
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 09.15.10 PIBL0310F076 <1M 9/15/2010 1     4.0000 4.0000 4.0000

TBILL 09.22.10 PIBL0610C018 <1M 9/22/2010 8 0.02    4.0400 4.0300 3.9800

TBILL 09.29.10 PIBL1209I209 <1M 9/29/2010 15 0.04    4.0800 4.0600 3.9600

TBLL 092910a PIBL0310F085 <1M 9/29/2010 15 0.04 3.503700 3.9500 2:43:14 PM 3.8429 4.0800 4.0600 3.9600

TBILL 10.06.10 PIBL0610D026 <1M 10/6/2010 22 0.06    4.1200 4.0900 3.9400

TBILL 10.13.10 PIBL1209J217 1M 10/13/2010 29 0.08 3.285000 3.9100 3:42:52 PM 3.9256 4.1600 4.1200 3.9200

TBILL 10.20.10* PIBL0610D035 1M 10/20/2010 36 0.10 1.402000 3.8000 2:19:36 PM 3.8000 4.2000 4.1500 3.9000

TBILL 10.27.10 PIBL1209J226 1M 10/27/2010 43 0.12 7.626000 3.7500 11:55:44 AM 3.7500 4.2007 4.1469 3.9281

TBILL 11.03.10 PIBL0610E043 2M 11/3/2010 50 0.14 1.505908 3.7600 3:32:14 PM 3.7600 4.2014 4.1438 3.9563

TBILL 11.10.10 PIBL1209K233 2M 11/10/2010 57 0.16 5.827874 3.8500 2:32:14 PM 3.8552 4.2022 4.1406 3.9844

TBILL 11.17.10 PIBL0610E052 2M 11/17/2010 64 0.18 2.300000 3.8950 11:37:56 AM 3.9967 4.2029 4.1375 4.0125

TBILL 11.24.10 PIBL1209K242 2M 11/24/2010 71 0.19 18.180335 3.9105 2:55:55 PM 3.8402 4.2036 4.1344 4.0406

TBILL 12.01.10 PIBL0610F060 2M 12/1/2010 78 0.21 1.572145 3.8500 3:42:31 PM 3.8837 4.2043 4.1313 4.0688

TBILL 12.08.10 PIBL1209L250 3M 12/8/2010 85 0.23 3.336500 3.9100 3:37:47 PM 3.9153 4.2050 4.1281 4.0969

TBILL 12.15.10* PIBL0610F079 3M 12/15/2010 92 0.25 11.192003 3.9500 3:17:07 PM 4.0122 4.2058 4.1250 4.1250

TBILL 12.29.10 PIBL0610F088 4M 12/29/2010 106 0.29 6.462200 4.0750 3:21:29 PM 4.0181 4.2459 4.1643 4.1643

TBILL 01.12.11 PIBL1210A018 4M 1/12/2011 120 0.33 3.286000 4.0100 2:06:14 PM 4.0377 4.2860 4.2036 4.2036

TBILL 01.26.11 PIBL1210A027 5M 1/26/2011 134 0.37 1.332000 4.0750 11:43:57 AM 4.0750 4.3261 4.2429 4.2429

TBILL 02.09.11 PIBL1210B035 5M 2/9/2011 148 0.41 30.312000 4.3000 9:26:14 AM 4.3000 4.3662 4.2821 4.2821

TBILL 02.23.11 PIBL1210B044 5M 2/23/2011 162 0.44 268.480814 4.2505 2:56:24 PM 4.3140 4.4063 4.3214 4.3214

TBILL 03.09.11 PIBL1210C052 6M 3/9/2011 176 0.48 17.031000 4.2655 2:44:13 PM 4.1633 4.4464 4.3607 4.3607

TBILL 03.23.11* PIBL1210C061 6M 3/23/2011 190 0.52 18.182000 4.3001 11:34:05 AM 4.2749 4.4865 4.4000 4.4000

TBILL 04.06.11 PIBL1210D079 7M 4/6/2011 204 0.56 5.000000 4.3100 2:07:32 PM 4.3100 4.5014 4.4167 4.4045

TBILL 04.20.11 PIBL1210D088 7M 4/20/2011 218 0.60 10.432000 4.2500 2:20:09 PM 4.4533 4.5162 4.4333 4.4090

TBILL 05.18.11 PIBL1210E103 8M 5/18/2011 246 0.67 2.046000 4.3000 3:33:21 PM 4.3000 4.5459 4.4667 4.4179

TBILL 06.15.11 PIBL1210F120 9M 6/15/2011 274 0.75 205.282000 4.7000 12:01:08 PM 4.4321 4.5756 4.5000 4.4269

TBILL 06.29.11 PIBL1210F139 10M 6/29/2011 288 0.79 102.605000 4.3250 2:21:55 PM 4.4225 4.5904 4.5167 4.4314

TBILL 07.13.11 PIBL1210G147 10M 7/13/2011 302 0.83    4.6053 4.5333 4.4358

TBILL 07.27.11 PIBL1210G156 11M 7/27/2011 316 0.87 1.041661 4.3750 9:54:59 AM 4.3750 4.6201 4.5500 4.4403

TBILL 08.10.11 PIBL1210H164 11M 8/10/2011 330 0.90    4.6349 4.5667 4.4448

TBILL 08.24.11 PIBL1210H173 1Y 8/24/2011 344 0.94 8.602700 4.3765 2:37:57 PM 4.3688 4.6498 4.5833 4.4493

TBILL 09.07.11* PIBL1210I181 1Y 9/7/2011 358 0.98 315.423277 4.4600 4:07:51 PM 4.4561 4.6646 4.6000 4.4538

September 13, 2010


