
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 03.31.10 PIBL0609I149 <1M 3/31/2010 6 0.02    3.9720 3.9515 3.9621

TBILL 04.07.10 PIBL1209D071 <1M 4/7/2010 13 0.04    3.9327 3.8836 3.9091

TBILL 04.14.10 PIBL0609J157 <1M 4/14/2010 20 0.05 4.352366 3.5000 10:51:34 AM 3.6151 3.8935 3.8158 3.8561

TBILL 04.21.10 PIBL1209D080 1M 4/21/2010 27 0.07    3.8542 3.7479 3.8030

TBILL 04.28.10* PIBL0609J166 1M 4/28/2010 34 0.09    3.8150 3.6800 3.7500

TBILL 05.05.10 PIBL1209E098 1M 5/5/2010 41 0.11    3.8371 3.6930 3.7535

TBILL 05.12.10 PIBL0609K173 2M 5/12/2010 48 0.13 69.349570 3.7000 2:43:09 PM 3.7324 3.8591 3.7060 3.7570

TBILL 05.19.10 PIBL1209E106 2M 5/19/2010 55 0.15 1.004000 3.6000 10:25:36 AM 3.6000 3.8812 3.7190 3.7606

TBILL 05.26.10 PIBL0609K182 2M 5/26/2010 62 0.17 4.389400 3.6750 11:52:20 AM 3.6750 3.9033 3.7321 3.7641

TBILL 06.02.10 PIBL1209F113 2M 6/2/2010 69 0.19    3.9253 3.7451 3.7676

TBILL 06.09.10 PIBL0609L190 2M 6/9/2010 76 0.21 1.790000 3.7250 2:55:06 PM 3.6919 3.9474 3.7581 3.7711

TBILL 06.23.10* PIBL0310C015 3M 6/23/2010 90 0.25 147.981457 3.7166 3:53:45 PM 3.7781 3.9915 3.7841 3.7781

TBILL 06.30.10 PIBL1209G130 3M 6/30/2010 97 0.27    4.0007 3.8046 3.7968

TBILL 07.14.10 PIBL1209G149 4M 7/14/2010 111 0.30    4.0191 3.8455 3.8340

TBILL 07.28.10 PIBL1209G158 4M 7/28/2010 125 0.34 0.103000 3.9000 3:07:47 PM 3.9000 4.0375 3.8864 3.8712

TBILL 08.11.10 PIBL1209H166 5M 8/11/2010 139 0.38 22.425000 4.0000 2:11:34 PM 3.9993 4.0559 3.9273 3.9085

TBILL 08.25.10 PIBL1209H175 5M 8/25/2010 153 0.42 130.634069 4.0000 4:11:50 PM 3.9840 4.0743 3.9682 3.9457

TBILL 09.08.10 PIBL1209I183 5M 9/8/2010 167 0.46 29.004000 4.0000 3:02:45 PM 3.9693 4.0928 4.0091 3.9830

TBILL 09.22.10* PIBL0610C018 6M 9/22/2010 181 0.50 217.144300 4.0200 3:25:55 PM 4.0198 4.1112 4.0500 4.0202

TBILL 09.29.10 PIBL1209I209 6M 9/29/2010 188 0.52    4.1254 4.0614 4.0326

TBILL 10.13.10 PIBL1209J217 7M 10/13/2010 202 0.55    4.1540 4.0843 4.0573

TBILL 10.27.10 PIBL1209J226 7M 10/27/2010 216 0.59 13.132200 4.0000 10:32:14 AM 4.0615 4.1826 4.1072 4.0820

TBILL 11.10.10 PIBL1209K233 8M 11/10/2010 230 0.63 0.100000 4.1000 3:14:21 PM 4.1000 4.2112 4.1301 4.1068

TBILL 11.24.10 PIBL1209K242 8M 11/24/2010 244 0.67 9.967000 4.1750 3:01:16 PM 4.1308 4.2398 4.1530 4.1315

TBILL 12.08.10 PIBL1209L250 9M 12/8/2010 258 0.71 7.269900 4.1250 11:06:04 AM 4.1250 4.2683 4.1759 4.1562

TBILL 01.12.11 PIBL1210A018 10M 1/12/2011 293 0.80 11.336231 4.1950 2:30:30 PM 4.6601 4.3398 4.2331 4.2180

TBILL 01.26.11 PIBL1210A027 10M 1/26/2011 307 0.84    4.3684 4.2560 4.2428

TBILL 02.09.11 PIBL1210B035 11M 2/9/2011 321 0.88    4.3970 4.2789 4.2675

TBILL 02.23.11 PIBL1210B044 11M 2/23/2011 335 0.92 15.306049 4.2750 11:47:28 AM 4.2474 4.4255 4.3018 4.2922

TBILL 03.09.11 PIBL1210C052 1Y 3/9/2011 349 0.96 56.607806 4.3000 2:48:39 PM 4.3449 4.4541 4.3247 4.3170

TBILL 03.23.11* PIBL1210C061 1Y 3/23/2011 363 0.99 126.339575 4.3000 3:32:49 PM 4.3402 4.4827 4.3476 4.3417
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