
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 2 0.01 1.334925 3.7000 3:46:18 PM 3.7000 4.0029 4.0000 4.0000

TBILL 05.26.10 PIBL0609K182 <1M 5/26/2010 9 0.02 15.078062 3.7000 12:22:53 PM 3.6990 4.0235 4.0000 4.0000

TBILL 06.02.10 PIBL1209F113 <1M 6/2/2010 16 0.04    4.0441 4.0000 4.0000

TBILL 06.09.10 PIBL0609L190 <1M 6/9/2010 23 0.06 0.787513 3.8650 11:43:36 AM 3.8614 4.0646 4.0000 4.0000

TBILL 06.23.10* PIBL0310C015 1M 6/23/2010 37 0.10    4.1058 4.0000 4.0000

TBILL 06.30.10 PIBL1209G130 1M 6/30/2010 44 0.12 0.101000 4.2500 9:12:12 AM 4.2500 4.1130 4.0078 4.0078

TBILL 07.07.10 PIBL0310D023 2M 7/7/2010 51 0.14 0.101000 4.2500 9:12:24 AM 4.2500 4.1202 4.0156 4.0156

TBILL 07.14.10 PIBL1209G149 2M 7/14/2010 58 0.16 23.716417 3.5000 11:43:00 AM 3.8850 4.1274 4.0233 4.0233

TBILL 07.21.10 PIBL0310D032 2M 7/21/2010 65 0.18 1.006000 3.8000 2:58:09 PM 3.8000 4.1347 4.0311 4.0311

TBILL 07.28.10 PIBL1209G158 2M 7/28/2010 72 0.20 337.012000 3.8250 2:28:02 PM 3.8747 4.1419 4.0389 4.0389

TBILL 08.04.10 PIBL0310E040 2M 8/4/2010 79 0.22 16.440000 3.7550 11:12:12 AM 3.7573 4.1491 4.0467 4.0467

TBILL 08.11.10 PIBL1209H166 3M 8/11/2010 86 0.24 6.041170 3.9000 11:46:54 AM 3.8167 4.1563 4.0544 4.0544

TBILL 08.25.10* PIBL1209H175 3M 8/25/2010 100 0.27 2.688000 3.9250 2:44:25 PM 3.9250 4.1708 4.0700 4.0700

TBILL 09.08.10 PIBL1209I183 4M 9/8/2010 114 0.31    4.1824 4.0823 4.0823

TBILL 09.22.10 PIBL0610C018 4M 9/22/2010 128 0.35 0.505000 4.0000 12:23:27 PM 4.0000 4.1940 4.0946 4.0946

TBILL 09.29.10 PIBL1209I209 5M 9/29/2010 135 0.37 954.609600 4.0000 2:09:55 PM 4.0380 4.1998 4.1008 4.1008

TBILL 10.06.10 PIBL0610D026 5M 10/6/2010 142 0.39    4.2056 4.1069 4.1069

TBILL 10.13.10 PIBL1209J217 5M 10/13/2010 149 0.41 720.000000 4.0600 3:57:03 PM 4.0579 4.2114 4.1131 4.1131

TBILL 10.20.10 PIBL0610D035 5M 10/20/2010 156 0.43 1.205600 4.0156 11:00:03 AM 4.0156 4.2172 4.1192 4.1192

TBILL 10.27.10 PIBL1209J226 5M 10/27/2010 163 0.45    4.2230 4.1254 4.1254

TBILL 11.03.10 PIBL0610E043 5M 11/3/2010 170 0.47 3.618000 4.0450 3:26:25 PM 4.0360 4.2288 4.1315 4.1315

TBILL 11.10.10 PIBL1209K233 6M 11/10/2010 177 0.48 0.100000 4.1000 3:29:10 PM 4.1000 4.2346 4.1377 4.1377

TBILL 11.24.10* PIBL1209K242 6M 11/24/2010 191 0.52    4.2462 4.1500 4.1500

TBILL 12.08.10 PIBL1209L250 7M 12/8/2010 205 0.56    4.2841 4.1881 4.1881

TBILL 01.12.11 PIBL1210A018 8M 1/12/2011 240 0.66    4.3788 4.2833 4.2833

TBILL 01.26.11 PIBL1210A027 9M 1/26/2011 254 0.70    4.4168 4.3214 4.3214

TBILL 02.09.11 PIBL1210B035 9M 2/9/2011 268 0.73    4.4547 4.3595 4.3595

TBILL 02.23.11 PIBL1210B044 9M 2/23/2011 282 0.77    4.4926 4.3976 4.3976

TBILL 03.09.11 PIBL1210C052 10M 3/9/2011 296 0.81 20.257000 4.4001 3:01:35 PM 4.4049 4.5305 4.4357 4.4357

TBILL 03.23.11 PIBL1210C061 10M 3/23/2011 310 0.85    4.5684 4.4738 4.4738

TBILL 04.06.11 PIBL1210D079 11M 4/6/2011 324 0.89 223.021000 4.3550 11:37:47 AM 4.3958 4.6063 4.5119 4.5119

TBILL 04.20.11* PIBL1210D088 1Y 4/20/2011 338 0.93 4.000144 4.4002 3:31:52 PM 4.4002 4.6442 4.5500 4.5500
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