
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 03.24.10 PIBL1209C063 <1M 3/24/2010 13 0.04 1.000000 3.6000 11:25:22 AM 3.6000 3.9713 3.9091 3.9091

TBILL 03.31.10 PIBL0609I149 <1M 3/31/2010 20 0.05 1.086010 3.6000 11:49:28 AM 3.6000 3.9546 3.8561 3.8561

TBILL 04.07.10 PIBL1209D071 1M 4/7/2010 27 0.07 0.507944 3.5000 11:04:11 AM 3.5000 3.9379 3.8030 3.8030

TBILL 04.14.10* PIBL0609J157 1M 4/14/2010 34 0.09 6.164125 3.5750 3:57:33 PM 3.6654 3.9212 3.7500 3.7500

TBILL 04.21.10 PIBL1209D080 1M 4/21/2010 41 0.11 24.018000 3.6750 2:13:50 PM 3.6824 3.9304 3.7504 3.7533

TBILL 04.28.10 PIBL0609J166 2M 4/28/2010 48 0.13 5.901361 3.7000 2:10:41 PM 4.0102 3.9396 3.7508 3.7565

TBILL 05.05.10 PIBL1209E098 2M 5/5/2010 55 0.15 1.308930 3.7000 3:02:39 PM 3.6308 3.9488 3.7512 3.7598

TBILL 05.12.10 PIBL0609K173 2M 5/12/2010 62 0.17 18.417545 3.7250 3:02:24 PM 3.9924 3.9580 3.7516 3.7630

TBILL 05.19.10 PIBL1209E106 2M 5/19/2010 69 0.19    3.9672 3.7520 3.7663

TBILL 05.26.10 PIBL0609K182 2M 5/26/2010 76 0.21 75.952467 3.7250 3:46:33 PM 3.7590 3.9764 3.7524 3.7695

TBILL 06.02.10 PIBL1209F113 3M 6/2/2010 83 0.23    3.9856 3.7528 3.7728

TBILL 06.09.10* PIBL0609L190 3M 6/9/2010 90 0.25 1198.229326 3.8500 3:55:43 PM 3.7760 3.9948 3.7532 3.7760

TBILL 06.30.10 PIBL1209G130 4M 6/30/2010 111 0.30 0.213000 3.8500 3:06:25 PM 3.8500 4.0311 3.8109 3.8283

TBILL 07.14.10 PIBL1209G149 4M 7/14/2010 125 0.34 28.052991 3.9500 11:52:29 AM 3.6926 4.0552 3.8494 3.8632

TBILL 07.28.10 PIBL1209G158 5M 7/28/2010 139 0.38 187.075893 3.9000 3:23:21 PM 3.9073 4.0794 3.8879 3.8981

TBILL 08.11.10 PIBL1209H166 5M 8/11/2010 153 0.42 147.628474 4.0250 3:49:30 PM 3.9601 4.1036 3.9263 3.9330

TBILL 08.25.10 PIBL1209H175 5M 8/25/2010 167 0.46 57.187480 4.0250 3:51:33 PM 4.0181 4.1278 3.9648 3.9679

TBILL 09.08.10* PIBL1209I183 6M 9/8/2010 181 0.50 458.454506 3.9907 3:54:04 PM 3.9985 4.1519 4.0033 4.0028

TBILL 09.29.10 PIBL1209I209 7M 9/29/2010 202 0.55    4.1970 4.0426 4.0427

TBILL 10.13.10 PIBL1209J217 7M 10/13/2010 216 0.59 52.124522 4.1350 4:04:21 PM 4.1313 4.2270 4.0688 4.0694

TBILL 10.27.10 PIBL1209J226 8M 10/27/2010 230 0.63 8.155000 4.1250 11:57:00 AM 4.1250 4.2570 4.0951 4.0960

TBILL 11.10.10 PIBL1209K233 8M 11/10/2010 244 0.67    4.2871 4.1213 4.1226

TBILL 11.24.10 PIBL1209K242 9M 11/24/2010 258 0.71 442.165000 4.2000 4:08:07 PM 4.1998 4.3171 4.1475 4.1492

TBILL 12.08.10 PIBL1209L250 9M 12/8/2010 272 0.75 0.530200 4.1500 10:53:52 AM 4.1500 4.3471 4.1738 4.1758

TBILL 01.12.11 PIBL1210A018 10M 1/12/2011 307 0.84    4.4222 4.2394 4.2424

TBILL 01.26.11 PIBL1210A027 11M 1/26/2011 321 0.88 2.749000 4.3000 2:22:15 PM 4.2073 4.4522 4.2656 4.2690

TBILL 02.09.11 PIBL1210B035 11M 2/9/2011 335 0.92 40.000000 4.3250 4:04:11 PM 4.3250 4.4822 4.2918 4.2956

TBILL 02.23.11 PIBL1210B044 1Y 2/23/2011 349 0.96 256.658802 4.3500 2:46:34 PM 4.3537 4.5123 4.3181 4.3222

TBILL 03.09.11* PIBL1210C052 1Y 3/9/2011 363 0.99 460.274763 4.3100 3:36:46 PM 4.3461 4.5423 4.3443 4.3489
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