
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 9 0.02    3.9951 3.9778 3.9289

TBILL 03.31.10 PIBL0609I149 <1M 3/31/2010 16 0.04    3.9909 3.9583 3.8667

TBILL 04.07.10 PIBL1209D071 <1M 4/7/2010 23 0.06    3.9866 3.9389 3.8044

TBILL 04.14.10 PIBL0609J157 1M 4/14/2010 30 0.08 10.542996 3.7000 11:54:04 AM 3.8622 3.9823 3.9194 3.7422

TBILL 04.21.10* PIBL1209D080 1M 4/21/2010 37 0.10 33.102000 3.8000 11:31:38 AM 3.8000 3.9781 3.9000 3.6800

TBILL 04.28.10 PIBL0609J166 1M 4/28/2010 44 0.12    3.9810 3.8860 3.6975

TBILL 05.05.10 PIBL1209E098 2M 5/5/2010 51 0.14    3.9840 3.8721 3.7150

TBILL 05.12.10 PIBL0609K173 2M 5/12/2010 58 0.16 0.150000 3.7250 11:50:43 AM 3.7250 3.9870 3.8581 3.7326

TBILL 05.19.10 PIBL1209E106 2M 5/19/2010 65 0.18    3.9899 3.8441 3.7501

TBILL 05.26.10 PIBL0609K182 2M 5/26/2010 72 0.20 9.080465 3.7000 2:17:22 PM 3.7125 3.9929 3.8301 3.7676

TBILL 06.02.10 PIBL1209F113 2M 6/2/2010 79 0.22    3.9959 3.8162 3.7851

TBILL 06.09.10* PIBL0609L190 3M 6/9/2010 86 0.24 112.436000 3.7850 11:51:18 AM 3.8026 3.9988 3.8022 3.8026

TBILL 06.30.10 PIBL1209G130 4M 6/30/2010 107 0.29    4.0359 3.8709 3.8712

TBILL 07.14.10 PIBL1209G149 4M 7/14/2010 121 0.33    4.0607 3.9167 3.9170

TBILL 07.28.10 PIBL1209G158 5M 7/28/2010 135 0.37 0.100000 3.9000 10:42:30 AM 3.9000 4.0854 3.9625 3.9627

TBILL 08.11.10 PIBL1209H166 5M 8/11/2010 149 0.41 0.305000 4.0200 3:35:07 PM 4.0085 4.1101 4.0084 4.0085

TBILL 08.25.10 PIBL1209H175 5M 8/25/2010 163 0.45 504.347400 3.9750 2:09:21 PM 4.0558 4.1349 4.0542 4.0542

TBILL 09.08.10* PIBL1209I183 6M 9/8/2010 177 0.48 20.394895 4.0004 3:51:24 PM 3.9811 4.1596 4.1000 4.1000

TBILL 09.29.10 PIBL1209I209 7M 9/29/2010 198 0.54 0.102000 4.0250 11:17:01 AM 4.0250 4.1991 4.1346 4.1346

TBILL 10.13.10 PIBL1209J217 7M 10/13/2010 212 0.58    4.2254 4.1577 4.1577

TBILL 10.27.10 PIBL1209J226 8M 10/27/2010 226 0.62    4.2518 4.1808 4.1808

TBILL 11.10.10 PIBL1209K233 8M 11/10/2010 240 0.66    4.2781 4.2038 4.2038

TBILL 11.24.10 PIBL1209K242 9M 11/24/2010 254 0.70 0.705000 4.1500 2:42:09 PM 4.1500 4.3044 4.2269 4.2269

TBILL 12.08.10 PIBL1209L250 9M 12/8/2010 268 0.73 0.512000 4.1500 10:27:10 AM 4.1500 4.3308 4.2500 4.2500

TBILL 01.12.11 PIBL1210A018 10M 1/12/2011 303 0.83 1.026000 4.1500 11:50:35 AM 4.1500 4.3966 4.3077 4.3077

TBILL 01.26.11 PIBL1210A027 11M 1/26/2011 317 0.87 4.184000 4.3000 3:34:56 PM 4.2846 4.4229 4.3308 4.3308

TBILL 02.09.11 PIBL1210B035 11M 2/9/2011 331 0.91 0.090000 4.3000 2:49:56 PM 4.3000 4.4493 4.3538 4.3538

TBILL 02.23.11 PIBL1210B044 1Y 2/23/2011 345 0.95 9.101200 4.2501 3:09:14 PM 4.2617 4.4756 4.3769 4.3769

TBILL 03.09.11* PIBL1210C052 1Y 3/9/2011 359 0.98 1.786000 4.3750 3:55:08 PM 4.3060 4.5019 4.4000 4.4000
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