
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 08.25.10 PIBL1209H175 <1M 8/25/2010 2 0.01 0.252000 3.9150 3:58:45 PM 3.9150 4.0029 4.0014 3.9972

TBILL 09.08.10 PIBL1209I183 <1M 9/8/2010 16 0.04    4.0433 4.0208 3.9583

TBILL 09.15.10 PIBL0310F076 <1M 9/15/2010 23 0.06    4.0635 4.0306 3.9389

TBILL 09.22.10 PIBL0610C018 1M 9/22/2010 30 0.08    4.0837 4.0403 3.9194

TBILL 09.29.10 PIBL1209I209 1M 9/29/2010 37 0.10 3.185000 3.8010 3:22:57 PM 3.8007 4.1038 4.0500 3.9000

TBILL09.29.10a* PIBL0310F085 1M 9/29/2010 37 0.10    4.1038 4.0500 3.9000

TBILL 10.06.10 PIBL0610D026 1M 10/6/2010 44 0.12    4.1101 4.0563 3.9250

TBILL 10.13.10 PIBL1209J217 2M 10/13/2010 51 0.14 100.000000 3.9750 10:26:18 AM 3.9750 4.1163 4.0625 3.9500

TBILL 10.20.10 PIBL0610D035 2M 10/20/2010 58 0.16 2.050000 3.9250 11:36:52 AM 3.8805 4.1226 4.0688 3.9750

TBILL 10.27.10 PIBL1209J226 2M 10/27/2010 65 0.18 14.273000 3.9275 2:39:29 PM 3.8202 4.1288 4.0750 4.0000

TBILL 11.03.10 PIBL0610E043 2M 11/3/2010 72 0.20 1.308072 3.7000 11:18:55 AM 3.7308 4.1351 4.0813 4.0250

TBILL 11.10.10 PIBL1209K233 2M 11/10/2010 79 0.22 11.938000 3.9250 3:07:03 PM 3.8736 4.1413 4.0875 4.0500

TBILL 11.17.10 PIBL0610E052 3M 11/17/2010 86 0.24 5.500000 3.9250 2:43:57 PM 4.0159 4.1476 4.0937 4.0750

TBILL 11.24.10* PIBL1209K242 3M 11/24/2010 93 0.25    4.1538 4.1000 4.1000

TBILL 12.01.10 PIBL0610F060 3M 12/1/2010 100 0.27    4.1730 4.1192 4.1192

TBILL 12.08.10 PIBL1209L250 4M 12/8/2010 107 0.29    4.1922 4.1385 4.1385

TBILL 12.15.10 PIBL0610F079 4M 12/15/2010 114 0.31 1.131000 4.0750 2:52:19 PM 4.0750 4.2114 4.1577 4.1577

TBILL 12.29.10 PIBL0610F088 4M 12/29/2010 128 0.35 7.349300 4.1500 3:25:48 PM 4.1575 4.2497 4.1962 4.1962

TBILL 01.12.11 PIBL1210A018 5M 1/12/2011 142 0.39 3.188000 4.1050 11:30:08 AM 4.3587 4.2880 4.2346 4.2346

TBILL 01.26.11 PIBL1210A027 5M 1/26/2011 156 0.43 11.812000 4.1500 2:44:44 PM 4.2656 4.3264 4.2731 4.2731

TBILL 02.09.11 PIBL1210B035 5M 2/9/2011 170 0.47 4.021000 4.2555 11:02:13 AM 4.2521 4.3647 4.3115 4.3115

TBILL 02.23.11* PIBL1210B044 6M 2/23/2011 184 0.50    4.4031 4.3500 4.3500

TBILL 03.09.11 PIBL1210C052 7M 3/9/2011 198 0.54 0.814000 4.2501 2:54:42 PM 4.2501 4.4251 4.3708 4.3708

TBILL 03.23.11 PIBL1210C061 7M 3/23/2011 212 0.58    4.4471 4.3917 4.3917

TBILL 04.06.11 PIBL1210D079 8M 4/6/2011 226 0.62    4.4691 4.4125 4.4125

TBILL 04.20.11 PIBL1210D088 8M 4/20/2011 240 0.66    4.4912 4.4333 4.4333

TBILL 05.18.11 PIBL1210E103 9M 5/18/2011 268 0.73    4.5352 4.4750 4.4750

TBILL 06.15.11 PIBL1210F120 10M 6/15/2011 296 0.81 6.600000 4.3500 2:29:28 PM 4.3485 4.5792 4.5167 4.5167

TBILL 06.29.11 PIBL1210F139 10M 6/29/2011 310 0.85 3.441000 4.3500 2:56:46 PM 4.3500 4.6012 4.5375 4.5375

TBILL 07.13.11 PIBL1210G147 11M 7/13/2011 324 0.89    4.6233 4.5583 4.5583

TBILL 07.27.11 PIBL1210G156 11M 7/27/2011 338 0.93    4.6453 4.5792 4.5792

TBILL 08.10.11* PIBL1210H164 1Y 8/10/2011 352 0.96 2.690000 4.4277 3:21:29 PM 4.4269 4.6673 4.6000 4.6000
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