
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 6 0.02 0.162210 3.7500 3:28:57 PM 3.7500 3.9921 3.9697 3.9697

TBILL 04.21.10 PIBL1209D080 <1M 4/21/2010 13 0.04    3.9811 3.9273 3.9273

TBILL 04.28.10 PIBL0609J166 <1M 4/28/2010 20 0.05 25.289000 3.5000 3:08:25 PM 3.5989 3.9701 3.8848 3.8848

TBILL 05.05.10 PIBL1209E098 1M 5/5/2010 27 0.07    3.9591 3.8424 3.8424

TBILL 05.12.10* PIBL0609K173 1M 5/12/2010 34 0.09 0.555169 3.8000 2:56:47 PM 3.8000 3.9481 3.8000 3.8000

TBILL 05.19.10 PIBL1209E106 1M 5/19/2010 41 0.11 0.427000 3.9500 2:54:33 PM 3.8947 3.9526 3.8025 3.8027

TBILL 05.26.10 PIBL0609K182 2M 5/26/2010 48 0.13 49.466332 3.6000 2:53:24 PM 3.8490 3.9572 3.8051 3.8053

TBILL 06.02.10 PIBL1209F113 2M 6/2/2010 55 0.15 0.500000 3.5000 2:26:41 PM 3.5000 3.9618 3.8076 3.8080

TBILL 06.09.10 PIBL0609L190 2M 6/9/2010 62 0.17 0.808000 3.6000 2:57:06 PM 3.6762 3.9663 3.8101 3.8106

TBILL 06.23.10 PIBL0310C015 2M 6/23/2010 76 0.21 9.379892 3.8000 2:45:56 PM 3.7920 3.9755 3.8152 3.8160

TBILL 06.30.10 PIBL1209G130 3M 6/30/2010 83 0.23 5.513800 3.7500 2:17:15 PM 3.8688 3.9800 3.8177 3.8186

TBILL 07.07.10* PIBL0310D023 3M 7/7/2010 90 0.25 131.884118 3.8000 2:48:30 PM 3.8206 3.9846 3.8202 3.8213

TBILL 07.14.10 PIBL1209G149 3M 7/14/2010 97 0.27 2.386000 3.7500 2:17:36 PM 3.7500 4.0004 3.8340 3.8350

TBILL 07.28.10 PIBL1209G158 4M 7/28/2010 111 0.30 26.019057 5.0000 3:34:49 PM 4.9051 4.0321 3.8615 3.8624

TBILL 08.11.10 PIBL1209H166 4M 8/11/2010 125 0.34 2.411000 3.8750 2:17:51 PM 3.8750 4.0638 3.8891 3.8898

TBILL 08.25.10 PIBL1209H175 5M 8/25/2010 139 0.38 65.585820 4.5000 3:30:36 PM 3.9212 4.0954 3.9166 3.9172

TBILL 09.08.10 PIBL1209I183 5M 9/8/2010 153 0.42 1.065000 4.0000 10:31:02 AM 4.0000 4.1271 3.9441 3.9446

TBILL 09.22.10 PIBL0610C018 5M 9/22/2010 167 0.46 7.835055 4.0006 2:12:47 PM 4.0004 4.1587 3.9716 3.9720

TBILL 09.29.10 PIBL1209I209 6M 9/29/2010 174 0.48    4.1746 3.9854 3.9857

TBILL 10.06.10* PIBL0610D026 6M 10/6/2010 181 0.50 110.188058 4.0007 2:56:45 PM 3.9993 4.1904 3.9992 3.9994

TBILL 10.13.10 PIBL1209J217 6M 10/13/2010 188 0.52 0.300527 4.0250 2:31:23 PM 4.0250 4.2021 4.0165 4.0113

TBILL 10.27.10 PIBL1209J226 7M 10/27/2010 202 0.55 1.125000 4.1500 2:06:38 PM 4.1500 4.2257 4.0512 4.0349

TBILL 11.10.10 PIBL1209K233 7M 11/10/2010 216 0.59 2.092800 4.0750 2:44:14 PM 4.0750 4.2492 4.0859 4.0586

TBILL 11.24.10 PIBL1209K242 8M 11/24/2010 230 0.63 3.569000 4.1000 3:52:05 PM 4.1000 4.2727 4.1206 4.0823

TBILL 12.08.10 PIBL1209L250 8M 12/8/2010 244 0.67 2.566000 4.1000 11:50:34 AM 4.1000 4.2962 4.1552 4.1060

TBILL 01.12.11 PIBL1210A018 9M 1/12/2011 279 0.76 256.445410 4.2000 10:52:59 AM 4.2000 4.3550 4.2419 4.1652

TBILL 01.26.11 PIBL1210A027 10M 1/26/2011 293 0.80 3.119600 4.2500 11:36:15 AM 4.2500 4.3786 4.2766 4.1889

TBILL 02.09.11 PIBL1210B035 10M 2/9/2011 307 0.84 8.805165 4.1500 3:43:45 PM 4.2630 4.4021 4.3113 4.2125

TBILL 02.23.11 PIBL1210B044 11M 2/23/2011 321 0.88 183.908102 5.0000 3:36:18 PM 4.9972 4.4256 4.3460 4.2362

TBILL 03.09.11 PIBL1210C052 11M 3/9/2011 335 0.92 2.864000 4.2250 3:39:08 PM 4.2250 4.4491 4.3806 4.2599

TBILL 03.23.11 PIBL1210C061 1Y 3/23/2011 349 0.96 4.235851 4.3330 3:28:36 PM 4.3051 4.4726 4.4153 4.2836

TBILL 04.06.11* PIBL1210D079 1Y 4/6/2011 363 0.99 72.598825 4.3330 3:58:24 PM 4.3074 4.4962 4.4500 4.3073
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