
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 5 0.01 88.061334 3.3500 11:26:25 AM 3.3661 4.0051 4.0000 4.0000

TBILL 12.29.09 PIBL0609G132 <1M 12/29/2009 25 0.07 4.008084 3.5000 11:05:20 AM 3.5000 4.0308 4.0000 4.0000

TBILL 01.13.10* PIBL1209A010 1M 1/13/2010 40 0.11 9.480000 4.0000 11:28:54 AM 3.9577 4.0500 4.0000 4.0000

TBILL 01.27.10 PIBL1209A029 2M 1/27/2010 54 0.15 0.060000 4.0000 11:29:28 AM 4.0000 4.0519 4.0000 4.0000

TBILL 02.10.10 PIBL1209B037 2M 2/10/2010 68 0.19 5.471858 3.6500 2:43:54 PM 3.6359 4.0538 4.0000 4.0000

TBILL 02.24.10 PIBL1209B046 3M 2/24/2010 82 0.22 12.646000 3.6500 3:15:59 PM 3.6476 4.0558 4.0000 4.0000

TBILL 03.10.10* PIBL1209C054 3M 3/10/2010 96 0.26 1.070000 3.7000 11:25:36 AM 3.7000 4.0577 4.0000 4.0000

TBILL 03.24.10 PIBL1209C063 4M 3/24/2010 110 0.30    4.0800 4.0242 4.0225

TBILL 03.31.10 PIBL0609I149 4M 3/31/2010 117 0.32    4.0912 4.0362 4.0338

TBILL 04.07.10 PIBL1209D071 4M 4/7/2010 124 0.34    4.1023 4.0483 4.0450

TBILL 04.14.10 PIBL0609J157 5M 4/14/2010 131 0.36    4.1135 4.0604 4.0563

TBILL 04.21.10 PIBL1209D080 5M 4/21/2010 138 0.38    4.1246 4.0725 4.0675

TBILL 04.28.10 PIBL0609J166 5M 4/28/2010 145 0.40 1.000000 3.9000 11:59:45 AM 3.9000 4.1358 4.0846 4.0788

TBILL 05.05.10 PIBL1209E098 5M 5/5/2010 152 0.42    4.1469 4.0967 4.0900

TBILL 05.12.10 PIBL0609K173 5M 5/12/2010 159 0.44 7.000000 3.8750 10:46:02 AM 3.8750 4.1581 4.1087 4.1013

TBILL 05.19.10 PIBL1209E106 5M 5/19/2010 166 0.45    4.1692 4.1208 4.1125

TBILL 05.26.10 PIBL0609K182 6M 5/26/2010 173 0.47 0.507000 3.9500 2:21:31 PM 3.9500 4.1804 4.1329 4.1238

TBILL 06.02.10* PIBL1209F113 6M 6/2/2010 180 0.49 1.446992 4.7000 10:22:38 AM 4.7000 4.1915 4.1450 4.1350

TBILL 06.30.10 PIBL1209G130 7M 6/30/2010 208 0.57    4.2591 4.2098 4.1974

TBILL 07.14.10 PIBL1209G149 8M 7/14/2010 222 0.61 2.946000 4.2500 10:32:41 AM 4.2474 4.2929 4.2422 4.2286

TBILL 07.28.10 PIBL1209G158 8M 7/28/2010 236 0.65 1.000000 4.0500 2:41:20 PM 4.0500 4.3267 4.2746 4.2598

TBILL 08.11.10 PIBL1209H166 9M 8/11/2010 250 0.68    4.3605 4.3070 4.2910

TBILL 08.25.10 PIBL1209H175 9M 8/25/2010 264 0.72 0.512350 4.3250 11:53:07 AM 4.3250 4.3942 4.3394 4.3222

TBILL 09.08.10 PIBL1209I183 9M 9/8/2010 278 0.76    4.4280 4.3718 4.3534

TBILL 09.29.10 PIBL1209I209 10M 9/29/2010 299 0.82    4.4787 4.4204 4.4002

TBILL 10.13.10 PIBL1209J217 11M 10/13/2010 313 0.86 1.265000 4.2000 10:55:48 AM 4.2000 4.5125 4.4528 4.4314

TBILL 10.27.10 PIBL1209J226 11M 10/27/2010 327 0.90 8.500000 4.1250 2:47:04 PM 4.1250 4.5463 4.4852 4.4626

TBILL 11.10.10 PIBL1209K233 11M 11/10/2010 341 0.93 8.248850 4.1250 11:15:49 AM 4.1250 4.5801 4.5176 4.4938

TBILL 11.24.10* PIBL1209K242 1Y 11/24/2010 355 0.97 0.157000 4.3000 9:42:27 AM 4.3000 4.6138 4.5500 4.5250
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