
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 06.30.10 PIBL1209G130 <1M 6/30/2010 2 0.01 1.000000 4.0000 9:47:21 AM 4.0000 4.0028 3.9959 3.9958

TBILL 07.07.10 PIBL0310D023 <1M 7/7/2010 9 0.02    4.0226 3.9672 3.9663

TBILL 07.14.10 PIBL1209G149 <1M 7/14/2010 16 0.04    4.0425 3.9386 3.9367

TBILL 07.21.10 PIBL0310D032 <1M 7/21/2010 23 0.06 0.843401 3.8000 3:49:41 PM 4.1762 4.0623 3.9099 3.9072

TBILL 07.28.10 PIBL1209G158 1M 7/28/2010 30 0.08 53.654700 3.7500 11:43:01 AM 3.8246 4.0821 3.8812 3.8777

TBILL 08.04.10* PIBL0310E040 1M 8/4/2010 37 0.10    4.1019 3.8526 3.8482

TBILL 08.11.10 PIBL1209H166 1M 8/11/2010 44 0.12 31.779000 3.8500 11:07:58 AM 3.8881 4.1054 3.8710 3.8672

TBILL 08.18.10 PIBL0310E059 2M 8/18/2010 51 0.14    4.1088 3.8894 3.8861

TBILL 08.25.10 PIBL1209H175 2M 8/25/2010 58 0.16 5.025000 3.8000 9:51:25 AM 3.8000 4.1123 3.9079 3.9051

TBILL 09.08.10 PIBL1209I183 2M 9/8/2010 72 0.20 0.101000 3.8500 2:18:03 PM 3.8500 4.1192 3.9447 3.9431

TBILL 09.15.10 PIBL0310F076 2M 9/15/2010 79 0.22 11.023126 3.8550 3:46:49 PM 3.8532 4.1227 3.9631 3.9620

TBILL 09.22.10 PIBL0610C018 3M 9/22/2010 86 0.24    4.1262 3.9816 3.9810

TBILL 09.29.10* PIBL1209I209 3M 9/29/2010 93 0.25    4.1296 4.0000 4.0000

TBILL 10.06.10 PIBL0610D026 3M 10/6/2010 100 0.27    4.1406 4.0100 4.0100

TBILL 10.13.10 PIBL1209J217 4M 10/13/2010 107 0.29 1.000000 4.5000 2:12:49 PM 4.5000 4.1515 4.0200 4.0200

TBILL 10.20.10 PIBL0610D035 4M 10/20/2010 114 0.31 53.669197 4.0100 11:24:19 AM 4.0148 4.1625 4.0300 4.0300

TBILL 10.27.10 PIBL1209J226 4M 10/27/2010 121 0.33    4.1735 4.0400 4.0400

TBILL 11.03.10 PIBL0610E043 4M 11/3/2010 128 0.35 94.509000 4.0500 11:25:11 AM 4.0488 4.1844 4.0500 4.0500

TBILL 11.10.10 PIBL1209K233 5M 11/10/2010 135 0.37 1.586000 4.6500 11:54:39 AM 4.4368 4.1954 4.0600 4.0600

TBILL 11.17.10 PIBL0610E052 5M 11/17/2010 142 0.39 0.505000 3.9500 9:30:17 AM 3.9500 4.2063 4.0700 4.0700

TBILL 11.24.10 PIBL1209K242 5M 11/24/2010 149 0.41 1.021000 4.1250 2:15:59 PM 4.1250 4.2173 4.0800 4.0800

TBILL 12.01.10 PIBL0610F060 5M 12/1/2010 156 0.43    4.2283 4.0900 4.0900

TBILL 12.08.10 PIBL1209L250 5M 12/8/2010 163 0.45    4.2392 4.1000 4.1000

TBILL 12.15.10 PIBL0610F079 5M 12/15/2010 170 0.47 1.014827 4.0755 11:41:01 AM 4.0752 4.2502 4.1100 4.1100

TBILL 01.12.11* PIBL1210A018 6M 1/12/2011 198 0.54    4.2940 4.1500 4.1500

TBILL 01.26.11 PIBL1210A027 7M 1/26/2011 212 0.58    4.3300 4.1955 4.1955

TBILL 02.09.11 PIBL1210B035 8M 2/9/2011 226 0.62    4.3660 4.2409 4.2409

TBILL 02.23.11 PIBL1210B044 8M 2/23/2011 240 0.66 2.709000 4.4500 2:09:48 PM 4.4943 4.4019 4.2864 4.2864

TBILL 03.09.11 PIBL1210C052 9M 3/9/2011 254 0.70    4.4379 4.3318 4.3318

TBILL 03.23.11 PIBL1210C061 9M 3/23/2011 268 0.73    4.4738 4.3773 4.3773

TBILL 04.06.11 PIBL1210D079 9M 4/6/2011 282 0.77    4.5098 4.4227 4.4227

TBILL 04.20.11 PIBL1210D088 10M 4/20/2011 296 0.81    4.5458 4.4682 4.4682

TBILL 05.18.11 PIBL1210E103 11M 5/18/2011 324 0.89    4.6177 4.5591 4.5591

TBILL 06.15.11* PIBL1210F120 1Y 6/15/2011 352 0.96 12.309775 4.5737 3:16:23 PM 4.5725 4.6896 4.6500 4.6500
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