
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 08.25.10 PIBL1209H175 <1M 8/25/2010 6 0.02 1.232500 4.0000 3:03:16 PM 3.9943 4.0227 3.9920 3.9920

TBILL 09.08.10 PIBL1209I183 <1M 9/8/2010 20 0.05 230.101900 4.0000 3:04:26 PM 3.8790 4.0864 3.9697 3.9696

TBILL 09.15.10 PIBL0310F076 1M 9/15/2010 27 0.07    4.1182 3.9585 3.9584

TBILL 09.22.10* PIBL0610C018 1M 9/22/2010 34 0.09 0.270442 3.8000 2:59:44 PM 3.8000 4.1500 3.9474 3.9472

TBILL 09.29.10 PIBL1209I209 1M 9/29/2010 41 0.11 200.218000 3.9000 10:49:38 AM 3.9350 4.1519 3.9374 3.9373

TBILL09.29.10a PIBL0310F085 1M 9/29/2010 41 0.11 40.996811 3.7500 3:02:05 PM 4.0079 4.1519 3.9374 3.9373

TBILL 10.06.10 PIBL0610D026 2M 10/6/2010 48 0.13 0.383456 3.8250 10:45:13 AM 3.8250 4.1538 3.9275 3.9274

TBILL 10.13.10 PIBL1209J217 2M 10/13/2010 55 0.15 5.022936 3.8150 9:57:16 AM 3.8150 4.1558 3.9175 3.9175

TBILL 10.20.10 PIBL0610D035 2M 10/20/2010 62 0.17 5.126000 3.8000 3:12:16 PM 3.8980 4.1577 3.9076 3.9076

TBILL 10.27.10 PIBL1209J226 2M 10/27/2010 69 0.19 35.698395 3.9000 3:09:53 PM 3.9094 4.1596 3.8976 3.8977

TBILL 11.03.10 PIBL0610E043 2M 11/3/2010 76 0.21 325.568658 3.9150 3:49:15 PM 3.8141 4.1615 3.8877 3.8878

TBILL 11.10.10 PIBL1209K233 3M 11/10/2010 83 0.23 124.535000 3.9000 11:32:29 AM 3.8366 4.1635 3.8778 3.8779

TBILL 11.17.10* PIBL0610E052 3M 11/17/2010 90 0.25    4.1654 3.8678 3.8680

TBILL 11.24.10 PIBL1209K242 3M 11/24/2010 97 0.27 13.935337 3.9250 12:14:09 PM 4.1483 4.1813 3.8919 3.8921

TBILL 12.01.10 PIBL0610F060 4M 12/1/2010 104 0.28 36.909687 4.5000 12:00:34 PM 4.0570 4.1971 3.9159 3.9162

TBILL 12.08.10 PIBL1209L250 4M 12/8/2010 111 0.30 20.781000 4.0850 2:44:46 PM 4.0019 4.2130 3.9400 3.9403

TBILL 12.15.10 PIBL0610F079 4M 12/15/2010 118 0.32 74.274000 4.0500 3:39:02 PM 4.0883 4.2289 3.9640 3.9644

TBILL 12.29.10 PIBL0610F088 5M 12/29/2010 132 0.36 135.145000 4.1100 3:49:17 PM 4.1243 4.2607 4.0121 4.0126

TBILL 01.12.11 PIBL1210A018 5M 1/12/2011 146 0.40 5.134000 4.1250 3:25:19 PM 4.1980 4.2924 4.0602 4.0608

TBILL 01.26.11 PIBL1210A027 5M 1/26/2011 160 0.44 6.918398 4.5000 3:21:10 PM 4.4107 4.3242 4.1083 4.1090

TBILL 02.09.11 PIBL1210B035 6M 2/9/2011 174 0.48 202.990000 4.2500 3:11:30 PM 4.2054 4.3559 4.1564 4.1572

TBILL 02.23.11* PIBL1210B044 6M 2/23/2011 188 0.52    4.3877 4.2045 4.2054

TBILL 03.09.11 PIBL1210C052 7M 3/9/2011 202 0.55    4.4121 4.2396 4.2252

TBILL 03.23.11 PIBL1210C061 7M 3/23/2011 216 0.59    4.4365 4.2746 4.2450

TBILL 04.06.11 PIBL1210D079 8M 4/6/2011 230 0.63    4.4610 4.3097 4.2648

TBILL 04.20.11 PIBL1210D088 8M 4/20/2011 244 0.67    4.4854 4.3447 4.2847

TBILL 05.18.11 PIBL1210E103 9M 5/18/2011 272 0.75    4.5342 4.4148 4.3243

TBILL 06.15.11 PIBL1210F120 10M 6/15/2011 300 0.82 0.515000 4.3500 10:57:12 AM 4.3500 4.5831 4.4848 4.3640

TBILL 06.29.11 PIBL1210F139 11M 6/29/2011 314 0.86 3.538000 4.3500 3:07:30 PM 4.3500 4.6075 4.5199 4.3838

TBILL 07.13.11 PIBL1210G147 11M 7/13/2011 328 0.90    4.6319 4.5549 4.4036

TBILL 07.27.11 PIBL1210G156 11M 7/27/2011 342 0.94    4.6563 4.5900 4.4234

TBILL 08.10.11* PIBL1210H164 1Y 8/10/2011 356 0.98 54.864630 4.4511 3:12:25 PM 4.4432 4.6808 4.6250 4.4432
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