
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 12.29.09 PIBL0609G132 <1M 12/29/2009 20 0.05 2.603881 3.2000 10:35:16 AM 3.2000 4.0579 3.7768 3.7777

TBILL 01.13.10* PIBL1209A010 1M 1/13/2010 35 0.10 151.304000 4.0000 3:57:33 PM 3.6022 4.1037 3.6005 3.6022

TBILL 01.27.10 PIBL1209A029 2M 1/27/2010 49 0.13 52.735000 3.6250 3:20:59 PM 3.7435 4.1061 3.6400 3.6452

TBILL 02.10.10 PIBL1209B037 2M 2/10/2010 63 0.17 4.184000 3.7000 2:30:40 PM 3.6129 4.1086 3.6795 3.6882

TBILL 02.24.10 PIBL1209B046 2M 2/24/2010 77 0.21 176.523000 3.7002 3:58:21 PM 3.7674 4.1110 3.7190 3.7312

TBILL 03.10.10* PIBL1209C054 3M 3/10/2010 91 0.25 283.498505 3.7712 3:41:22 PM 3.7742 4.1135 3.7585 3.7742

TBILL 03.24.10 PIBL1209C063 4M 3/24/2010 105 0.29    4.1278 3.8064 3.8201

TBILL 03.31.10 PIBL0609I149 4M 3/31/2010 112 0.31 7.827200 3.8000 3:51:07 PM 4.0427 4.1349 3.8303 3.8430

TBILL 04.07.10 PIBL1209D071 4M 4/7/2010 119 0.33 5.210000 3.8250 2:35:07 PM 3.8250 4.1421 3.8543 3.8659

TBILL 04.14.10 PIBL0609J157 4M 4/14/2010 126 0.35 1.184000 3.8500 3:11:36 PM 3.8392 4.1493 3.8782 3.8888

TBILL 04.21.10 PIBL1209D080 5M 4/21/2010 133 0.36 10.580000 3.9250 2:37:39 PM 3.9250 4.1564 3.9022 3.9117

TBILL 04.28.10 PIBL0609J166 5M 4/28/2010 140 0.38    4.1636 3.9261 3.9347

TBILL 05.05.10 PIBL1209E098 5M 5/5/2010 147 0.40 0.965000 3.8750 2:06:45 PM 3.8750 4.1707 3.9501 3.9576

TBILL 05.12.10 PIBL0609K173 5M 5/12/2010 154 0.42 1.632942 3.8500 11:13:33 AM 3.8785 4.1779 3.9741 3.9805

TBILL 05.19.10 PIBL1209E106 5M 5/19/2010 161 0.44    4.1851 3.9980 4.0034

TBILL 05.26.10 PIBL0609K182 5M 5/26/2010 168 0.46 3.565206 4.0250 3:04:55 PM 4.0025 4.1922 4.0220 4.0263

TBILL 06.02.10 PIBL1209F113 6M 6/2/2010 175 0.48 1.528000 4.0500 2:49:37 PM 4.0500 4.1994 4.0459 4.0492

TBILL 06.09.10* PIBL0609L190 6M 6/9/2010 182 0.50 137.262000 4.0799 3:50:22 PM 4.0724 4.2065 4.0699 4.0722

TBILL 06.30.10 PIBL1209G130 7M 6/30/2010 203 0.56    4.2542 4.1266 4.1284

TBILL 07.14.10 PIBL1209G149 7M 7/14/2010 217 0.59    4.2859 4.1644 4.1659

TBILL 07.28.10 PIBL1209G158 8M 7/28/2010 231 0.63 6.038700 4.1000 3:42:00 PM 4.2231 4.3176 4.2022 4.2035

TBILL 08.11.10 PIBL1209H166 8M 8/11/2010 245 0.67 9.433739 4.1500 2:47:13 PM 4.1576 4.3494 4.2401 4.2410

TBILL 08.25.10 PIBL1209H175 9M 8/25/2010 259 0.71    4.3811 4.2779 4.2785

TBILL 09.08.10 PIBL1209I183 9M 9/8/2010 273 0.75    4.4129 4.3157 4.3160

TBILL 09.29.10 PIBL1209I209 10M 9/29/2010 294 0.81    4.4605 4.3724 4.3723

TBILL 10.13.10 PIBL1209J217 10M 10/13/2010 308 0.84    4.4922 4.4102 4.4098

TBILL 10.27.10 PIBL1209J226 11M 10/27/2010 322 0.88 1.980000 4.1250 2:07:48 PM 4.1250 4.5240 4.4480 4.4473

TBILL 11.10.10 PIBL1209K233 11M 11/10/2010 336 0.92    4.5557 4.4858 4.4848

TBILL 11.24.10 PIBL1209K242 1Y 11/24/2010 350 0.96 47.193091 4.3751 3:42:40 PM 4.3697 4.5875 4.5237 4.5223

TBILL 12.08.10* PIBL1209L250 1Y 12/8/2010 364 1.00 1062.545000 4.5000 3:47:29 PM 4.5683 4.6192 4.5615 4.5598
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