
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 5 0.01    3.9887 3.9750 3.9750

TBILL 04.07.10 PIBL1209D071 <1M 4/7/2010 12 0.03 10.000000 3.6000 11:38:33 AM 3.6000 3.9689 3.9312 3.9312

TBILL 04.14.10 PIBL0609J157 <1M 4/14/2010 19 0.05 3.455935 4.0000 9:27:32 AM 3.7899 3.9492 3.8875 3.8875

TBILL 04.21.10 PIBL1209D080 1M 4/21/2010 26 0.07    3.9294 3.8437 3.8437

TBILL 04.28.10* PIBL0609J166 1M 4/28/2010 33 0.09    3.9096 3.8000 3.8000

TBILL 05.05.10 PIBL1209E098 1M 5/5/2010 40 0.11    3.9188 3.8156 3.8156

TBILL 05.12.10 PIBL0609K173 2M 5/12/2010 47 0.13    3.9279 3.8312 3.8312

TBILL 05.19.10 PIBL1209E106 2M 5/19/2010 54 0.15    3.9370 3.8469 3.8469

TBILL 05.26.10 PIBL0609K182 2M 5/26/2010 61 0.17 14.974000 3.6250 3:39:48 PM 3.6518 3.9462 3.8625 3.8625

TBILL 06.02.10 PIBL1209F113 2M 6/2/2010 68 0.19 0.502000 3.6250 3:56:48 PM 3.6250 3.9553 3.8781 3.8781

TBILL 06.09.10 PIBL0609L190 2M 6/9/2010 75 0.21    3.9644 3.8937 3.8937

TBILL 06.23.10* PIBL0310C015 3M 6/23/2010 89 0.24 9.752000 3.8559 3:48:40 PM 3.8357 3.9827 3.9250 3.9250

TBILL 06.30.10 PIBL1209G130 3M 6/30/2010 96 0.26 0.504000 3.8500 11:11:49 AM 3.8500 3.9928 3.9346 3.9346

TBILL 07.14.10 PIBL1209G149 4M 7/14/2010 110 0.30 3.200000 3.8750 10:43:42 AM 3.8750 4.0129 3.9538 3.9538

TBILL 07.28.10 PIBL1209G158 4M 7/28/2010 124 0.34    4.0330 3.9731 3.9731

TBILL 08.11.10 PIBL1209H166 5M 8/11/2010 138 0.38 4.281826 4.0000 11:21:33 AM 3.9568 4.0531 3.9923 3.9923

TBILL 08.25.10 PIBL1209H175 5M 8/25/2010 152 0.42 1.000000 4.0000 2:37:26 PM 4.0000 4.0732 4.0115 4.0115

TBILL 09.08.10 PIBL1209I183 5M 9/8/2010 166 0.45 7.798000 4.0000 11:06:27 AM 3.9626 4.0933 4.0308 4.0308

TBILL 09.22.10* PIBL0610C018 6M 9/22/2010 180 0.49    4.1135 4.0500 4.0500

TBILL 09.29.10 PIBL1209I209 6M 9/29/2010 187 0.51 0.508000 4.0000 3:14:50 PM 4.0000 4.1272 4.0644 4.0644

TBILL 10.13.10 PIBL1209J217 7M 10/13/2010 201 0.55 3.679800 4.0250 11:13:23 AM 4.0250 4.1547 4.0933 4.0933

TBILL 10.27.10 PIBL1209J226 7M 10/27/2010 215 0.59 1.500000 4.0500 10:44:35 AM 4.0500 4.1822 4.1221 4.1221

TBILL 11.10.10 PIBL1209K233 8M 11/10/2010 229 0.63    4.2098 4.1510 4.1510

TBILL 11.24.10 PIBL1209K242 8M 11/24/2010 243 0.67 2.000000 4.1000 9:43:21 AM 4.1000 4.2373 4.1798 4.1798

TBILL 12.08.10 PIBL1209L250 9M 12/8/2010 257 0.70    4.2648 4.2087 4.2087

TBILL 01.12.11 PIBL1210A018 10M 1/12/2011 292 0.80 1.173000 4.1000 2:12:17 PM 4.1000 4.3336 4.2808 4.2808

TBILL 01.26.11 PIBL1210A027 10M 1/26/2011 306 0.84 1.000000 4.1500 11:07:03 AM 4.1500 4.3611 4.3096 4.3096

TBILL 02.09.11 PIBL1210B035 11M 2/9/2011 320 0.88    4.3886 4.3385 4.3385

TBILL 02.23.11 PIBL1210B044 11M 2/23/2011 334 0.92 7.397000 4.2750 2:57:57 PM 4.2750 4.4161 4.3673 4.3673

TBILL 03.09.11 PIBL1210C052 1Y 3/9/2011 348 0.95 5.320000 4.2500 2:30:20 PM 4.3158 4.4436 4.3962 4.3962

TBILL 03.23.11* PIBL1210C061 1Y 3/23/2011 362 0.99 7.295531 4.3011 3:04:51 PM 4.2913 4.4712 4.4250 4.4250
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