
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 1     4.0000 4.0000 4.0000

TBILL 09.08.10 PIBL1209I183 <1M 9/8/2010 15 0.04 541.089040 3.9000 2:30:01 PM 3.9462 4.0508 4.0300 3.9600

TBILL 09.15.10 PIBL0310F076 <1M 9/15/2010 22 0.06 13.982000 3.8000 11:10:35 AM 3.8000 4.0762 4.0450 3.9400

TBILL 09.22.10 PIBL0610C018 1M 9/22/2010 29 0.08    4.1015 4.0600 3.9200

TBILL 09.29.10 PIBL1209I209 1M 9/29/2010 36 0.10 12.547000 3.8150 9:58:08 AM 3.8150 4.1269 4.0750 3.9000

TBILL09.29.10a* PIBL0310F085 1M 9/29/2010 36 0.10 1.400000 3.8500 11:11:29 AM 3.8500 4.1269 4.0750 3.9000

TBILL 10.06.10 PIBL0610D026 1M 10/6/2010 43 0.12 20.500000 4.0000 2:35:09 PM 3.9988 4.1339 4.0812 3.9238

TBILL 10.13.10 PIBL1209J217 2M 10/13/2010 50 0.14 0.750000 3.8751 11:21:50 AM 3.8751 4.1409 4.0875 3.9476

TBILL 10.20.10 PIBL0610D035 2M 10/20/2010 57 0.16    4.1478 4.0937 3.9714

TBILL 10.27.10 PIBL1209J226 2M 10/27/2010 64 0.18 1.300000 3.8751 2:12:47 PM 3.8751 4.1548 4.1000 3.9952

TBILL 11.03.10 PIBL0610E043 2M 11/3/2010 71 0.19    4.1618 4.1062 4.0190

TBILL 11.10.10 PIBL1209K233 2M 11/10/2010 78 0.21 23.456377 4.2570 10:48:23 AM 4.1400 4.1687 4.1125 4.0428

TBILL 11.17.10 PIBL0610E052 3M 11/17/2010 85 0.23 41.000000 4.0500 11:14:51 AM 4.0433 4.1757 4.1187 4.0666

TBILL 11.24.10* PIBL1209K242 3M 11/24/2010 92 0.25 7.679000 3.9751 3:20:21 PM 4.3826 4.1827 4.1250 4.0905

TBILL 12.01.10 PIBL0610F060 3M 12/1/2010 99 0.27 3.426900 4.0000 12:19:29 PM 4.0000 4.1994 4.1423 4.1051

TBILL 12.08.10 PIBL1209L250 4M 12/8/2010 106 0.29    4.2161 4.1596 4.1197

TBILL 12.15.10 PIBL0610F079 4M 12/15/2010 113 0.31 3.450000 4.1000 11:18:43 AM 4.1000 4.2328 4.1769 4.1343

TBILL 12.29.10 PIBL0610F088 4M 12/29/2010 127 0.35 5.156000 4.1260 3:20:31 PM 4.1260 4.2663 4.2115 4.1636

TBILL 01.12.11 PIBL1210A018 5M 1/12/2011 141 0.39    4.2997 4.2462 4.1928

TBILL 01.26.11 PIBL1210A027 5M 1/26/2011 155 0.42 150.761000 4.2000 11:50:09 AM 4.2497 4.3331 4.2808 4.2220

TBILL 02.09.11 PIBL1210B035 5M 2/9/2011 169 0.46 80.000000 4.3000 12:15:46 PM 4.3000 4.3666 4.3154 4.2513

TBILL 02.23.11* PIBL1210B044 6M 2/23/2011 183 0.50 100.307000 4.2800 2:52:55 PM 4.2805 4.4000 4.3500 4.2805

TBILL 03.09.11 PIBL1210C052 7M 3/9/2011 197 0.54    4.4192 4.3625 4.3002

TBILL 03.23.11 PIBL1210C061 7M 3/23/2011 211 0.58 0.150000 4.3250 9:50:50 AM 4.3250 4.4385 4.3750 4.3199

TBILL 04.06.11 PIBL1210D079 8M 4/6/2011 225 0.62 5.000000 4.3000 8:58:27 AM 4.3000 4.4577 4.3875 4.3396

TBILL 04.20.11 PIBL1210D088 8M 4/20/2011 239 0.65    4.4769 4.4000 4.3592

TBILL 05.18.11 PIBL1210E103 9M 5/18/2011 267 0.73    4.5154 4.4250 4.3986

TBILL 06.15.11 PIBL1210F120 10M 6/15/2011 295 0.81 11.927000 4.3810 2:21:23 PM 4.3802 4.5538 4.4500 4.4379

TBILL 06.29.11 PIBL1210F139 10M 6/29/2011 309 0.85 14.376753 4.3500 3:52:06 PM 4.4282 4.5731 4.4625 4.4576

TBILL 07.13.11 PIBL1210G147 11M 7/13/2011 323 0.88    4.5923 4.4750 4.4773

TBILL 07.27.11 PIBL1210G156 11M 7/27/2011 337 0.92 3.092000 4.3000 11:17:20 AM 4.3000 4.6115 4.4875 4.4970

TBILL 08.10.11* PIBL1210H164 1Y 8/10/2011 351 0.96 119.668603 4.4801 3:39:23 PM 4.5167 4.6308 4.5000 4.5167
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