
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 08.11.10 PIBL1209H166 <1M 8/11/2010 5 0.01    4.0156 4.0063 4.0063

TBILL 08.18.10 PIBL0310E059 <1M 8/18/2010 12 0.03 0.600535 3.7000 11:11:06 AM 3.7000 4.0430 4.0172 4.0172

TBILL 08.25.10 PIBL1209H175 <1M 8/25/2010 19 0.05 1.296000 4.5000 12:23:38 PM 4.5000 4.0703 4.0281 4.0281

TBILL 09.08.10* PIBL1209I183 1M 9/8/2010 33 0.09 0.100271 3.7000 10:02:18 AM 3.7000 4.1250 4.0500 4.0500

TBILL 09.15.10 PIBL0310F076 1M 9/15/2010 40 0.11 1.000000 3.7500 10:15:29 AM 3.7500 4.1296 4.0563 4.0563

TBILL 09.22.10 PIBL0610C018 2M 9/22/2010 47 0.13 484.025000 3.8750 3:20:11 PM 3.9060 4.1341 4.0625 4.0625

TBILL 09.29.10 PIBL1209I209 2M 9/29/2010 54 0.15    4.1387 4.0688 4.0688

TBILL09.29.10a PIBL0310F085 2M 9/29/2010 54 0.15 5.022000 3.8750 11:49:59 AM 3.8750 4.1387 4.0688 4.0688

TBILL 10.06.10 PIBL0610D026 2M 10/6/2010 61 0.17    4.1433 4.0750 4.0750

TBILL 10.13.10 PIBL1209J217 2M 10/13/2010 68 0.19 0.764000 4.3000 3:49:32 PM 3.9707 4.1478 4.0813 4.0813

TBILL 10.20.10 PIBL0610D035 2M 10/20/2010 75 0.21 0.302000 3.9250 2:57:02 PM 3.9250 4.1524 4.0875 4.0875

TBILL 10.27.10 PIBL1209J226 3M 10/27/2010 82 0.22 14.204000 4.3000 11:01:22 AM 3.9154 4.1570 4.0937 4.0937

TBILL 11.03.10* PIBL0610E043 3M 11/3/2010 89 0.24 5.240398 3.9000 11:16:06 AM 3.8846 4.1615 4.1000 4.1000

TBILL 11.10.10 PIBL1209K233 3M 11/10/2010 96 0.26    4.1765 4.1071 4.1071

TBILL 11.17.10 PIBL0610E052 4M 11/17/2010 103 0.28 0.500000 3.9500 10:08:00 AM 3.9500 4.1915 4.1143 4.1143

TBILL 11.24.10 PIBL1209K242 4M 11/24/2010 110 0.30 4.740000 4.0000 2:57:02 PM 4.0000 4.2065 4.1214 4.1214

TBILL 12.01.10 PIBL0610F060 4M 12/1/2010 117 0.32 8.082000 4.0500 9:43:16 AM 4.0500 4.2214 4.1286 4.1286

TBILL 12.08.10 PIBL1209L250 4M 12/8/2010 124 0.34 40.000000 4.1000 3:57:44 PM 4.1105 4.2364 4.1357 4.1357

TBILL 12.15.10 PIBL0610F079 5M 12/15/2010 131 0.36    4.2514 4.1429 4.1429

TBILL 12.29.10 PIBL0610F088 5M 12/29/2010 145 0.40 120.544940 4.2300 2:42:29 PM 4.2014 4.2813 4.1571 4.1571

TBILL 01.12.11 PIBL1210A018 5M 1/12/2011 159 0.44 15.790330 4.6000 3:49:15 PM 4.2535 4.3113 4.1714 4.1714

TBILL 01.26.11 PIBL1210A027 6M 1/26/2011 173 0.47 50.000000 4.2000 10:19:57 AM 4.2000 4.3412 4.1857 4.1857

TBILL 02.09.11* PIBL1210B035 6M 2/9/2011 187 0.51    4.3712 4.2000 4.2000

TBILL 02.23.11 PIBL1210B044 7M 2/23/2011 201 0.55 0.517000 4.2250 12:07:10 PM 4.2250 4.3954 4.2333 4.2292

TBILL 03.09.11 PIBL1210C052 7M 3/9/2011 215 0.59 65.833000 4.3015 2:48:49 PM 4.3696 4.4196 4.2667 4.2583

TBILL 03.23.11 PIBL1210C061 8M 3/23/2011 229 0.63 18.467000 4.3100 3:35:29 PM 4.3183 4.4437 4.3000 4.2875

TBILL 04.06.11 PIBL1210D079 8M 4/6/2011 243 0.67 0.305000 4.2500 2:23:48 PM 4.2500 4.4679 4.3333 4.3167

TBILL 04.20.11 PIBL1210D088 9M 4/20/2011 257 0.70 6.137000 4.2650 3:18:56 PM 4.2650 4.4921 4.3667 4.3458

TBILL 05.18.11 PIBL1210E103 10M 5/18/2011 285 0.78    4.5405 4.4333 4.4042

TBILL 06.15.11 PIBL1210F120 11M 6/15/2011 313 0.86 1.093000 4.3300 11:55:11 AM 4.3300 4.5889 4.5000 4.4625

TBILL 06.29.11 PIBL1210F139 11M 6/29/2011 327 0.90 3.194000 4.3300 11:37:01 AM 4.3754 4.6131 4.5333 4.4917

TBILL 07.13.11 PIBL1210G147 11M 7/13/2011 341 0.93    4.6373 4.5667 4.5208

TBILL 07.27.11* PIBL1210G156 1Y 7/27/2011 355 0.97 11.276831 4.4000 2:49:55 PM 4.3751 4.6615 4.6000 4.5500
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