
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 1     4.0000 4.0000 4.0000

TBILL 07.07.10 PIBL0310D023 <1M 7/7/2010 8 0.02 0.201000 5.0000 3:14:07 PM 5.0000 4.0142 4.0000 4.0000

TBILL 07.14.10 PIBL1209G149 <1M 7/14/2010 15 0.04    4.0285 4.0000 4.0000

TBILL 07.21.10 PIBL0310D032 <1M 7/21/2010 22 0.06    4.0427 4.0000 4.0000

TBILL 07.28.10 PIBL1209G158 1M 7/28/2010 29 0.08 2.803000 3.7500 3:22:57 PM 3.8249 4.0569 4.0000 4.0000

TBILL 08.04.10* PIBL0310E040 1M 8/4/2010 36 0.10    4.0712 4.0000 4.0000

TBILL 08.11.10 PIBL1209H166 1M 8/11/2010 43 0.12 13.803374 3.8000 2:41:09 PM 3.8570 4.0721 4.0000 3.9875

TBILL 08.18.10 PIBL0310E059 2M 8/18/2010 50 0.14 7.285000 4.2500 3:36:53 PM 4.2500 4.0731 4.0000 3.9750

TBILL 08.25.10 PIBL1209H175 2M 8/25/2010 57 0.16 1371.004660 3.8250 11:23:41 AM 4.0498 4.0740 4.0000 3.9625

TBILL 09.08.10 PIBL1209I183 2M 9/8/2010 71 0.19 206.397000 3.8525 3:46:07 PM 3.8649 4.0760 4.0000 3.9375

TBILL 09.15.10 PIBL0310F076 2M 9/15/2010 78 0.21 35.565000 4.1000 11:37:19 AM 4.0406 4.0769 4.0000 3.9250

TBILL 09.22.10 PIBL0610C018 3M 9/22/2010 85 0.23 200.000000 3.8750 3:19:11 PM 3.9000 4.0779 4.0000 3.9125

TBILL 09.29.10* PIBL1209I209 3M 9/29/2010 92 0.25 14.609000 3.9002 3:30:02 PM 3.9002 4.0788 4.0000 3.9000

TBILL 10.06.10 PIBL0610D026 3M 10/6/2010 99 0.27 1.150000 3.9000 3:27:00 PM 3.9000 4.0914 4.0120 3.9200

TBILL 10.13.10 PIBL1209J217 4M 10/13/2010 106 0.29 4.076000 4.0250 3:55:00 PM 4.0250 4.1040 4.0240 3.9400

TBILL 10.20.10 PIBL0610D035 4M 10/20/2010 113 0.31 16.705000 4.0000 11:03:56 AM 3.9970 4.1166 4.0360 3.9600

TBILL 10.27.10 PIBL1209J226 4M 10/27/2010 120 0.33    4.1292 4.0480 3.9800

TBILL 11.03.10 PIBL0610E043 4M 11/3/2010 127 0.35 0.402000 4.1000 2:55:29 PM 4.0623 4.1418 4.0600 4.0000

TBILL 11.10.10 PIBL1209K233 5M 11/10/2010 134 0.37 1.694000 4.0000 3:29:40 PM 4.0224 4.1544 4.0720 4.0200

TBILL 11.17.10 PIBL0610E052 5M 11/17/2010 141 0.39 0.207000 4.0100 12:02:46 PM 4.0100 4.1670 4.0840 4.0400

TBILL 11.24.10 PIBL1209K242 5M 11/24/2010 148 0.41 10.126000 4.0000 11:09:23 AM 4.0000 4.1796 4.0960 4.0600

TBILL 12.01.10 PIBL0610F060 5M 12/1/2010 155 0.42    4.1922 4.1080 4.0800

TBILL 12.08.10 PIBL1209L250 5M 12/8/2010 162 0.44    4.2047 4.1200 4.1000

TBILL 12.15.10 PIBL0610F079 5M 12/15/2010 169 0.46 14.805000 4.1151 3:31:40 PM 4.1129 4.2173 4.1320 4.1200

TBILL 01.12.11* PIBL1210A018 6M 1/12/2011 197 0.54    4.2677 4.1800 4.2000

TBILL 01.26.11 PIBL1210A027 7M 1/26/2011 211 0.58    4.3051 4.2205 4.2386

TBILL 02.09.11 PIBL1210B035 8M 2/9/2011 225 0.62    4.3424 4.2609 4.2773

TBILL 02.23.11 PIBL1210B044 8M 2/23/2011 239 0.65 0.487000 4.2500 3:55:13 PM 4.2500 4.3798 4.3014 4.3159

TBILL 03.09.11 PIBL1210C052 9M 3/9/2011 253 0.69    4.4172 4.3418 4.3545

TBILL 03.23.11 PIBL1210C061 9M 3/23/2011 267 0.73    4.4546 4.3823 4.3932

TBILL 04.06.11 PIBL1210D079 9M 4/6/2011 281 0.77 14.879000 4.3000 12:06:52 PM 4.3000 4.4920 4.4227 4.4318

TBILL 04.20.11 PIBL1210D088 10M 4/20/2011 295 0.81    4.5293 4.4632 4.4705

TBILL 05.18.11 PIBL1210E103 11M 5/18/2011 323 0.88    4.6041 4.5441 4.5477

TBILL 06.15.11* PIBL1210F120 1Y 6/15/2011 351 0.96 25.289000 4.5480 11:47:19 AM 4.5458 4.6788 4.6250 4.6250
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