
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 01.13.10 PIBL1209A010 <1M 1/13/2010 9 0.02 4.958130 3.6000 3:10:27 PM 3.6000 4.0607 3.9439 3.9404

TBILL 01.27.10 PIBL1209A029 <1M 1/27/2010 23 0.06 0.500000 3.6250 11:18:55 AM 3.6250 4.1669 3.8457 3.8361

TBILL 02.10.10* PIBL1209B037 1M 2/10/2010 37 0.10 458.080000 3.7000 11:17:32 AM 3.7319 4.2731 3.7475 3.7319

TBILL 02.24.10 PIBL1209B046 2M 2/24/2010 51 0.14 40.106567 3.7500 2:41:55 PM 3.6363 4.2740 3.8275 3.8157

TBILL 03.10.10 PIBL1209C054 2M 3/10/2010 65 0.18 631.685000 3.8000 3:44:09 PM 3.7968 4.2750 3.9074 3.8996

TBILL 03.24.10 PIBL1209C063 2M 3/24/2010 79 0.22    4.2760 3.9874 3.9835

TBILL 03.31.10 PIBL0609I149 3M 3/31/2010 86 0.24    4.2764 4.0274 4.0254

TBILL 04.07.10* PIBL1209D071 3M 4/7/2010 93 0.25 1.066300 3.8000 10:13:26 AM 3.8000 4.2769 4.0674 4.0674

TBILL 04.14.10 PIBL0609J157 3M 4/14/2010 100 0.27    4.2866 4.0875 4.0875

TBILL 04.21.10 PIBL1209D080 4M 4/21/2010 107 0.29    4.2962 4.1077 4.1077

TBILL 04.28.10 PIBL0609J166 4M 4/28/2010 114 0.31 3.010639 4.0000 11:26:11 AM 3.9502 4.3059 4.1279 4.1279

TBILL 05.05.10 PIBL1209E098 4M 5/5/2010 121 0.33 4.627000 3.9250 11:19:02 AM 3.9250 4.3155 4.1481 4.1481

TBILL 05.12.10 PIBL0609K173 4M 5/12/2010 128 0.35 47.292824 3.9500 3:45:16 PM 3.9456 4.3251 4.1683 4.1683

TBILL 05.19.10 PIBL1209E106 5M 5/19/2010 135 0.37    4.3348 4.1885 4.1885

TBILL 05.26.10 PIBL0609K182 5M 5/26/2010 142 0.39    4.3444 4.2087 4.2087

TBILL 06.02.10 PIBL1209F113 5M 6/2/2010 149 0.41 147.867600 4.0000 11:31:51 AM 4.0337 4.3541 4.2289 4.2289

TBILL 06.09.10 PIBL0609L190 5M 6/9/2010 156 0.43 30.015000 4.1000 3:03:21 PM 4.0305 4.3637 4.2491 4.2491

TBILL 06.30.10 PIBL1209G130 6M 6/30/2010 177 0.48    4.3926 4.3096 4.3096

TBILL 07.14.10* PIBL1209G149 6M 7/14/2010 191 0.52 0.633000 4.1000 11:44:05 AM 4.1732 4.4119 4.3500 4.3500

TBILL 07.28.10 PIBL1209G158 7M 7/28/2010 205 0.56 3.715000 4.2500 11:09:37 AM 4.1445 4.4499 4.3881 4.3881

TBILL 08.11.10 PIBL1209H166 7M 8/11/2010 219 0.60    4.4878 4.4262 4.4262

TBILL 08.25.10 PIBL1209H175 8M 8/25/2010 233 0.64    4.5258 4.4643 4.4643

TBILL 09.08.10 PIBL1209I183 8M 9/8/2010 247 0.68    4.5637 4.5024 4.5024

TBILL 09.29.10 PIBL1209I209 9M 9/29/2010 268 0.73    4.6206 4.5595 4.5595

TBILL 10.13.10 PIBL1209J217 9M 10/13/2010 282 0.77 72.146230 4.3000 3:38:14 PM 4.2093 4.6586 4.5976 4.5976

TBILL 10.27.10 PIBL1209J226 10M 10/27/2010 296 0.81 2.525000 4.4000 3:10:00 PM 4.4000 4.6965 4.6357 4.6357

TBILL 11.10.10 PIBL1209K233 10M 11/10/2010 310 0.85    4.7345 4.6738 4.6738

TBILL 11.24.10 PIBL1209K242 11M 11/24/2010 324 0.89 26.075528 4.4001 2:16:23 PM 4.4000 4.7724 4.7119 4.7119

TBILL 12.08.10* PIBL1209L250 1Y 12/8/2010 338 0.93 3.548000 4.4500 3:21:54 PM 4.4500 4.8104 4.7500 4.7500
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