
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 6 0.02 61.000000 3.5000 10:43:02 AM 3.7459 4.0184 4.0076 3.9848

TBILL 06.02.10 PIBL1209F113 <1M 6/2/2010 13 0.04 1.300000 3.9000 11:46:55 AM 3.9000 4.0442 4.0182 3.9636

TBILL 06.09.10 PIBL0609L190 <1M 6/9/2010 20 0.05    4.0700 4.0288 3.9424

TBILL 06.23.10* PIBL0310C015 1M 6/23/2010 34 0.09 1.007800 3.7500 12:00:21 PM 3.7655 4.1215 4.0500 3.9000

TBILL 06.30.10 PIBL1209G130 1M 6/30/2010 41 0.11    4.1297 4.0563 3.8923

TBILL 07.07.10 PIBL0310D023 2M 7/7/2010 48 0.13 2.594000 3.8000 11:31:54 AM 3.8000 4.1378 4.0625 3.8845

TBILL 07.14.10 PIBL1209G149 2M 7/14/2010 55 0.15 25.411944 3.9000 3:12:43 PM 3.6383 4.1459 4.0688 3.8768

TBILL 07.21.10 PIBL0310D032 2M 7/21/2010 62 0.17 25.320575 3.5000 11:40:50 AM 3.5993 4.1540 4.0750 3.8690

TBILL 07.28.10 PIBL1209G158 2M 7/28/2010 69 0.19    4.1622 4.0813 3.8613

TBILL 08.04.10 PIBL0310E040 2M 8/4/2010 76 0.21 8.098000 3.7500 11:50:39 AM 3.7500 4.1703 4.0875 3.8535

TBILL 08.11.10 PIBL1209H166 3M 8/11/2010 83 0.23    4.1784 4.0937 3.8458

TBILL 08.18.10* PIBL0310E059 3M 8/18/2010 90 0.25 53.804565 3.8400 3:03:12 PM 3.8188 4.1865 4.1000 3.8380

TBILL 08.25.10 PIBL1209H175 3M 8/25/2010 97 0.27 3.188595 3.9251 3:20:34 PM 4.1636 4.1932 4.0953 3.8535

TBILL 09.08.10 PIBL1209I183 4M 9/8/2010 111 0.30 4.586320 3.9000 12:04:09 PM 3.9204 4.2065 4.0858 3.8845

TBILL 09.22.10 PIBL0610C018 4M 9/22/2010 125 0.34 26.286000 4.0000 11:27:57 AM 4.0000 4.2198 4.0764 3.9154

TBILL 09.29.10 PIBL1209I209 5M 9/29/2010 132 0.36 93.684200 4.0000 3:48:40 PM 4.0082 4.2265 4.0717 3.9309

TBILL 10.06.10 PIBL0610D026 5M 10/6/2010 139 0.38    4.2331 4.0670 3.9464

TBILL 10.13.10 PIBL1209J217 5M 10/13/2010 146 0.40 2.248400 3.9750 11:39:46 AM 4.0008 4.2398 4.0622 3.9618

TBILL 10.20.10 PIBL0610D035 5M 10/20/2010 153 0.42 5.066000 4.0150 10:49:26 AM 4.0150 4.2464 4.0575 3.9773

TBILL 10.27.10 PIBL1209J226 5M 10/27/2010 160 0.44 2.028000 4.0300 2:38:13 PM 4.0300 4.2531 4.0528 3.9928

TBILL 11.03.10 PIBL0610E043 5M 11/3/2010 167 0.46 12.343000 4.0459 2:43:53 PM 4.0281 4.2598 4.0481 4.0083

TBILL 11.10.10 PIBL1209K233 6M 11/10/2010 174 0.48 0.314000 4.1000 3:56:56 PM 4.1000 4.2664 4.0433 4.0237

TBILL 11.17.10* PIBL0610E052 6M 11/17/2010 181 0.50 297.214749 4.0611 3:21:36 PM 4.0391 4.2731 4.0386 4.0392

TBILL 11.24.10 PIBL1209K242 6M 11/24/2010 188 0.52    4.2871 4.0528 4.0534

TBILL 12.08.10 PIBL1209L250 7M 12/8/2010 202 0.55    4.3152 4.0811 4.0818

TBILL 01.12.11 PIBL1210A018 8M 1/12/2011 237 0.65    4.3855 4.1520 4.1529

TBILL 01.26.11 PIBL1210A027 9M 1/26/2011 251 0.69    4.4136 4.1804 4.1814

TBILL 02.09.11 PIBL1210B035 9M 2/9/2011 265 0.73 1.000000 4.4000 3:46:54 PM 4.4000 4.4417 4.2087 4.2098

TBILL 02.23.11 PIBL1210B044 9M 2/23/2011 279 0.76 1.021000 4.3000 3:57:08 PM 4.3000 4.4698 4.2371 4.2382

TBILL 03.09.11 PIBL1210C052 10M 3/9/2011 293 0.80 2.112000 4.3361 2:39:00 PM 4.3361 4.4979 4.2654 4.2666

TBILL 03.23.11 PIBL1210C061 10M 3/23/2011 307 0.84 3.503000 4.3000 12:03:51 PM 4.3329 4.5260 4.2937 4.2951

TBILL 04.06.11 PIBL1210D079 11M 4/6/2011 321 0.88 1.880000 4.3826 3:57:41 PM 4.3751 4.5541 4.3221 4.3235

TBILL 04.20.11 PIBL1210D088 11M 4/20/2011 335 0.92 27.494313 4.4001 3:54:23 PM 4.4019 4.5822 4.3504 4.3519

TBILL 05.18.11* PIBL1210E103 1Y 5/18/2011 363 0.99 348.428597 4.4075 3:47:55 PM 4.4088 4.6385 4.4071 4.4088
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