
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 05.05.10 PIBL1209E098 <1M 5/5/2010 5 0.01 0.430000 4.9000 3:19:07 PM 4.9000 4.0154 3.9829 3.9827

TBILL 05.12.10 PIBL0609K173 <1M 5/12/2010 12 0.03 2.015000 4.2500 3:23:40 PM 4.2500 4.0423 3.9529 3.9524

TBILL 05.19.10 PIBL1209E106 <1M 5/19/2010 19 0.05    4.0692 3.9229 3.9222

TBILL 05.26.10 PIBL0609K182 1M 5/26/2010 26 0.07 56.851995 3.8100 12:16:46 PM 3.8335 4.0962 3.8929 3.8919

TBILL 06.02.10* PIBL1209F113 1M 6/2/2010 33 0.09 1.004000 3.6000 3:12:19 PM 3.6000 4.1231 3.8629 3.8616

TBILL 06.09.10 PIBL0609L190 1M 6/9/2010 40 0.11 180.779710 3.8650 2:15:06 PM 3.8719 4.1228 3.8919 3.8908

TBILL 06.23.10 PIBL0310C015 2M 6/23/2010 54 0.15 848.500000 3.9000 3:13:22 PM 3.9999 4.1222 3.9499 3.9491

TBILL 06.30.10 PIBL1209G130 2M 6/30/2010 61 0.17    4.1219 3.9789 3.9783

TBILL 07.07.10 PIBL0310D023 2M 7/7/2010 68 0.19    4.1216 4.0080 4.0075

TBILL 07.14.10 PIBL1209G149 2M 7/14/2010 75 0.21 553.073000 4.0000 2:52:16 PM 3.9983 4.1213 4.0370 4.0367

TBILL 07.21.10 PIBL0310D032 3M 7/21/2010 82 0.22 12.759223 3.5000 11:35:57 AM 3.7219 4.1211 4.0660 4.0658

TBILL 07.28.10* PIBL1209G158 3M 7/28/2010 89 0.24 5.265000 3.7500 2:27:15 PM 3.7500 4.1208 4.0950 4.0950

TBILL 08.11.10 PIBL1209H166 4M 8/11/2010 103 0.28 2301.100000 3.9500 3:43:22 PM 4.0336 4.1462 4.1104 4.1104

TBILL 08.25.10 PIBL1209H175 4M 8/25/2010 117 0.32 1558.910241 3.8500 3:16:50 PM 4.0208 4.1717 4.1258 4.1258

TBILL 09.08.10 PIBL1209I183 5M 9/8/2010 131 0.36 0.500000 3.8750 11:48:21 AM 3.8750 4.1971 4.1412 4.1412

TBILL 09.22.10 PIBL0610C018 5M 9/22/2010 145 0.40    4.2225 4.1565 4.1565

TBILL 09.29.10 PIBL1209I209 5M 9/29/2010 152 0.42 4.202500 3.9750 3:07:30 PM 3.9840 4.2353 4.1642 4.1642

TBILL 10.06.10 PIBL0610D026 5M 10/6/2010 159 0.44 1.120000 3.9000 11:30:45 AM 3.9000 4.2480 4.1719 4.1719

TBILL 10.13.10 PIBL1209J217 5M 10/13/2010 166 0.45 1.015000 4.0000 10:23:46 AM 4.0000 4.2607 4.1796 4.1796

TBILL 10.20.10 PIBL0610D035 6M 10/20/2010 173 0.47 10.944250 3.9655 3:16:18 PM 3.8640 4.2734 4.1873 4.1873

TBILL 10.27.10* PIBL1209J226 6M 10/27/2010 180 0.49 5.077000 4.0200 10:50:27 AM 4.0200 4.2862 4.1950 4.1950

TBILL 11.10.10 PIBL1209K233 7M 11/10/2010 194 0.53    4.3134 4.2230 4.2230

TBILL 11.24.10 PIBL1209K242 7M 11/24/2010 208 0.57    4.3406 4.2510 4.2510

TBILL 12.08.10 PIBL1209L250 8M 12/8/2010 222 0.61 2.099000 4.0750 11:02:16 AM 4.0750 4.3678 4.2790 4.2790

TBILL 01.12.11 PIBL1210A018 9M 1/12/2011 257 0.70    4.4359 4.3490 4.3490

TBILL 01.26.11 PIBL1210A027 9M 1/26/2011 271 0.74 7.327000 4.1250 3:42:55 PM 4.1250 4.4632 4.3770 4.3770

TBILL 02.09.11 PIBL1210B035 10M 2/9/2011 285 0.78    4.4904 4.4050 4.4050

TBILL 02.23.11 PIBL1210B044 10M 2/23/2011 299 0.82 1.561000 4.2750 3:34:46 PM 4.2542 4.5176 4.4330 4.4330

TBILL 03.09.11 PIBL1210C052 11M 3/9/2011 313 0.86 3.115000 4.2250 8:58:45 AM 4.2250 4.5448 4.4610 4.4610

TBILL 03.23.11 PIBL1210C061 11M 3/23/2011 327 0.90 0.926000 4.3000 3:14:06 PM 4.3000 4.5721 4.4890 4.4890

TBILL 04.06.11 PIBL1210D079 11M 4/6/2011 341 0.93 2.422000 4.3250 3:35:14 PM 4.2844 4.5993 4.5170 4.5170

TBILL 04.20.11* PIBL1210D088 1Y 4/20/2011 355 0.97 0.104000 4.3750 2:31:03 PM 4.3750 4.6265 4.5450 4.5450
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