
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 07.28.10 PIBL1209G158 <1M 7/28/2010 1     4.0000 4.0000 4.0000

TBILL 08.04.10 PIBL0310E040 <1M 8/4/2010 8 0.02    4.0196 4.0167 3.9833

TBILL 08.11.10 PIBL1209H166 <1M 8/11/2010 15 0.04 9.315000 4.3750 10:42:45 AM 3.7704 4.0391 4.0333 3.9667

TBILL 08.18.10 PIBL0310E059 <1M 8/18/2010 22 0.06    4.0587 4.0500 3.9500

TBILL 08.25.10 PIBL1209H175 1M 8/25/2010 29 0.08 5.000000 3.8750 11:05:42 AM 3.8750 4.0782 4.0667 3.9333

TBILL 09.08.10* PIBL1209I183 1M 9/8/2010 43 0.12 1.506000 3.7500 10:03:47 AM 3.7500 4.1173 4.1000 3.9000

TBILL 09.15.10 PIBL0310F076 2M 9/15/2010 50 0.14 1.139141 3.7500 10:49:47 AM 3.7985 4.1211 4.1000 3.9286

TBILL 09.22.10 PIBL0610C018 2M 9/22/2010 57 0.16    4.1249 4.1000 3.9571

TBILL 09.29.10 PIBL1209I209 2M 9/29/2010 64 0.18    4.1287 4.1000 3.9857

TBILL09.29.10a PIBL0310F085 2M 9/29/2010 64 0.18 0.070345 3.7500 10:50:54 AM 3.7500 4.1287 4.1000 3.9857

TBILL 10.06.10 PIBL0610D026 2M 10/6/2010 71 0.19    4.1325 4.1000 4.0143

TBILL 10.13.10 PIBL1209J217 2M 10/13/2010 78 0.21 88.188000 4.0250 3:44:08 PM 4.0675 4.1363 4.1000 4.0429

TBILL 10.20.10 PIBL0610D035 3M 10/20/2010 85 0.23 0.790000 3.9500 10:55:47 AM 3.9500 4.1401 4.1000 4.0714

TBILL 10.27.10* PIBL1209J226 3M 10/27/2010 92 0.25    4.1438 4.1000 4.1000

TBILL 11.03.10 PIBL0610E043 3M 11/3/2010 99 0.27 1.412000 4.0650 11:30:12 AM 4.0650 4.1594 4.1154 4.1154

TBILL 11.10.10 PIBL1209K233 4M 11/10/2010 106 0.29    4.1749 4.1308 4.1308

TBILL 11.17.10 PIBL0610E052 4M 11/17/2010 113 0.31    4.1904 4.1462 4.1462

TBILL 11.24.10 PIBL1209K242 4M 11/24/2010 120 0.33    4.2060 4.1615 4.1615

TBILL 12.01.10 PIBL0610F060 4M 12/1/2010 127 0.35 1.785500 4.0003 10:27:57 AM 4.0002 4.2215 4.1769 4.1769

TBILL 12.08.10 PIBL1209L250 5M 12/8/2010 134 0.37    4.2370 4.1923 4.1923

TBILL 12.15.10 PIBL0610F079 5M 12/15/2010 141 0.39 71.367000 4.1250 11:00:58 AM 4.1250 4.2526 4.2077 4.2077

TBILL 12.29.10 PIBL0610F088 5M 12/29/2010 155 0.42 9.736000 4.2650 3:50:17 PM 4.2724 4.2836 4.2385 4.2385

TBILL 01.12.11 PIBL1210A018 5M 1/12/2011 169 0.46 2.714835 4.1250 3:42:29 PM 4.1158 4.3147 4.2692 4.2692

TBILL 01.26.11* PIBL1210A027 6M 1/26/2011 183 0.50    4.3458 4.3000 4.3000

TBILL 02.09.11 PIBL1210B035 7M 2/9/2011 197 0.54 0.254000 4.2000 11:30:53 AM 4.2000 4.3775 4.3333 4.3250

TBILL 02.23.11 PIBL1210B044 7M 2/23/2011 211 0.58    4.4093 4.3667 4.3500

TBILL 03.09.11 PIBL1210C052 8M 3/9/2011 225 0.62    4.4411 4.4000 4.3750

TBILL 03.23.11 PIBL1210C061 8M 3/23/2011 239 0.65 0.817000 4.2000 10:55:00 AM 4.2000 4.4728 4.4333 4.4000

TBILL 04.06.11 PIBL1210D079 9M 4/6/2011 253 0.69 5.089000 4.3250 11:32:01 AM 4.3250 4.5046 4.4667 4.4250

TBILL 04.20.11 PIBL1210D088 9M 4/20/2011 267 0.73    4.5363 4.5000 4.4500

TBILL 05.18.11 PIBL1210E103 10M 5/18/2011 295 0.81    4.5999 4.5667 4.5000

TBILL 06.15.11 PIBL1210F120 11M 6/15/2011 323 0.88 10.019000 4.5000 3:49:49 PM 4.5001 4.6634 4.6333 4.5500

TBILL 06.29.11 PIBL1210F139 11M 6/29/2011 337 0.92 174.250000 4.5000 3:22:45 PM 4.5143 4.6952 4.6667 4.5750

TBILL 07.13.11* PIBL1210G147 1Y 7/13/2011 351 0.96 1.516780 4.4750 10:39:46 AM 4.4750 4.7269 4.7000 4.6000
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