462 3.6560 3.6659

TBILL 06.09.10 PIBL0609L190 2M 6/9/2010 54 0.15 1.004102 3.7500 10:37:33 AM 3.7500 3.8682 3.7008 3.7091

TBILL 06.23.10 PIBL0310C015 2M 6/23/2010 68 0.19 11.185000 3.7500 3:54:30 PM 3.7471 3.9122 3.7905 3.7955

TBILL 06.30.10 PIBL1209G130 2M 6/30/2010 75 0.21 0.558000 3.7500 10:48:49 AM 3.7500 3.9341 3.8353 3.8386

TBILL 07.07.10 PIBL0310D023 3M 7/7/2010 82 0.22 8.635900 3.8000 3:15:03 PM 3.8000 3.9561 3.8802 3.8818

TBILL 07.14.10* PIBL1209G149 3M 7/14/2010 89 0.24 4.028000 3.7000 2:15:11 PM 3.7000 3.9781 3.9250 3.9250

TBILL 07.28.10 PIBL1209G158 4M 7/28/2010 103 0.28 0.971807 3.9000 3:21:47 PM 3.9000 3.9965 3.9465 3.9465

TBILL 08.11.10 PIBL1209H166 4M 8/11/2010 117 0.32 0.206000 4.7500 11:06:17 AM 4.7500 4.0149 3.9681 3.9681

TBILL 08.25.10 PIBL1209H175 5M 8/25/2010 131 0.36 12.211100 3.9500 11:57:22 AM 3.9284 4.0333 3.9896 3.9896

TBILL 09.08.10 PIBL1209I183 5M 9/8/2010 145 0.40 1.506000 3.9000 10:01:19 AM 3.9000 4.0517 4.0112 4.0112

TBILL 09.22.10 PIBL0610C018 5M 9/22/2010 159 0.44 20.690000 4.0100 11:18:42 AM 4.0096 4.0701 4.0327 4.0327

TBILL 09.29.10 PIBL1209I209 5M 9/29/2010 166 0.45 5.394000 4.0100 2:37:19 PM 4.0100 4.0793 4.0435 4.0435

TBILL 10.06.10 PIBL0610D026 6M 10/6/2010 173 0.47 21.936703 4.0010 10:57:37 AM 4.1099 4.0885 4.0542 4.0542

TBILL 10.13.10* PIBL1209J217 6M 10/13/2010 180 0.49 0.929000 3.9500 2:19:31 PM 3.9731 4.0977 4.0650 4.0650

TBILL 10.27.10 PIBL1209J226 7M 10/27/2010 194 0.53    4.1282 4.0954 4.0954

TBILL 11.10.10 PIBL1209K233 7M 11/10/2010 208 0.57    4.1588 4.1258 4.1258

TBILL 11.24.10 PIBL1209K242 8M 11/24/2010 222 0.61 1.000000 4.1000 2:51:31 PM 4.1000 4.1894 4.1562 4.1562

TBILL 12.08.10 PIBL1209L250 8M 12/8/2010 236 0.65 9.000000 4.1000 2:03:52 PM 4.1000 4.2199 4.1866 4.1866

TBILL 01.12.11 PIBL1210A018 9M 1/12/2011 271 0.74 4.065000 4.2000 11:39:54 AM 4.2492 4.2963 4.2626 4.2626

TBILL 01.26.11 PIBL1210A027 10M 1/26/2011 285 0.78 18.068820 4.1500 2:22:54 PM 4.1592 4.3268 4.2930 4.2930

TBILL 02.09.11 PIBL1210B035 10M 2/9/2011 299 0.82 5.771400 4.3850 10:14:02 AM 4.3850 4.3574 4.3234 4.3234

TBILL 02.23.11 PIBL1210B044 11M 2/23/2011 313 0.86    4.3880 4.3538 4.3538

TBILL 03.09.11 PIBL1210C052 11M 3/9/2011 327 0.90 2.542000 4.3003 3:34:23 PM 4.3002 4.4185 4.3842 4.3842

TBILL 03.23.11 PIBL1210C061 11M 3/23/2011 341 0.93    4.4491 4.4146 4.4146

TBILL 04.06.11* PIBL1210D079 1Y 4/6/2011 355 0.97 30.763000 4.3008 3:46:54 PM 4.2682 4.4796 4.4450 4.4450

April 15, 2010


