
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 06.23.10 PIBL0310C015 <1M 6/23/2010 6 0.02 19.235050 3.7500 2:24:16 PM 3.7500 4.0178 4.0000 3.9848

TBILL 06.30.10 PIBL1209G130 <1M 6/30/2010 13 0.04    4.0427 4.0000 3.9636

TBILL 07.07.10 PIBL0310D023 <1M 7/7/2010 20 0.05    4.0675 4.0000 3.9424

TBILL 07.14.10 PIBL1209G149 1M 7/14/2010 27 0.07 0.701310 3.7250 10:25:09 AM 3.7250 4.0924 4.0000 3.9212

TBILL 07.21.10* PIBL0310D032 1M 7/21/2010 34 0.09 1.129789 3.7500 9:53:53 AM 3.8216 4.1173 4.0000 3.9000

TBILL 07.28.10 PIBL1209G158 1M 7/28/2010 41 0.11 9.836000 3.7750 11:46:16 AM 3.8536 4.1200 4.0000 3.8963

TBILL 08.04.10 PIBL0310E040 2M 8/4/2010 48 0.13    4.1226 4.0000 3.8926

TBILL 08.11.10 PIBL1209H166 2M 8/11/2010 55 0.15 76.440000 3.8000 10:58:42 AM 3.7771 4.1252 4.0000 3.8889

TBILL 08.18.10 PIBL0310E059 2M 8/18/2010 62 0.17    4.1279 4.0000 3.8851

TBILL 08.25.10 PIBL1209H175 2M 8/25/2010 69 0.19 400.301631 3.8500 2:46:42 PM 3.8497 4.1305 4.0000 3.8814

TBILL 09.08.10 PIBL1209I183 3M 9/8/2010 83 0.23 3.269000 3.8250 3:50:46 PM 3.8456 4.1358 4.0000 3.8740

TBILL 09.15.10* PIBL0310F076 3M 9/15/2010 90 0.25 1492.355000 3.8000 3:47:08 PM 3.8702 4.1385 4.0000 3.8703

TBILL 09.22.10 PIBL0610C018 3M 9/22/2010 97 0.27    4.1494 4.0103 3.9046

TBILL 09.29.10 PIBL1209I209 4M 9/29/2010 104 0.28 0.201000 3.8752 2:17:41 PM 3.8752 4.1604 4.0206 3.9389

TBILL 10.06.10 PIBL0610D026 4M 10/6/2010 111 0.30 10.000000 3.9250 3:21:12 PM 3.9250 4.1713 4.0309 3.9733

TBILL 10.13.10 PIBL1209J217 4M 10/13/2010 118 0.32 1.003000 3.9000 11:23:22 AM 3.9000 4.1822 4.0413 4.0076

TBILL 10.20.10 PIBL0610D035 4M 10/20/2010 125 0.34    4.1932 4.0516 4.0419

TBILL 10.27.10 PIBL1209J226 5M 10/27/2010 132 0.36    4.2041 4.0619 4.0762

TBILL 11.03.10 PIBL0610E043 5M 11/3/2010 139 0.38 0.505800 3.9500 11:08:46 AM 3.9500 4.2151 4.0722 4.1105

TBILL 11.10.10 PIBL1209K233 5M 11/10/2010 146 0.40 6.103000 4.0250 12:00:21 PM 4.0250 4.2260 4.0825 4.1449

TBILL 11.17.10 PIBL0610E052 5M 11/17/2010 153 0.42 0.912000 3.9500 9:18:14 AM 3.9500 4.2370 4.0928 4.1792

TBILL 11.24.10 PIBL1209K242 5M 11/24/2010 160 0.44 0.650000 4.0000 9:45:07 AM 4.0000 4.2479 4.1032 4.2135

TBILL 12.01.10 PIBL0610F060 5M 12/1/2010 167 0.46 0.126000 3.9750 2:35:43 PM 3.9750 4.2589 4.1135 4.2478

TBILL 12.08.10 PIBL1209L250 6M 12/8/2010 174 0.48    4.2698 4.1238 4.2821

TBILL 12.15.10* PIBL0610F079 6M 12/15/2010 181 0.50 101.828668 4.1500 2:24:00 PM 4.1341 4.2808 4.1341 4.3164

TBILL 01.12.11 PIBL1210A018 7M 1/12/2011 209 0.57    4.3415 4.2012 4.3554

TBILL 01.26.11 PIBL1210A027 8M 1/26/2011 223 0.61    4.3719 4.2347 4.3749

TBILL 02.09.11 PIBL1210B035 8M 2/9/2011 237 0.65    4.4023 4.2682 4.3944

TBILL 02.23.11 PIBL1210B044 9M 2/23/2011 251 0.69 2.556000 4.2500 11:10:40 AM 4.2500 4.4327 4.3017 4.4139

TBILL 03.09.11 PIBL1210C052 9M 3/9/2011 265 0.73 2.198000 4.3000 11:15:21 AM 4.3000 4.4631 4.3353 4.4334

TBILL 03.23.11 PIBL1210C061 9M 3/23/2011 279 0.76    4.4935 4.3688 4.4528

TBILL 04.06.11 PIBL1210D079 10M 4/6/2011 293 0.80 90.215000 4.6000 3:53:26 PM 4.4984 4.5238 4.4023 4.4723

TBILL 04.20.11 PIBL1210D088 10M 4/20/2011 307 0.84    4.5542 4.4359 4.4918

TBILL 05.18.11 PIBL1210E103 11M 5/18/2011 335 0.92    4.6150 4.5029 4.5308

TBILL 06.15.11* PIBL1210F120 1Y 6/15/2011 363 0.99 208.372000 4.5062 3:17:08 PM 4.5697 4.6758 4.5700 4.5697
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