
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 04.21.10 PIBL1209D080 <1M 4/21/2010 6 0.02 0.925997 3.5000 10:33:58 AM 3.5000 3.9740 3.9515 3.9625

TBILL 04.28.10 PIBL0609J166 <1M 4/28/2010 13 0.04 12.000000 3.5500 9:28:19 AM 3.5500 3.9375 3.8836 3.9101

TBILL 05.05.10 PIBL1209E098 <1M 5/5/2010 20 0.05    3.9010 3.8158 3.8577

TBILL 05.12.10 PIBL0609K173 1M 5/12/2010 27 0.07 26.697651 3.8000 3:50:55 PM 3.7808 3.8645 3.7479 3.8053

TBILL 05.19.10* PIBL1209E106 1M 5/19/2010 34 0.09 4.281000 3.5500 10:47:32 AM 3.6627 3.8281 3.6800 3.7528

TBILL 05.26.10 PIBL0609K182 1M 5/26/2010 41 0.11 30.053279 4.5000 3:08:22 PM 3.7408 3.8472 3.6959 3.7598

TBILL 06.02.10 PIBL1209F113 2M 6/2/2010 48 0.13 2.014000 3.7000 10:36:58 AM 3.7000 3.8662 3.7118 3.7668

TBILL 06.09.10 PIBL0609L190 2M 6/9/2010 55 0.15 10.744984 3.7500 2:54:04 PM 3.6782 3.8853 3.7278 3.7738

TBILL 06.23.10 PIBL0310C015 2M 6/23/2010 69 0.19 136.218362 3.8000 3:26:21 PM 3.7711 3.9235 3.7596 3.7877

TBILL 06.30.10 PIBL1209G130 2M 6/30/2010 76 0.21 5.299000 3.7500 11:28:15 AM 3.7509 3.9426 3.7755 3.7947

TBILL 07.07.10 PIBL0310D023 3M 7/7/2010 83 0.23 567.643278 3.8760 3:56:47 PM 3.8088 3.9617 3.7914 3.8017

TBILL 07.14.10* PIBL1209G149 3M 7/14/2010 90 0.25 43.749000 4.5000 11:53:17 AM 3.8061 3.9808 3.8074 3.8086

TBILL 07.28.10 PIBL1209G158 4M 7/28/2010 104 0.28 6.072930 3.8500 3:40:12 PM 3.9296 4.0080 3.8411 3.8745

TBILL 08.11.10 PIBL1209H166 4M 8/11/2010 118 0.32 405.766000 3.8650 3:05:15 PM 3.8831 4.0352 3.8748 3.9403

TBILL 08.25.10 PIBL1209H175 5M 8/25/2010 132 0.36 95.121810 3.9260 3:44:30 PM 3.9318 4.0624 3.9086 4.0061

TBILL 09.08.10 PIBL1209I183 5M 9/8/2010 146 0.40 202.359602 4.0101 3:55:32 PM 4.0087 4.0896 3.9423 4.0720

TBILL 09.22.10 PIBL0610C018 5M 9/22/2010 160 0.44 10.764000 4.0000 2:35:34 PM 4.0004 4.1169 3.9761 4.1378

TBILL 09.29.10 PIBL1209I209 5M 9/29/2010 167 0.46 2.634000 3.9500 11:02:18 AM 3.9500 4.1305 3.9929 4.1707

TBILL 10.06.10 PIBL0610D026 6M 10/6/2010 174 0.48 207.663966 4.0019 3:43:48 PM 4.2458 4.1441 4.0098 4.2036

TBILL 10.13.10* PIBL1209J217 6M 10/13/2010 181 0.50 17.195823 4.0000 2:33:58 PM 4.1254 4.1577 4.0267 4.2366

TBILL 10.27.10 PIBL1209J226 7M 10/27/2010 195 0.53 0.332000 4.0300 3:23:19 PM 4.0300 4.1833 4.0482 4.2411

TBILL 11.10.10 PIBL1209K233 7M 11/10/2010 209 0.57    4.2088 4.0698 4.2456

TBILL 11.24.10 PIBL1209K242 8M 11/24/2010 223 0.61    4.2344 4.0914 4.2502

TBILL 12.08.10 PIBL1209L250 8M 12/8/2010 237 0.65 0.424000 4.1000 2:42:49 PM 4.1000 4.2600 4.1129 4.2547

TBILL 01.12.11 PIBL1210A018 9M 1/12/2011 272 0.75 13.023500 4.2000 2:48:45 PM 4.2000 4.3239 4.1668 4.2660

TBILL 01.26.11 PIBL1210A027 10M 1/26/2011 286 0.78 10.756000 4.2500 2:48:38 PM 4.2500 4.3495 4.1884 4.2706

TBILL 02.09.11 PIBL1210B035 10M 2/9/2011 300 0.82    4.3750 4.2099 4.2751

TBILL 02.23.11 PIBL1210B044 11M 2/23/2011 314 0.86 7.080627 4.2000 10:39:49 AM 4.2000 4.4006 4.2315 4.2796

TBILL 03.09.11 PIBL1210C052 11M 3/9/2011 328 0.90 0.782000 4.2500 10:56:55 AM 4.2500 4.4262 4.2531 4.2842

TBILL 03.23.11 PIBL1210C061 11M 3/23/2011 342 0.94 5.347000 4.3651 3:37:13 PM 4.3577 4.4517 4.2746 4.2887

TBILL 04.06.11* PIBL1210D079 1Y 4/6/2011 356 0.98 183.046000 4.3500 3:38:28 PM 4.2932 4.4773 4.2962 4.2932
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