
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 05.19.10 PIBL1209E106 <1M 5/19/2010 7 0.02    4.0138 3.9796 3.9795

TBILL 05.26.10 PIBL0609K182 <1M 5/26/2010 14 0.04 6.816704 3.5000 3:54:39 PM 3.6327 4.0299 3.9558 3.9555

TBILL 06.02.10 PIBL1209F113 <1M 6/2/2010 21 0.06    4.0460 3.9320 3.9315

TBILL 06.09.10 PIBL0609L190 1M 6/9/2010 28 0.08 424.592436 3.8650 3:54:00 PM 3.8745 4.0621 3.9082 3.9076

TBILL 06.23.10* PIBL0310C015 1M 6/23/2010 42 0.12 562.037443 3.7500 2:37:22 PM 3.8485 4.0942 3.8606 3.8597

TBILL 06.30.10 PIBL1209G130 2M 6/30/2010 49 0.13 21.006000 3.8500 2:31:28 PM 3.9050 4.1077 3.8812 3.8791

TBILL 07.07.10 PIBL0310D023 2M 7/7/2010 56 0.15 518.688925 3.9250 3:43:12 PM 3.9443 4.1212 3.9019 3.8985

TBILL 07.14.10 PIBL1209G149 2M 7/14/2010 63 0.17 1095.244197 3.9500 3:51:03 PM 3.9011 4.1346 3.9226 3.9179

TBILL 07.21.10 PIBL0310D032 2M 7/21/2010 70 0.19    4.1481 3.9433 3.9373

TBILL 07.28.10 PIBL1209G158 2M 7/28/2010 77 0.21 52.583852 3.9500 3:36:44 PM 3.9971 4.1615 3.9639 3.9567

TBILL 08.04.10 PIBL0310E040 3M 8/4/2010 84 0.23 2.025000 3.8000 11:24:12 AM 3.8000 4.1750 3.9846 3.9761

TBILL 08.11.10* PIBL1209H166 3M 8/11/2010 91 0.25 99.662333 3.8500 3:20:45 PM 3.9995 4.1885 4.0053 3.9955

TBILL 08.25.10 PIBL1209H175 4M 8/25/2010 105 0.29 2628.317000 3.9450 2:57:23 PM 3.9601 4.2062 4.0352 4.0016

TBILL 09.08.10 PIBL1209I183 4M 9/8/2010 119 0.33 1292.503000 3.9500 2:12:03 PM 4.0250 4.2240 4.0652 4.0077

TBILL 09.22.10 PIBL0610C018 5M 9/22/2010 133 0.36 108.897000 4.0000 2:24:42 PM 4.0275 4.2417 4.0952 4.0138

TBILL 09.29.10 PIBL1209I209 5M 9/29/2010 140 0.38 5.609800 4.0000 3:00:28 PM 4.0000 4.2506 4.1101 4.0168

TBILL 10.06.10 PIBL0610D026 5M 10/6/2010 147 0.40    4.2595 4.1251 4.0198

TBILL 10.13.10 PIBL1209J217 5M 10/13/2010 154 0.42 1.013100 4.0000 11:05:29 AM 4.0000 4.2683 4.1401 4.0229

TBILL 10.20.10 PIBL0610D035 5M 10/20/2010 161 0.44 18.684051 4.0101 2:51:34 PM 4.0028 4.2772 4.1551 4.0259

TBILL 10.27.10 PIBL1209J226 5M 10/27/2010 168 0.46 0.106000 4.0250 2:52:02 PM 4.0250 4.2861 4.1700 4.0290

TBILL 11.03.10 PIBL0610E043 6M 11/3/2010 175 0.48 73.710000 4.0355 3:53:04 PM 4.0350 4.2950 4.1850 4.0320

TBILL 11.10.10* PIBL1209K233 6M 11/10/2010 182 0.50 0.113184 4.0500 11:55:15 AM 4.0500 4.3038 4.2000 4.0350

TBILL 11.24.10 PIBL1209K242 7M 11/24/2010 196 0.54    4.3319 4.2304 4.0798

TBILL 12.08.10 PIBL1209L250 7M 12/8/2010 210 0.58    4.3600 4.2609 4.1246

TBILL 01.12.11 PIBL1210A018 8M 1/12/2011 245 0.67    4.4303 4.3370 4.2365

TBILL 01.26.11 PIBL1210A027 9M 1/26/2011 259 0.71    4.4584 4.3674 4.2813

TBILL 02.09.11 PIBL1210B035 9M 2/9/2011 273 0.75    4.4865 4.3978 4.3261

TBILL 02.23.11 PIBL1210B044 10M 2/23/2011 287 0.79 1.021000 4.2750 3:12:37 PM 4.2750 4.5145 4.4283 4.3709

TBILL 03.09.11 PIBL1210C052 10M 3/9/2011 301 0.82    4.5426 4.4587 4.4157

TBILL 03.23.11 PIBL1210C061 11M 3/23/2011 315 0.86 7.927000 4.2851 11:16:15 AM 4.0643 4.5707 4.4891 4.4604

TBILL 04.06.11 PIBL1210D079 11M 4/6/2011 329 0.90 8.433945 4.3300 3:24:15 PM 4.3399 4.5988 4.5196 4.5052

TBILL 04.20.11* PIBL1210D088 1Y 4/20/2011 343 0.94 11.340000 4.4150 3:59:25 PM 4.4068 4.6269 4.5500 4.5500
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