
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 04.14.10 PIBL0609J157 <1M 4/14/2010 7 0.02    3.9895 3.9647 3.9647

TBILL 04.21.10 PIBL1209D080 <1M 4/21/2010 14 0.04 0.060062 3.5000 10:29:54 AM 3.5000 3.9772 3.9235 3.9235

TBILL 04.28.10 PIBL0609J166 <1M 4/28/2010 21 0.06 0.101000 4.1250 10:24:50 AM 4.1250 3.9649 3.8824 3.8824

TBILL 05.05.10 PIBL1209E098 1M 5/5/2010 28 0.08    3.9527 3.8412 3.8412

TBILL 05.12.10* PIBL0609K173 1M 5/12/2010 35 0.10 33.236910 3.8500 3:08:52 PM 3.6690 3.9404 3.8000 3.8000

TBILL 05.19.10 PIBL1209E106 1M 5/19/2010 42 0.12    3.9454 3.8063 3.8027

TBILL 05.26.10 PIBL0609K182 2M 5/26/2010 49 0.13 0.850000 3.5000 9:19:44 AM 3.5000 3.9505 3.8125 3.8055

TBILL 06.02.10 PIBL1209F113 2M 6/2/2010 56 0.15    3.9555 3.8188 3.8082

TBILL 06.09.10 PIBL0609L190 2M 6/9/2010 63 0.17 156.024000 3.7500 12:13:16 PM 3.8159 3.9606 3.8250 3.8109

TBILL 06.23.10 PIBL0310C015 2M 6/23/2010 77 0.21 224.454477 3.8000 3:38:45 PM 3.8289 3.9707 3.8376 3.8164

TBILL 06.30.10 PIBL1209G130 3M 6/30/2010 84 0.23 0.101000 3.8000 10:06:35 AM 3.8000 3.9757 3.8438 3.8192

TBILL 07.07.10* PIBL0310D023 3M 7/7/2010 91 0.25 953.010000 3.8000 3:45:34 PM 3.8342 3.9808 3.8501 3.8219

TBILL 07.14.10 PIBL1209G149 3M 7/14/2010 98 0.27 541.200000 3.8000 12:23:28 PM 3.8002 3.9935 3.8629 3.8390

TBILL 07.28.10 PIBL1209G158 4M 7/28/2010 112 0.31 35.522000 3.8000 3:20:14 PM 3.8217 4.0189 3.8885 3.8731

TBILL 08.11.10 PIBL1209H166 4M 8/11/2010 126 0.35 13.228594 3.9250 3:50:14 PM 3.9456 4.0444 3.9142 3.9073

TBILL 08.25.10 PIBL1209H175 5M 8/25/2010 140 0.38 42.168896 3.9000 2:39:42 PM 3.8879 4.0698 3.9398 3.9414

TBILL 09.08.10 PIBL1209I183 5M 9/8/2010 154 0.42 3.540000 3.9000 2:38:29 PM 3.9000 4.0953 3.9655 3.9756

TBILL 09.22.10 PIBL0610C018 5M 9/22/2010 168 0.46 183.000000 4.0100 10:20:01 AM 4.0100 4.1207 3.9911 4.0097

TBILL 09.29.10 PIBL1209I209 6M 9/29/2010 175 0.48    4.1334 4.0039 4.0268

TBILL 10.06.10* PIBL0610D026 6M 10/6/2010 182 0.50 205.080000 4.0000 3:29:08 PM 4.0163 4.1462 4.0167 4.0439

TBILL 10.13.10 PIBL1209J217 6M 10/13/2010 189 0.52 927.769000 4.0500 12:19:58 PM 4.0500 4.1583 4.0302 4.0565

TBILL 10.27.10 PIBL1209J226 7M 10/27/2010 203 0.56 0.510000 4.1500 10:11:34 AM 4.1500 4.1827 4.0572 4.0818

TBILL 11.10.10 PIBL1209K233 7M 11/10/2010 217 0.59 0.500000 4.1000 3:29:06 PM 4.1000 4.2071 4.0842 4.1070

TBILL 11.24.10 PIBL1209K242 8M 11/24/2010 231 0.63    4.2315 4.1111 4.1323

TBILL 12.08.10 PIBL1209L250 8M 12/8/2010 245 0.67 2.667030 4.3850 9:34:25 AM 4.3850 4.2559 4.1381 4.1575

TBILL 01.12.11 PIBL1210A018 9M 1/12/2011 280 0.77 1.738000 4.2000 12:03:51 PM 4.2182 4.3168 4.2055 4.2207

TBILL 01.26.11 PIBL1210A027 10M 1/26/2011 294 0.81 0.103000 4.1250 2:50:02 PM 4.1250 4.3412 4.2325 4.2459

TBILL 02.09.11 PIBL1210B035 10M 2/9/2011 308 0.84    4.3656 4.2594 4.2712

TBILL 02.23.11 PIBL1210B044 11M 2/23/2011 322 0.88 5.651000 4.2150 3:01:08 PM 4.2317 4.3899 4.2864 4.2964

TBILL 03.09.11 PIBL1210C052 11M 3/9/2011 336 0.92 1.547000 4.2500 11:12:08 AM 4.2500 4.4143 4.3134 4.3217

TBILL 03.23.11 PIBL1210C061 1Y 3/23/2011 350 0.96 87.541000 4.3650 3:20:10 PM 4.2859 4.4387 4.3403 4.3469

TBILL 04.06.11* PIBL1210D079 1Y 4/6/2011 364 1.00 591.862839 4.4000 3:57:15 PM 4.3849 4.4631 4.3673 4.3722
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