
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 09.22.10 PIBL0610C018 <1M 9/22/2010 2 0.01    4.0053 4.0042 3.9972

TBILL 09.29.10 PIBL1209I209 <1M 9/29/2010 9 0.02    4.0427 4.0333 3.9778

TBLL 092910a PIBL0310F085 <1M 9/29/2010 9 0.02 0.800000 3.8000 10:35:16 AM 3.8000 4.0427 4.0333 3.9778

TBILL 10.06.10 PIBL0610D026 <1M 10/6/2010 16 0.04    4.0801 4.0625 3.9583

TBILL 10.13.10 PIBL1209J217 <1M 10/13/2010 23 0.06 52.202000 3.9500 11:44:34 AM 3.9442 4.1175 4.0917 3.9389

TBILL 10.20.10 PIBL0610D035 1M 10/20/2010 30 0.08 0.539652 3.8000 11:15:02 AM 3.8465 4.1549 4.1208 3.9194

TBILL 10.27.10* PIBL1209J226 1M 10/27/2010 37 0.10 30.217730 3.8000 2:42:59 PM 3.8514 4.1923 4.1500 3.9000

TBILL 11.03.10 PIBL0610E043 1M 11/3/2010 44 0.12    4.1994 4.1528 3.9232

TBILL 11.10.10 PIBL1209K233 2M 11/10/2010 51 0.14 521.949430 3.9500 3:13:34 PM 3.9485 4.2064 4.1556 3.9465

TBILL 11.17.10 PIBL0610E052 2M 11/17/2010 58 0.16    4.2135 4.1583 3.9697

TBILL 11.24.10 PIBL1209K242 2M 11/24/2010 65 0.18 307.249407 4.0008 3:31:04 PM 4.1019 4.2205 4.1611 3.9930

TBILL 12.01.10 PIBL0610F060 2M 12/1/2010 72 0.20 4.040000 3.8000 3:11:23 PM 3.8000 4.2276 4.1639 4.0162

TBILL 12.08.10 PIBL1209L250 2M 12/8/2010 79 0.22 794.592000 4.0700 3:14:08 PM 4.0661 4.2346 4.1667 4.0394

TBILL 12.15.10 PIBL0610F079 3M 12/15/2010 86 0.24 550.000000 4.0700 3:50:18 PM 4.0864 4.2417 4.1694 4.0627

TBILL 12.29.10* PIBL0610F088 3M 12/29/2010 100 0.27 304.434306 4.1000 3:47:34 PM 4.1503 4.2558 4.1750 4.1091

TBILL 01.12.11 PIBL1210A018 4M 1/12/2011 114 0.31 187.741000 4.2250 3:18:41 PM 4.2143 4.2878 4.2083 4.1534

TBILL 01.26.11 PIBL1210A027 4M 1/26/2011 128 0.35    4.3199 4.2417 4.1978

TBILL 02.09.11 PIBL1210B035 5M 2/9/2011 142 0.39 3.746538 4.2000 11:06:17 AM 4.1865 4.3519 4.2750 4.2421

TBILL 02.23.11 PIBL1210B044 5M 2/23/2011 156 0.43 117.971000 4.3255 3:27:40 PM 4.2477 4.3840 4.3083 4.2864

TBILL 03.09.11 PIBL1210C052 5M 3/9/2011 170 0.47 19.985000 4.3008 2:32:34 PM 4.2987 4.4160 4.3417 4.3307

TBILL 03.23.11* PIBL1210C061 6M 3/23/2011 184 0.50 0.203000 4.2750 3:22:03 PM 4.2763 4.4481 4.3750 4.3750

TBILL 04.06.11 PIBL1210D079 7M 4/6/2011 198 0.54 1.253351 4.2500 12:02:32 PM 4.2500 4.4684 4.3804 4.3804

TBILL 04.20.11 PIBL1210D088 7M 4/20/2011 212 0.58 0.509000 4.2500 9:43:14 AM 4.2500 4.4888 4.3858 4.3858

TBILL 05.18.11 PIBL1210E103 8M 5/18/2011 240 0.66 50.000000 4.2775 3:45:45 PM 4.2775 4.5295 4.3967 4.3967

TBILL 06.15.11 PIBL1210F120 9M 6/15/2011 268 0.73    4.5702 4.4075 4.4075

TBILL 06.29.11 PIBL1210F139 9M 6/29/2011 282 0.77 4.444476 4.3250 2:59:11 PM 4.3250 4.5905 4.4129 4.4129

TBILL 07.13.11 PIBL1210G147 10M 7/13/2011 296 0.81    4.6109 4.4183 4.4184

TBILL 07.27.11 PIBL1210G156 10M 7/27/2011 310 0.85    4.6312 4.4237 4.4238

TBILL 08.10.11 PIBL1210H164 11M 8/10/2011 324 0.89 0.412000 4.4250 3:07:23 PM 4.4250 4.6516 4.4291 4.4292

TBILL 08.24.11 PIBL1210H173 11M 8/24/2011 338 0.93 4.220000 4.4000 12:01:41 PM 4.3921 4.6720 4.4345 4.4346

TBILL 09.07.11* PIBL1210I181 1Y 9/7/2011 352 0.96 212.361587 4.4416 2:49:45 PM 4.4401 4.6923 4.4400 4.4401
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