
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 09.29.10 PIBL1209I209 <1M 9/29/2010 7 0.02 0.012321 3.8000 3:12:19 PM 3.8000 4.0244 3.9810 3.9808

TBLL 092910a PIBL0310F085 <1M 9/29/2010 7 0.02 34.693191 3.8000 3:31:32 PM 3.8205 4.0244 3.9810 3.9808

TBILL 10.06.10 PIBL0610D026 <1M 10/6/2010 14 0.04    4.0529 3.9588 3.9583

TBILL 10.13.10 PIBL1209J217 <1M 10/13/2010 21 0.06 7.418000 3.8001 3:35:54 PM 3.8041 4.0814 3.9367 3.9359

TBILL 10.20.10 PIBL0610D035 1M 10/20/2010 28 0.08 0.010021 3.8000 10:36:21 AM 3.8000 4.1100 3.9145 3.9135

TBILL 10.27.10* PIBL1209J226 1M 10/27/2010 35 0.10 342.217396 3.8000 3:25:18 PM 3.8893 4.1385 3.8923 3.8911

TBILL 11.03.10 PIBL0610E043 1M 11/3/2010 42 0.12 7.865763 3.9000 11:11:38 AM 3.9659 4.1483 3.9245 3.8994

TBILL 11.10.10 PIBL1209K233 2M 11/10/2010 49 0.13 193.632717 3.9000 3:02:50 PM 3.9498 4.1582 3.9568 3.9077

TBILL 11.17.10 PIBL0610E052 2M 11/17/2010 56 0.15 0.101000 3.8500 2:55:28 PM 3.8500 4.1680 3.9890 3.9160

TBILL 11.24.10 PIBL1209K242 2M 11/24/2010 63 0.17 171.633277 3.9705 11:46:50 AM 3.9771 4.1779 4.0212 3.9244

TBILL 12.01.10 PIBL0610F060 2M 12/1/2010 70 0.19 3.561900 4.2500 10:37:40 AM 4.0805 4.1877 4.0534 3.9327

TBILL 12.08.10 PIBL1209L250 2M 12/8/2010 77 0.21 29.784000 4.0000 2:08:43 PM 4.0006 4.1976 4.0856 3.9410

TBILL 12.15.10 PIBL0610F079 3M 12/15/2010 84 0.23 2.057524 3.9750 2:41:05 PM 3.9811 4.2075 4.1178 3.9494

TBILL 12.22.10* PIBL0310I091 3M 12/22/2010 91 0.25 73.154000 3.8750 2:01:33 PM 3.9433 4.2173 4.1500 3.9577

TBILL 12.29.10 PIBL0610F088 3M 12/29/2010 98 0.27 8.240293 4.0250 11:58:34 AM 4.0791 4.2334 4.1654 3.9879

TBILL 01.12.11 PIBL1210A018 4M 1/12/2011 112 0.31 0.302000 4.0500 10:27:48 AM 4.0500 4.2657 4.1962 4.0482

TBILL 01.26.11 PIBL1210A027 4M 1/26/2011 126 0.35 9.624000 4.1100 3:54:17 PM 4.1172 4.2979 4.2269 4.1086

TBILL 02.09.11 PIBL1210B035 5M 2/9/2011 140 0.38 21.525680 4.2000 2:39:37 PM 4.1535 4.3302 4.2577 4.1689

TBILL 02.23.11 PIBL1210B044 5M 2/23/2011 154 0.42 34.638000 4.2253 3:27:53 PM 4.2098 4.3624 4.2885 4.2293

TBILL 03.09.11 PIBL1210C052 5M 3/9/2011 168 0.46 9.968000 4.3107 3:10:21 PM 4.3034 4.3947 4.3192 4.2896

TBILL 03.23.11* PIBL1210C061 6M 3/23/2011 182 0.50 8.801979 4.2805 2:55:52 PM 4.2601 4.4269 4.3500 4.3500

TBILL 04.06.11 PIBL1210D079 7M 4/6/2011 196 0.54 2.225000 4.1000 3:43:06 PM 4.1000 4.4420 4.3537 4.3549

TBILL 04.20.11 PIBL1210D088 7M 4/20/2011 210 0.58    4.4571 4.3575 4.3597

TBILL 05.18.11 PIBL1210E103 8M 5/18/2011 238 0.65 27.268900 4.2750 2:08:03 PM 4.2750 4.4873 4.3649 4.3694

TBILL 06.15.11 PIBL1210F120 9M 6/15/2011 266 0.73    4.5175 4.3724 4.3792

TBILL 06.29.11 PIBL1210F139 9M 6/29/2011 280 0.77 5.564800 4.3250 3:34:22 PM 4.3250 4.5325 4.3761 4.3840

TBILL 07.13.11 PIBL1210G147 10M 7/13/2011 294 0.81    4.5476 4.3798 4.3889

TBILL 07.27.11 PIBL1210G156 10M 7/27/2011 308 0.84    4.5627 4.3836 4.3938

TBILL 08.10.11 PIBL1210H164 11M 8/10/2011 322 0.88    4.5778 4.3873 4.3986

TBILL 08.24.11 PIBL1210H173 11M 8/24/2011 336 0.92    4.5929 4.3910 4.4035

TBILL 09.07.11 PIBL1210I181 1Y 9/7/2011 350 0.96 61.513808 4.4423 3:16:32 PM 4.4033 4.6080 4.3947 4.4083
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