
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 2 0.01    3.9948 3.9911 3.9911

TBILL 04.28.10 PIBL0609J166 <1M 4/28/2010 9 0.02    3.9581 3.9289 3.9289

TBILL 05.05.10 PIBL1209E098 <1M 5/5/2010 16 0.04    3.9215 3.8667 3.8667

TBILL 05.12.10 PIBL0609K173 <1M 5/12/2010 23 0.06 1.055000 3.6716 11:22:17 AM 3.6716 3.8848 3.8044 3.8044

TBILL 05.19.10 PIBL1209E106 1M 5/19/2010 30 0.08    3.8482 3.7422 3.7422

TBILL 05.26.10* PIBL0609K182 1M 5/26/2010 37 0.10 3.946611 3.7000 11:08:57 AM 3.5612 3.8115 3.6800 3.6800

TBILL 06.02.10 PIBL1209F113 1M 6/2/2010 44 0.12    3.8299 3.7072 3.7072

TBILL 06.09.10 PIBL0609L190 2M 6/9/2010 51 0.14    3.8483 3.7344 3.7344

TBILL 06.23.10 PIBL0310C015 2M 6/23/2010 65 0.18 11.464000 3.8000 3:18:27 PM 3.7835 3.8850 3.7889 3.7889

TBILL 06.30.10 PIBL1209G130 2M 6/30/2010 72 0.20    3.9034 3.8161 3.8161

TBILL 07.07.10 PIBL0310D023 2M 7/7/2010 79 0.22 2.500000 3.8000 10:59:22 AM 3.7700 3.9218 3.8433 3.8433

TBILL 07.14.10 PIBL1209G149 3M 7/14/2010 86 0.24 0.688000 3.7000 10:52:54 AM 3.7000 3.9402 3.8706 3.8706

TBILL 07.28.10* PIBL1209G158 3M 7/28/2010 100 0.27    3.9769 3.9250 3.9250

TBILL 08.11.10 PIBL1209H166 4M 8/11/2010 114 0.31    3.9962 3.9465 3.9465

TBILL 08.25.10 PIBL1209H175 4M 8/25/2010 128 0.35 4.723000 3.9250 12:00:56 PM 3.9250 4.0154 3.9681 3.9681

TBILL 09.08.10 PIBL1209I183 5M 9/8/2010 142 0.39 20.372357 3.9250 3:45:07 PM 3.9250 4.0346 3.9896 3.9896

TBILL 09.22.10 PIBL0610C018 5M 9/22/2010 156 0.43 1.013000 3.9000 11:27:54 AM 3.9000 4.0538 4.0112 4.0112

TBILL 09.29.10 PIBL1209I209 5M 9/29/2010 163 0.45    4.0635 4.0219 4.0219

TBILL 10.06.10 PIBL0610D026 5M 10/6/2010 170 0.47 1.522000 4.0010 11:26:19 AM 4.0007 4.0731 4.0327 4.0327

TBILL 10.13.10 PIBL1209J217 6M 10/13/2010 177 0.48 5.000000 4.0000 10:00:20 AM 4.0000 4.0827 4.0435 4.0435

TBILL 10.27.10* PIBL1209J226 6M 10/27/2010 191 0.52 0.285000 4.0250 11:10:57 AM 4.0250 4.1019 4.0650 4.0650

TBILL 11.10.10 PIBL1209K233 7M 11/10/2010 205 0.56    4.1341 4.0980 4.0980

TBILL 11.24.10 PIBL1209K242 7M 11/24/2010 219 0.60 1.278000 4.1000 2:37:10 PM 4.0801 4.1663 4.1311 4.1311

TBILL 12.08.10 PIBL1209L250 8M 12/8/2010 233 0.64 1.530000 4.1000 2:29:09 PM 4.1167 4.1985 4.1641 4.1641

TBILL 01.12.11 PIBL1210A018 9M 1/12/2011 268 0.73 9.953400 4.4000 3:50:15 PM 4.2020 4.2791 4.2467 4.2467

TBILL 01.26.11 PIBL1210A027 9M 1/26/2011 282 0.77    4.3113 4.2798 4.2798

TBILL 02.09.11 PIBL1210B035 10M 2/9/2011 296 0.81    4.3435 4.3128 4.3128

TBILL 02.23.11 PIBL1210B044 10M 2/23/2011 310 0.85    4.3757 4.3459 4.3459

TBILL 03.09.11 PIBL1210C052 11M 3/9/2011 324 0.89 1.497950 4.3750 3:51:55 PM 4.3750 4.4079 4.3789 4.3789

TBILL 03.23.11 PIBL1210C061 11M 3/23/2011 338 0.93 4.137000 4.3555 3:41:29 PM 4.3555 4.4401 4.4120 4.4120

TBILL 04.06.11* PIBL1210D079 1Y 4/6/2011 352 0.96 7.980000 4.3250 3:26:08 PM 4.2641 4.4723 4.4450 4.4450
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