
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 05.26.10 PIBL0609K182 <1M 5/26/2010 7 0.02    4.0187 4.0088 3.9824

TBILL 06.02.10 PIBL1209F113 <1M 6/2/2010 14 0.04    4.0404 4.0191 3.9618

TBILL 06.09.10 PIBL0609L190 <1M 6/9/2010 21 0.06    4.0622 4.0294 3.9412

TBILL 06.23.10* PIBL0310C015 1M 6/23/2010 35 0.10 0.957328 3.7500 2:26:54 PM 3.7500 4.1058 4.0500 3.9000

TBILL 06.30.10 PIBL1209G130 1M 6/30/2010 42 0.12 27.000000 3.7000 2:01:17 PM 3.7000 4.1060 4.0438 3.9125

TBILL 07.07.10 PIBL0310D023 2M 7/7/2010 49 0.13 20.472000 3.7500 2:50:30 PM 3.8308 4.1063 4.0375 3.9250

TBILL 07.14.10 PIBL1209G149 2M 7/14/2010 56 0.15 101.240000 3.7500 2:18:19 PM 3.8488 4.1065 4.0313 3.9375

TBILL 07.21.10 PIBL0310D032 2M 7/21/2010 63 0.17 1.007000 4.1000 3:55:12 PM 4.1000 4.1067 4.0250 3.9500

TBILL 07.28.10 PIBL1209G158 2M 7/28/2010 70 0.19 7.391660 4.5000 9:46:10 AM 4.1953 4.1070 4.0188 3.9625

TBILL 08.04.10 PIBL0310E040 2M 8/4/2010 77 0.21 0.583000 4.1000 3:38:30 PM 3.7986 4.1072 4.0125 3.9750

TBILL 08.11.10 PIBL1209H166 3M 8/11/2010 84 0.23 3.926000 3.7500 12:35:52 PM 3.7500 4.1075 4.0063 3.9875

TBILL 08.18.10* PIBL0310E059 3M 8/18/2010 91 0.25 19.553384 3.7500 2:35:48 PM 3.8142 4.1077 4.0000 4.0000

TBILL 08.25.10 PIBL1209H175 3M 8/25/2010 98 0.27 1.330000 3.9000 3:10:47 PM 3.9000 4.1166 4.0077 4.0072

TBILL 09.08.10 PIBL1209I183 4M 9/8/2010 112 0.31 0.806000 3.9250 2:08:13 PM 3.9250 4.1344 4.0231 4.0216

TBILL 09.22.10 PIBL0610C018 4M 9/22/2010 126 0.35    4.1522 4.0385 4.0359

TBILL 09.29.10 PIBL1209I209 5M 9/29/2010 133 0.36 21.381160 4.0002 2:42:35 PM 4.0001 4.1611 4.0462 4.0431

TBILL 10.06.10 PIBL0610D026 5M 10/6/2010 140 0.38    4.1700 4.0538 4.0503

TBILL 10.13.10 PIBL1209J217 5M 10/13/2010 147 0.40 37.529835 4.0154 3:43:31 PM 4.0147 4.1789 4.0615 4.0575

TBILL 10.20.10 PIBL0610D035 5M 10/20/2010 154 0.42 3.552531 4.0200 2:39:37 PM 3.8891 4.1878 4.0692 4.0647

TBILL 10.27.10 PIBL1209J226 5M 10/27/2010 161 0.44    4.1967 4.0769 4.0719

TBILL 11.03.10 PIBL0610E043 5M 11/3/2010 168 0.46 15.566000 4.0000 2:52:00 PM 3.9831 4.2057 4.0846 4.0791

TBILL 11.10.10 PIBL1209K233 6M 11/10/2010 175 0.48 4.046000 4.1000 3:43:22 PM 4.1000 4.2146 4.0923 4.0863

TBILL 11.17.10* PIBL0610E052 6M 11/17/2010 182 0.50 69.218612 4.0750 3:07:13 PM 4.0931 4.2235 4.1000 4.0934

TBILL 11.24.10 PIBL1209K242 6M 11/24/2010 189 0.52    4.2393 4.1148 4.1082

TBILL 12.08.10 PIBL1209L250 7M 12/8/2010 203 0.56    4.2711 4.1445 4.1378

TBILL 01.12.11 PIBL1210A018 8M 1/12/2011 238 0.65    4.3506 4.2187 4.2117

TBILL 01.26.11 PIBL1210A027 9M 1/26/2011 252 0.69    4.3823 4.2484 4.2413

TBILL 02.09.11 PIBL1210B035 9M 2/9/2011 266 0.73 2.252000 4.2500 11:01:08 AM 4.2500 4.4141 4.2781 4.2709

TBILL 02.23.11 PIBL1210B044 9M 2/23/2011 280 0.77 2.340000 4.3000 3:43:36 PM 4.3000 4.4459 4.3078 4.3004

TBILL 03.09.11 PIBL1210C052 10M 3/9/2011 294 0.81    4.4777 4.3374 4.3300

TBILL 03.23.11 PIBL1210C061 10M 3/23/2011 308 0.84 10.153000 4.3500 3:56:17 PM 4.3318 4.5094 4.3671 4.3596

TBILL 04.06.11 PIBL1210D079 11M 4/6/2011 322 0.88 16.637056 4.3500 3:43:52 PM 4.3547 4.5412 4.3968 4.3892

TBILL 04.20.11 PIBL1210D088 11M 4/20/2011 336 0.92 49.274706 4.3500 3:04:52 PM 4.3738 4.5730 4.4265 4.4187

TBILL 05.18.11* PIBL1210E103 1Y 5/18/2011 364 1.00 529.307699 4.4006 3:50:13 PM 4.4779 4.6365 4.4858 4.4779
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