
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 04.28.10 PIBL0609J166 <1M 4/28/2010 2 0.01 0.463713 5.3000 12:04:49 PM 5.3000 3.9985 3.9934 3.9934

TBILL 05.05.10 PIBL1209E098 <1M 5/5/2010 9 0.02    3.9883 3.9475 3.9475

TBILL 05.12.10 PIBL0609K173 <1M 5/12/2010 16 0.04 37.254000 3.9000 2:14:57 PM 3.6775 3.9780 3.9015 3.9015

TBILL 05.19.10 PIBL1209E106 <1M 5/19/2010 23 0.06    3.9678 3.8555 3.8555

TBILL 05.26.10 PIBL0609K182 1M 5/26/2010 30 0.08 59.424868 4.2500 11:02:31 AM 3.7633 3.9576 3.8095 3.8095

TBILL 06.02.10* PIBL1209F113 1M 6/2/2010 37 0.10    3.9473 3.7636 3.7636

TBILL 06.09.10 PIBL0609L190 1M 6/9/2010 44 0.12 6.675280 3.8650 10:59:27 AM 3.7657 3.9532 3.7869 3.7869

TBILL 06.23.10 PIBL0310C015 2M 6/23/2010 58 0.16 15.627000 3.7500 11:16:55 AM 3.7982 3.9649 3.8335 3.8335

TBILL 06.30.10 PIBL1209G130 2M 6/30/2010 65 0.18    3.9708 3.8568 3.8568

TBILL 07.07.10 PIBL0310D023 2M 7/7/2010 72 0.20    3.9766 3.8801 3.8801

TBILL 07.14.10 PIBL1209G149 2M 7/14/2010 79 0.22 16.134515 3.7500 4:00:59 PM 3.7622 3.9825 3.9034 3.9034

TBILL 07.21.10 PIBL0310D032 3M 7/21/2010 86 0.24 0.800000 3.7500 3:29:40 PM 3.7500 3.9884 3.9267 3.9267

TBILL 07.28.10* PIBL1209G158 3M 7/28/2010 93 0.25    3.9942 3.9500 3.9500

TBILL 08.11.10 PIBL1209H166 4M 8/11/2010 107 0.29    4.0142 3.9692 3.9597

TBILL 08.25.10 PIBL1209H175 4M 8/25/2010 121 0.33 3.416898 3.6500 11:27:25 AM 3.7717 4.0341 3.9885 3.9695

TBILL 09.08.10 PIBL1209I183 5M 9/8/2010 135 0.37    4.0541 4.0077 3.9792

TBILL 09.22.10 PIBL0610C018 5M 9/22/2010 149 0.41    4.0740 4.0269 3.9890

TBILL 09.29.10 PIBL1209I209 5M 9/29/2010 156 0.43 100.000000 4.0625 10:13:22 AM 4.0625 4.0840 4.0365 3.9939

TBILL 10.06.10 PIBL0610D026 5M 10/6/2010 163 0.45    4.0939 4.0462 3.9987

TBILL 10.13.10 PIBL1209J217 5M 10/13/2010 170 0.47 100.812000 4.0000 11:18:19 AM 4.0620 4.1039 4.0558 4.0036

TBILL 10.20.10 PIBL0610D035 6M 10/20/2010 177 0.48 62.121509 3.9500 2:49:13 PM 4.0133 4.1139 4.0654 4.0085

TBILL 10.27.10* PIBL1209J226 6M 10/27/2010 184 0.50    4.1238 4.0750 4.0133

TBILL 11.10.10 PIBL1209K233 7M 11/10/2010 198 0.54 5.557000 4.1000 3:20:46 PM 4.1000 4.1547 4.1042 4.0475

TBILL 11.24.10 PIBL1209K242 7M 11/24/2010 212 0.58    4.1856 4.1334 4.0816

TBILL 12.08.10 PIBL1209L250 8M 12/8/2010 226 0.62    4.2165 4.1626 4.1157

TBILL 01.12.11 PIBL1210A018 9M 1/12/2011 261 0.72    4.2937 4.2356 4.2011

TBILL 01.26.11 PIBL1210A027 9M 1/26/2011 275 0.75 1.536000 4.1000 10:15:19 AM 4.1000 4.3246 4.2648 4.2352

TBILL 02.09.11 PIBL1210B035 10M 2/9/2011 289 0.79    4.3555 4.2940 4.2693

TBILL 02.23.11 PIBL1210B044 10M 2/23/2011 303 0.83    4.3864 4.3232 4.3035

TBILL 03.09.11 PIBL1210C052 11M 3/9/2011 317 0.87    4.4173 4.3524 4.3376

TBILL 03.23.11 PIBL1210C061 11M 3/23/2011 331 0.91 6.832000 4.3511 2:39:47 PM 4.3505 4.4482 4.3816 4.3717

TBILL 04.06.11 PIBL1210D079 1Y 4/6/2011 345 0.95 3.396000 4.3670 3:19:34 PM 4.3599 4.4790 4.4108 4.4059

TBILL 04.20.11* PIBL1210D088 1Y 4/20/2011 359 0.98 8.427197 4.3660 3:07:56 PM 4.3565 4.5099 4.4400 4.4400
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