
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 2 0.01    3.9982 3.9944 3.9911

TBILL 04.21.10 PIBL1209D080 <1M 4/21/2010 9 0.02 1.199342 3.6250 10:12:05 AM 3.6250 3.9855 3.9556 3.9287

TBILL 04.28.10 PIBL0609J166 <1M 4/28/2010 16 0.04 0.033928 3.6500 2:22:06 PM 3.6500 3.9728 3.9167 3.8664

TBILL 05.05.10 PIBL1209E098 <1M 5/5/2010 23 0.06    3.9600 3.8778 3.8041

TBILL 05.12.10 PIBL0609K173 1M 5/12/2010 30 0.08 600.205000 4.8750 3:09:35 PM 3.6554 3.9473 3.8389 3.7417

TBILL 05.19.10* PIBL1209E106 1M 5/19/2010 37 0.10    3.9346 3.8000 3.6794

TBILL 05.26.10 PIBL0609K182 1M 5/26/2010 44 0.12 708.816600 3.7500 3:35:25 PM 3.6997 3.9421 3.8156 3.7101

TBILL 06.02.10 PIBL1209F113 2M 6/2/2010 51 0.14    3.9495 3.8312 3.7408

TBILL 06.09.10 PIBL0609L190 2M 6/9/2010 58 0.16 50.101000 3.7500 12:18:02 PM 3.8398 3.9570 3.8469 3.7715

TBILL 06.23.10 PIBL0310C015 2M 6/23/2010 72 0.20 371.205215 3.8350 10:54:42 AM 3.8444 3.9719 3.8781 3.8329

TBILL 06.30.10 PIBL1209G130 2M 6/30/2010 79 0.22 0.100000 3.7500 12:17:46 PM 3.7500 3.9793 3.8937 3.8636

TBILL 07.07.10 PIBL0310D023 3M 7/7/2010 86 0.24 26.374000 3.8050 2:45:14 PM 3.8001 3.9868 3.9094 3.8943

TBILL 07.14.10* PIBL1209G149 3M 7/14/2010 93 0.25    3.9942 3.9250 3.9250

TBILL 07.28.10 PIBL1209G158 4M 7/28/2010 107 0.29    4.0141 3.9481 3.9481

TBILL 08.11.10 PIBL1209H166 4M 8/11/2010 121 0.33 1.220000 3.9000 3:26:37 PM 3.9836 4.0339 3.9712 3.9712

TBILL 08.25.10 PIBL1209H175 5M 8/25/2010 135 0.37 60.646088 4.0200 3:07:48 PM 3.9239 4.0538 3.9942 3.9942

TBILL 09.08.10 PIBL1209I183 5M 9/8/2010 149 0.41 0.303000 3.9750 10:56:44 AM 3.9750 4.0737 4.0173 4.0173

TBILL 09.22.10 PIBL0610C018 5M 9/22/2010 163 0.45 130.960000 4.0200 2:46:32 PM 4.0182 4.0935 4.0404 4.0404

TBILL 09.29.10 PIBL1209I209 5M 9/29/2010 170 0.47    4.1034 4.0519 4.0519

TBILL 10.06.10 PIBL0610D026 6M 10/6/2010 177 0.48 29.015500 3.9955 2:46:24 PM 3.9946 4.1134 4.0635 4.0635

TBILL 10.13.10* PIBL1209J217 6M 10/13/2010 184 0.50 1.016000 3.9750 11:43:30 AM 3.9750 4.1233 4.0750 4.0750

TBILL 10.27.10 PIBL1209J226 7M 10/27/2010 198 0.54    4.1537 4.1050 4.0958

TBILL 11.10.10 PIBL1209K233 7M 11/10/2010 212 0.58 0.507000 4.1000 3:35:34 PM 4.1000 4.1840 4.1350 4.1165

TBILL 11.24.10 PIBL1209K242 8M 11/24/2010 226 0.62    4.2144 4.1650 4.1373

TBILL 12.08.10 PIBL1209L250 8M 12/8/2010 240 0.66 1.885000 4.1750 9:31:21 AM 4.1233 4.2447 4.1950 4.1580

TBILL 01.12.11 PIBL1210A018 9M 1/12/2011 275 0.75 2.660000 4.2000 3:30:43 PM 4.2000 4.3206 4.2700 4.2099

TBILL 01.26.11 PIBL1210A027 10M 1/26/2011 289 0.79 9.921000 4.1750 11:52:52 AM 4.2105 4.3509 4.3000 4.2306

TBILL 02.09.11 PIBL1210B035 10M 2/9/2011 303 0.83    4.3813 4.3300 4.2514

TBILL 02.23.11 PIBL1210B044 11M 2/23/2011 317 0.87    4.4116 4.3600 4.2721

TBILL 03.09.11 PIBL1210C052 11M 3/9/2011 331 0.91 6.406400 4.2250 12:24:36 PM 4.2250 4.4420 4.3900 4.2929

TBILL 03.23.11 PIBL1210C061 1Y 3/23/2011 345 0.95 37.685572 4.3251 3:33:29 PM 4.3356 4.4723 4.4200 4.3136

TBILL 04.06.11* PIBL1210D079 1Y 4/6/2011 359 0.98 104.950000 4.3010 3:51:54 PM 4.3340 4.5027 4.4500 4.3344
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