
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 14 0.04    3.9625 3.8932 3.8909

TBILL 03.31.10 PIBL0609I149 <1M 3/31/2010 21 0.06 1.102552 3.6000 3:24:58 PM 3.6000 3.9423 3.8357 3.8322

TBILL 04.07.10 PIBL1209D071 1M 4/7/2010 28 0.08 29.841152 3.5000 3:27:14 PM 3.6866 3.9221 3.7782 3.7735

TBILL 04.14.10* PIBL0609J157 1M 4/14/2010 35 0.10 18.897552 3.6000 3:21:10 PM 3.7324 3.9019 3.7206 3.7148

TBILL 04.21.10 PIBL1209D080 1M 4/21/2010 42 0.12 344.394000 3.7000 3:23:15 PM 3.7163 3.9149 3.7307 3.7277

TBILL 04.28.10 PIBL0609J166 2M 4/28/2010 49 0.13 12.656706 3.8600 3:34:07 PM 3.7605 3.9279 3.7408 3.7406

TBILL 05.05.10 PIBL1209E098 2M 5/5/2010 56 0.15 29.100442 3.5000 11:09:19 AM 3.7990 3.9409 3.7509 3.7536

TBILL 05.12.10 PIBL0609K173 2M 5/12/2010 63 0.17 69.838760 3.7500 3:59:02 PM 3.8600 3.9538 3.7610 3.7665

TBILL 05.19.10 PIBL1209E106 2M 5/19/2010 70 0.19 3.091300 3.4500 2:20:25 PM 3.6729 3.9668 3.7711 3.7794

TBILL 05.26.10 PIBL0609K182 2M 5/26/2010 77 0.21 122.641900 3.7000 3:58:58 PM 3.7520 3.9798 3.7811 3.7924

TBILL 06.02.10 PIBL1209F113 3M 6/2/2010 84 0.23 1.013000 4.0000 11:51:04 AM 4.0000 3.9928 3.7912 3.8053

TBILL 06.09.10* PIBL0609L190 3M 6/9/2010 91 0.25 1658.360507 3.8000 3:59:07 PM 3.8181 4.0058 3.8013 3.8182

TBILL 06.30.10 PIBL1209G130 4M 6/30/2010 112 0.31 44.891000 3.8500 2:16:54 PM 3.8500 4.0399 3.8608 3.8714

TBILL 07.14.10 PIBL1209G149 4M 7/14/2010 126 0.35 103.615853 3.9500 3:09:04 PM 3.9412 4.0627 3.9004 3.9068

TBILL 07.28.10 PIBL1209G158 5M 7/28/2010 140 0.38 27.366000 3.9500 4:04:52 PM 3.9532 4.0855 3.9400 3.9422

TBILL 08.11.10 PIBL1209H166 5M 8/11/2010 154 0.42 64.134000 4.0000 3:53:12 PM 3.9715 4.1083 3.9796 3.9777

TBILL 08.25.10 PIBL1209H175 5M 8/25/2010 168 0.46 24.835110 4.0500 3:52:38 PM 4.0207 4.1311 4.0192 4.0131

TBILL 09.08.10* PIBL1209I183 6M 9/8/2010 182 0.50 330.702283 4.0012 3:46:42 PM 4.0485 4.1538 4.0589 4.0485

TBILL 09.29.10 PIBL1209I209 7M 9/29/2010 203 0.56    4.1987 4.0940 4.0862

TBILL 10.13.10 PIBL1209J217 7M 10/13/2010 217 0.59 1.132000 4.0000 2:37:05 PM 4.0000 4.2286 4.1175 4.1113

TBILL 10.27.10 PIBL1209J226 8M 10/27/2010 231 0.63 21.602000 4.1250 11:29:47 AM 4.1835 4.2584 4.1409 4.1364

TBILL 11.10.10 PIBL1209K233 8M 11/10/2010 245 0.67 201.000000 4.2500 11:21:03 AM 4.2002 4.2883 4.1643 4.1615

TBILL 11.24.10 PIBL1209K242 9M 11/24/2010 259 0.71 3.247635 4.1750 3:23:56 PM 4.1778 4.3182 4.1878 4.1866

TBILL 12.08.10 PIBL1209L250 9M 12/8/2010 273 0.75 6.158000 4.2500 3:46:25 PM 4.1887 4.3481 4.2112 4.2117

TBILL 01.12.11 PIBL1210A018 10M 1/12/2011 308 0.84 3.563171 4.2750 2:41:03 PM 4.3660 4.4228 4.2698 4.2745

TBILL 01.26.11 PIBL1210A027 11M 1/26/2011 322 0.88    4.4527 4.2933 4.2996

TBILL 02.09.11 PIBL1210B035 11M 2/9/2011 336 0.92 18.956532 4.3500 3:40:46 PM 4.3470 4.4825 4.3167 4.3247

TBILL 02.23.11 PIBL1210B044 1Y 2/23/2011 350 0.96 21.116700 4.3500 3:23:38 PM 4.3319 4.5124 4.3401 4.3498

TBILL 03.09.11* PIBL1210C052 1Y 3/9/2011 364 1.00 668.814863 4.3850 3:38:41 PM 4.3763 4.5423 4.3636 4.3749
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