
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 05.12.10 PIBL0609K173 <1M 5/12/2010 6 0.02 14.389000 3.7500 11:13:44 AM 3.7500 4.0210 4.0152 3.9848

TBILL 05.19.10 PIBL1209E106 <1M 5/19/2010 13 0.04    4.0503 4.0364 3.9636

TBILL 05.26.10 PIBL0609K182 <1M 5/26/2010 20 0.05 8.551545 3.9250 3:51:31 PM 3.7521 4.0797 4.0576 3.9424

TBILL 06.02.10 PIBL1209F113 1M 6/2/2010 27 0.07    4.1091 4.0788 3.9212

TBILL 06.09.10* PIBL0609L190 1M 6/9/2010 34 0.09 33.509000 3.8650 12:01:21 PM 3.8720 4.1385 4.1000 3.9000

TBILL 06.23.10 PIBL0310C015 2M 6/23/2010 48 0.13 217.445000 3.8900 10:39:21 AM 3.8984 4.1476 4.1000 3.9500

TBILL 06.30.10 PIBL1209G130 2M 6/30/2010 55 0.15 2.000000 3.9000 10:04:04 AM 3.9000 4.1522 4.1000 3.9750

TBILL 07.07.10 PIBL0310D023 2M 7/7/2010 62 0.17 1.278000 3.9000 2:27:04 PM 3.9000 4.1567 4.1000 4.0000

TBILL 07.14.10 PIBL1209G149 2M 7/14/2010 69 0.19 170.822377 3.5000 11:44:43 AM 3.8812 4.1613 4.1000 4.0250

TBILL 07.21.10 PIBL0310D032 2M 7/21/2010 76 0.21 41.802182 3.9000 10:04:20 AM 3.3245 4.1659 4.1000 4.0500

TBILL 07.28.10 PIBL1209G158 3M 7/28/2010 83 0.23    4.1704 4.1000 4.0750

TBILL 08.04.10* PIBL0310E040 3M 8/4/2010 90 0.25 8.179000 3.7250 11:39:29 AM 3.7250 4.1750 4.1000 4.1000

TBILL 08.11.10 PIBL1209H166 3M 8/11/2010 97 0.27 0.676000 3.9500 11:54:29 AM 3.9500 4.1833 4.0922 4.0922

TBILL 08.25.10 PIBL1209H175 4M 8/25/2010 111 0.30 0.842210 3.9500 3:29:39 PM 3.9434 4.1999 4.0765 4.0765

TBILL 09.08.10 PIBL1209I183 4M 9/8/2010 125 0.34 14.200000 3.9000 2:51:31 PM 3.9039 4.2164 4.0608 4.0608

TBILL 09.22.10 PIBL0610C018 5M 9/22/2010 139 0.38 14.003127 3.9250 2:59:13 PM 3.9531 4.2330 4.0452 4.0452

TBILL 09.29.10 PIBL1209I209 5M 9/29/2010 146 0.40 17.975000 4.0250 11:27:10 AM 4.0079 4.2413 4.0373 4.0373

TBILL 10.06.10 PIBL0610D026 5M 10/6/2010 153 0.42 2.012000 3.9750 3:03:13 PM 3.9874 4.2496 4.0295 4.0295

TBILL 10.13.10 PIBL1209J217 5M 10/13/2010 160 0.44    4.2578 4.0217 4.0217

TBILL 10.20.10 PIBL0610D035 5M 10/20/2010 167 0.46 45.507822 4.0155 3:21:12 PM 3.9523 4.2661 4.0138 4.0138

TBILL 10.27.10 PIBL1209J226 6M 10/27/2010 174 0.48 1.150000 4.0250 9:58:06 AM 4.0250 4.2744 4.0060 4.0060

TBILL 11.03.10* PIBL0610E043 6M 11/3/2010 181 0.50 1110.363000 4.0266 3:37:18 PM 3.9980 4.2827 3.9982 3.9982

TBILL 11.10.10 PIBL1209K233 6M 11/10/2010 188 0.52 1.311000 4.1000 3:04:44 PM 4.1000 4.2966 4.0210 4.0210

TBILL 11.24.10 PIBL1209K242 7M 11/24/2010 202 0.55    4.3244 4.0665 4.0665

TBILL 12.08.10 PIBL1209L250 7M 12/8/2010 216 0.59    4.3522 4.1121 4.1121

TBILL 01.12.11 PIBL1210A018 9M 1/12/2011 251 0.69 1.741000 4.1250 11:59:04 AM 4.1250 4.4218 4.2260 4.2260

TBILL 01.26.11 PIBL1210A027 9M 1/26/2011 265 0.73    4.4496 4.2716 4.2716

TBILL 02.09.11 PIBL1210B035 9M 2/9/2011 279 0.76    4.4774 4.3172 4.3172

TBILL 02.23.11 PIBL1210B044 10M 2/23/2011 293 0.80 10.094000 4.2000 2:19:52 PM 4.2681 4.5053 4.3627 4.3627

TBILL 03.09.11 PIBL1210C052 10M 3/9/2011 307 0.84 2.700659 4.4000 3:08:37 PM 4.3520 4.5331 4.4083 4.4083

TBILL 03.23.11 PIBL1210C061 11M 3/23/2011 321 0.88 4.402000 4.3000 2:56:38 PM 4.3018 4.5609 4.4539 4.4539

TBILL 04.06.11 PIBL1210D079 11M 4/6/2011 335 0.92 46.443144 4.3351 2:20:16 PM 4.3142 4.5887 4.4994 4.4994

TBILL 04.20.11* PIBL1210D088 1Y 4/20/2011 349 0.96 35.099627 4.4000 2:59:04 PM 4.4000 4.6165 4.5450 4.5450
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