
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 12 0.03    3.9841 3.9570 3.9570

TBILL 03.31.10 PIBL0609I149 <1M 3/31/2010 19 0.05 8.000000 3.6000 11:41:25 AM 3.6000 3.9740 3.9297 3.9297

TBILL 04.07.10 PIBL1209D071 1M 4/7/2010 26 0.07    3.9639 3.9023 3.9023

TBILL 04.14.10* PIBL0609J157 1M 4/14/2010 33 0.09 12.561071 3.6250 11:25:59 AM 3.6239 3.9538 3.8750 3.8750

TBILL 04.21.10 PIBL1209D080 1M 4/21/2010 40 0.11    3.9606 3.8812 3.8812

TBILL 04.28.10 PIBL0609J166 2M 4/28/2010 47 0.13    3.9673 3.8875 3.8875

TBILL 05.05.10 PIBL1209E098 2M 5/5/2010 54 0.15 7.403000 3.7000 2:32:59 PM 3.7167 3.9740 3.8937 3.8937

TBILL 05.12.10 PIBL0609K173 2M 5/12/2010 61 0.17 2.111000 4.1000 3:49:52 PM 3.8618 3.9808 3.9000 3.9000

TBILL 05.19.10 PIBL1209E106 2M 5/19/2010 68 0.19    3.9875 3.9062 3.9062

TBILL 05.26.10 PIBL0609K182 2M 5/26/2010 75 0.21 12.536709 4.1000 3:50:01 PM 3.6322 3.9942 3.9125 3.9125

TBILL 06.02.10 PIBL1209F113 3M 6/2/2010 82 0.22    4.0010 3.9187 3.9187

TBILL 06.09.10* PIBL0609L190 3M 6/9/2010 89 0.24 7.119835 3.7500 2:46:15 PM 3.7595 4.0077 3.9250 3.9250

TBILL 06.30.10 PIBL1209G130 4M 6/30/2010 110 0.30 0.282000 3.9000 2:24:22 PM 3.9000 4.0526 3.9654 3.9654

TBILL 07.14.10 PIBL1209G149 4M 7/14/2010 124 0.34 5.915004 3.5000 11:13:39 AM 3.6075 4.0825 3.9923 3.9923

TBILL 07.28.10 PIBL1209G158 5M 7/28/2010 138 0.38 4.113000 3.9000 3:34:19 PM 4.3999 4.1125 4.0192 4.0192

TBILL 08.11.10 PIBL1209H166 5M 8/11/2010 152 0.42 29.392926 4.0000 2:52:20 PM 4.0188 4.1424 4.0462 4.0462

TBILL 08.25.10 PIBL1209H175 5M 8/25/2010 166 0.45 542.209874 4.0750 3:04:33 PM 4.0576 4.1724 4.0731 4.0731

TBILL 09.08.10* PIBL1209I183 6M 9/8/2010 180 0.49 14.334000 3.9900 3:35:06 PM 4.0222 4.2023 4.1000 4.1000

TBILL 09.29.10 PIBL1209I209 7M 9/29/2010 201 0.55 0.712000 4.0000 11:23:16 AM 4.0000 4.2380 4.1346 4.1349

TBILL 10.13.10 PIBL1209J217 7M 10/13/2010 215 0.59 3.762000 4.4000 3:49:41 PM 4.0351 4.2618 4.1577 4.1581

TBILL 10.27.10 PIBL1209J226 8M 10/27/2010 229 0.63 2.557000 4.1150 10:35:13 AM 4.1150 4.2856 4.1808 4.1814

TBILL 11.10.10 PIBL1209K233 8M 11/10/2010 243 0.67    4.3093 4.2038 4.2047

TBILL 11.24.10 PIBL1209K242 9M 11/24/2010 257 0.70 7.404000 4.1750 2:52:06 PM 4.1547 4.3331 4.2269 4.2279

TBILL 12.08.10 PIBL1209L250 9M 12/8/2010 271 0.74    4.3569 4.2500 4.2512

TBILL 01.12.11 PIBL1210A018 10M 1/12/2011 306 0.84    4.4164 4.3077 4.3093

TBILL 01.26.11 PIBL1210A027 11M 1/26/2011 320 0.88    4.4402 4.3308 4.3326

TBILL 02.09.11 PIBL1210B035 11M 2/9/2011 334 0.92 2.558300 4.3000 3:51:14 PM 4.3000 4.4640 4.3538 4.3559

TBILL 02.23.11 PIBL1210B044 1Y 2/23/2011 348 0.95 0.533000 4.3250 10:53:48 AM 4.3250 4.4878 4.3769 4.3791

TBILL 03.09.11* PIBL1210C052 1Y 3/9/2011 362 0.99 12.579000 4.3161 2:58:18 PM 4.3074 4.5115 4.4000 4.4024
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