
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 14 0.04 10.010417 3.1259 11:22:03 AM 3.1259 4.0286 4.0000 4.0000

TBILL 01.13.10 PIBL1209A010 1M 1/13/2010 29 0.08 24.215064 3.7000 2:47:50 PM 4.4495 4.0615 4.0000 4.0000

TBILL 01.27.10* PIBL1209A029 1M 1/27/2010 43 0.12 4.994793 4.2500 10:51:06 AM 4.0511 4.0923 4.0000 4.0000

TBILL 02.10.10 PIBL1209B037 2M 2/10/2010 57 0.16 1.533062 3.5000 10:56:08 AM 4.3964 4.0995 4.0125 4.0125

TBILL 02.24.10 PIBL1209B046 2M 2/24/2010 71 0.19 1.842000 3.7100 3:36:10 PM 3.7172 4.1067 4.0250 4.0250

TBILL 03.10.10 PIBL1209C054 3M 3/10/2010 85 0.23 5.014142 3.7570 11:42:00 AM 3.7542 4.1139 4.0375 4.0375

TBILL 03.24.10* PIBL1209C063 3M 3/24/2010 99 0.27    4.1212 4.0500 4.0500

TBILL 03.31.10 PIBL0609I149 4M 3/31/2010 106 0.29 1.534000 3.7500 11:43:18 AM 3.7500 4.1323 4.0609 4.0609

TBILL 04.07.10 PIBL1209D071 4M 4/7/2010 113 0.31 1.213000 4.2500 3:38:07 PM 4.3481 4.1434 4.0718 4.0718

TBILL 04.14.10 PIBL0609J157 4M 4/14/2010 120 0.33 0.604000 4.2500 3:37:58 PM 3.8744 4.1545 4.0827 4.0827

TBILL 04.21.10 PIBL1209D080 4M 4/21/2010 127 0.35 1.778000 5.0000 10:38:33 AM 5.0000 4.1656 4.0936 4.0936

TBILL 04.28.10 PIBL0609J166 5M 4/28/2010 134 0.37 19.724000 4.3750 10:54:28 AM 4.3750 4.1767 4.1045 4.1045

TBILL 05.05.10 PIBL1209E098 5M 5/5/2010 141 0.39 17.584000 4.4250 9:49:34 AM 4.4250 4.1879 4.1155 4.1155

TBILL 05.12.10 PIBL0609K173 5M 5/12/2010 148 0.41    4.1990 4.1264 4.1264

TBILL 05.19.10 PIBL1209E106 5M 5/19/2010 155 0.42    4.2101 4.1373 4.1373

TBILL 05.26.10 PIBL0609K182 5M 5/26/2010 162 0.44 1.013000 3.9000 11:35:58 AM 3.9000 4.2212 4.1482 4.1482

TBILL 06.02.10 PIBL1209F113 5M 6/2/2010 169 0.46 1.353300 4.0000 10:24:32 AM 4.0000 4.2323 4.1591 4.1591

TBILL 06.09.10* PIBL0609L190 6M 6/9/2010 176 0.48    4.2435 4.1700 4.1700

TBILL 06.30.10 PIBL1209G130 7M 6/30/2010 197 0.54    4.2919 4.2196 4.2196

TBILL 07.14.10 PIBL1209G149 7M 7/14/2010 211 0.58    4.3242 4.2527 4.2527

TBILL 07.28.10 PIBL1209G158 8M 7/28/2010 225 0.62 2.069000 4.3500 11:32:49 AM 4.3500 4.3565 4.2858 4.2858

TBILL 08.11.10 PIBL1209H166 8M 8/11/2010 239 0.65 1.022000 4.2750 11:20:09 AM 4.2750 4.3888 4.3188 4.3188

TBILL 08.25.10 PIBL1209H175 9M 8/25/2010 253 0.69 0.133870 4.2850 2:28:44 PM 4.2850 4.4212 4.3519 4.3519

TBILL 09.08.10 PIBL1209I183 9M 9/8/2010 267 0.73 13.280000 4.4500 9:41:05 AM 4.4500 4.4535 4.3850 4.3850

TBILL 09.29.10 PIBL1209I209 10M 9/29/2010 288 0.79    4.5019 4.4346 4.4346

TBILL 10.13.10 PIBL1209J217 10M 10/13/2010 302 0.83 8.162000 4.3500 11:29:17 AM 4.3311 4.5342 4.4677 4.4677

TBILL 10.27.10 PIBL1209J226 11M 10/27/2010 316 0.87    4.5665 4.5008 4.5008

TBILL 11.10.10 PIBL1209K233 11M 11/10/2010 330 0.90    4.5988 4.5338 4.5338

TBILL 11.24.10 PIBL1209K242 1Y 11/24/2010 344 0.94 6.714300 4.3800 3:26:37 PM 4.3919 4.6312 4.5669 4.5669

TBILL 12.08.10* PIBL1209L250 1Y 12/8/2010 358 0.98    4.6635 4.6000 4.6000
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