
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 1     4.0000 4.0000 4.0000

TBILL 04.07.10 PIBL1209D071 <1M 4/7/2010 8 0.02    3.9904 3.9800 3.9800

TBILL 04.14.10 PIBL0609J157 <1M 4/14/2010 15 0.04 0.500000 4.5000 2:08:17 PM 4.5000 3.9808 3.9600 3.9600

TBILL 04.21.10 PIBL1209D080 <1M 4/21/2010 22 0.06 0.036057 3.6500 9:48:17 AM 3.6500 3.9712 3.9400 3.9400

TBILL 04.28.10 PIBL0609J166 1M 4/28/2010 29 0.08 0.743000 4.7500 10:30:00 AM 4.7500 3.9615 3.9200 3.9200

TBILL 05.05.10* PIBL1209E098 1M 5/5/2010 36 0.10    3.9519 3.9000 3.9000

TBILL 05.12.10 PIBL0609K173 1M 5/12/2010 43 0.12 7.106231 3.8000 3:37:30 PM 3.8265 3.9550 3.9000 3.9000

TBILL 05.19.10 PIBL1209E106 2M 5/19/2010 50 0.14 0.377000 4.8500 11:32:24 AM 4.8500 3.9582 3.9000 3.9000

TBILL 05.26.10 PIBL0609K182 2M 5/26/2010 57 0.16 32.649000 3.6500 2:03:18 PM 3.6277 3.9613 3.9000 3.9000

TBILL 06.02.10 PIBL1209F113 2M 6/2/2010 64 0.18    3.9644 3.9000 3.9000

TBILL 06.09.10 PIBL0609L190 2M 6/9/2010 71 0.19 5.490000 3.8000 3:48:42 PM 3.9101 3.9675 3.9000 3.9000

TBILL 06.23.10 PIBL0310C015 3M 6/23/2010 85 0.23 5.643650 3.8550 3:32:25 PM 3.8451 3.9738 3.9000 3.9000

TBILL 06.30.10* PIBL1209G130 3M 6/30/2010 92 0.25    3.9769 3.9000 3.9000

TBILL 07.14.10 PIBL1209G149 4M 7/14/2010 106 0.29 1.025000 4.8500 10:38:13 AM 4.8500 3.9978 3.9269 3.9269

TBILL 07.28.10 PIBL1209G158 4M 7/28/2010 120 0.33 3.383000 3.8750 2:28:43 PM 4.5294 4.0186 3.9538 3.9538

TBILL 08.11.10 PIBL1209H166 5M 8/11/2010 134 0.37    4.0394 3.9808 3.9808

TBILL 08.25.10 PIBL1209H175 5M 8/25/2010 148 0.41 7.618700 4.0000 3:16:09 PM 3.9970 4.0602 4.0077 4.0077

TBILL 09.08.10 PIBL1209I183 5M 9/8/2010 162 0.44 1.384000 4.0000 2:03:23 PM 3.9817 4.0811 4.0346 4.0346

TBILL 09.22.10 PIBL0610C018 6M 9/22/2010 176 0.48 46.000000 4.0000 10:48:38 AM 4.0000 4.1019 4.0615 4.0615

TBILL 09.29.10* PIBL1209I209 6M 9/29/2010 183 0.50    4.1123 4.0750 4.0750

TBILL 10.13.10 PIBL1209J217 7M 10/13/2010 197 0.54 0.415000 4.1000 3:25:44 PM 4.1000 4.1403 4.1030 4.1030

TBILL 10.27.10 PIBL1209J226 7M 10/27/2010 211 0.58    4.1683 4.1310 4.1310

TBILL 11.10.10 PIBL1209K233 8M 11/10/2010 225 0.62    4.1963 4.1590 4.1590

TBILL 11.24.10 PIBL1209K242 8M 11/24/2010 239 0.65    4.2243 4.1870 4.1870

TBILL 12.08.10 PIBL1209L250 9M 12/8/2010 253 0.69 0.194176 4.1250 11:16:52 AM 4.1250 4.2523 4.2150 4.2150

TBILL 01.12.11 PIBL1210A018 10M 1/12/2011 288 0.79 0.150000 4.4000 3:45:35 PM 4.4000 4.3223 4.2850 4.2850

TBILL 01.26.11 PIBL1210A027 10M 1/26/2011 302 0.83    4.3503 4.3130 4.3130

TBILL 02.09.11 PIBL1210B035 11M 2/9/2011 316 0.87    4.3783 4.3410 4.3410

TBILL 02.23.11 PIBL1210B044 11M 2/23/2011 330 0.90 0.100000 4.5000 3:45:23 PM 4.5000 4.4063 4.3690 4.3690

TBILL 03.09.11 PIBL1210C052 1Y 3/9/2011 344 0.94 0.183000 4.2000 9:28:13 AM 4.2000 4.4343 4.3970 4.3970

TBILL 03.23.11* PIBL1210C061 1Y 3/23/2011 358 0.98 26.749129 4.3005 3:57:57 PM 4.3363 4.4623 4.4250 4.4250
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