
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 12.09.09 PIBL1208L243 <1M 12/9/2009 6 0.02 13.006773 3.3500 10:28:30 AM 3.3500 4.0005 3.9688 3.9777

TBILL 12.29.09 PIBL0609G132 <1M 12/29/2009 26 0.07 113.457000 3.7000 3:51:58 PM 3.7000 4.0024 3.8438 3.8884

TBILL 01.13.10* PIBL1209A010 1M 1/13/2010 41 0.11 529.156000 3.8000 4:12:59 PM 3.8215 4.0038 3.7500 3.8215

TBILL 01.27.10 PIBL1209A029 2M 1/27/2010 55 0.15 326.000000 3.9000 3:16:54 PM 3.9026 4.0173 3.8125 3.8661

TBILL 02.10.10 PIBL1209B037 2M 2/10/2010 69 0.19 0.896000 4.0000 11:03:30 AM 3.7178 4.0308 3.8750 3.9107

TBILL 02.24.10 PIBL1209B046 3M 2/24/2010 83 0.23 40.621000 4.0000 3:59:57 PM 3.6124 4.0442 3.9375 3.9554

TBILL 03.10.10* PIBL1209C054 3M 3/10/2010 97 0.27 2.907000 3.6200 2:25:09 PM 3.6200 4.0577 4.0000 4.0000

TBILL 03.24.10 PIBL1209C063 4M 3/24/2010 111 0.30 0.325000 3.7000 10:59:31 AM 3.7000 4.0824 4.0242 4.0242

TBILL 03.31.10 PIBL0609I149 4M 3/31/2010 118 0.32 18.721000 3.7200 2:22:41 PM 3.7201 4.0948 4.0362 4.0362

TBILL 04.07.10 PIBL1209D071 4M 4/7/2010 125 0.34    4.1072 4.0483 4.0483

TBILL 04.14.10 PIBL0609J157 5M 4/14/2010 132 0.36 3.345000 4.1000 3:33:32 PM 3.8678 4.1196 4.0604 4.0604

TBILL 04.21.10 PIBL1209D080 5M 4/21/2010 139 0.38    4.1319 4.0725 4.0725

TBILL 04.28.10 PIBL0609J166 5M 4/28/2010 146 0.40 0.909792 3.8500 11:50:57 AM 3.8500 4.1443 4.0846 4.0846

TBILL 05.05.10 PIBL1209E098 5M 5/5/2010 153 0.42    4.1567 4.0967 4.0967

TBILL 05.12.10 PIBL0609K173 5M 5/12/2010 160 0.44    4.1690 4.1087 4.1087

TBILL 05.19.10 PIBL1209E106 5M 5/19/2010 167 0.46    4.1814 4.1208 4.1208

TBILL 05.26.10 PIBL0609K182 6M 5/26/2010 174 0.48 13.209000 3.9000 2:53:20 PM 3.9244 4.1938 4.1329 4.1329

TBILL 06.02.10* PIBL1209F113 6M 6/2/2010 181 0.50 7.219000 4.0500 2:49:07 PM 4.0500 4.2062 4.1450 4.1450

TBILL 06.30.10 PIBL1209G130 7M 6/30/2010 209 0.57    4.2697 4.2098 4.2074

TBILL 07.14.10 PIBL1209G149 8M 7/14/2010 223 0.61    4.3015 4.2422 4.2386

TBILL 07.28.10 PIBL1209G158 8M 7/28/2010 237 0.65 299.020800 4.3000 11:37:19 AM 4.2998 4.3333 4.2746 4.2698

TBILL 08.11.10 PIBL1209H166 9M 8/11/2010 251 0.69 7.410000 4.3450 11:08:26 AM 4.3450 4.3651 4.3070 4.3010

TBILL 08.25.10 PIBL1209H175 9M 8/25/2010 265 0.73    4.3969 4.3394 4.3322

TBILL 09.08.10 PIBL1209I183 9M 9/8/2010 279 0.76    4.4286 4.3718 4.3634

TBILL 09.29.10 PIBL1209I209 10M 9/29/2010 300 0.82    4.4763 4.4204 4.4102

TBILL 10.13.10 PIBL1209J217 11M 10/13/2010 314 0.86 9.458000 4.2000 11:35:10 AM 4.2000 4.5081 4.4528 4.4414

TBILL 10.27.10 PIBL1209J226 11M 10/27/2010 328 0.90 14.281000 4.3800 12:12:49 PM 4.3800 4.5399 4.4852 4.4726

TBILL 11.10.10 PIBL1209K233 11M 11/10/2010 342 0.94    4.5717 4.5176 4.5038

TBILL 11.24.10* PIBL1209K242 1Y 11/24/2010 356 0.98 4.436000 4.3000 3:51:36 PM 4.3349 4.6035 4.5500 4.5350
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