
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 1     4.0000 4.0000 4.0000
TBILL 09.29.10 PIBL1209I209 <1M 9/29/2010 8 0.02    4.0319 3.9798 3.9808
TBLL 092910a PIBL0310F085 <1M 9/29/2010 8 0.02 0.305214 3.8000 11:51:47 AM 3.8000 4.0319 3.9798 3.9808
TBILL 10.06.10 PIBL0610D026 <1M 10/6/2010 15 0.04    4.0638 3.9596 3.9616
TBILL 10.13.10 PIBL1209J217 <1M 10/13/2010 22 0.06 44.660000 4.2500 3:35:06 PM 3.8737 4.0958 3.9394 3.9425
TBILL 10.20.10 PIBL0610D035 1M 10/20/2010 29 0.08 79.330517 3.8000 2:24:34 PM 3.8972 4.1277 3.9192 3.9233
TBILL 10.27.10* PIBL1209J226 1M 10/27/2010 36 0.10 80.817000 3.8000 3:25:26 PM 3.9123 4.1596 3.8990 3.9041
TBILL 11.03.10 PIBL0610E043 1M 11/3/2010 43 0.12 3.160550 3.8750 3:02:20 PM 3.8690 4.1684 3.9325 3.9188
TBILL 11.10.10 PIBL1209K233 2M 11/10/2010 50 0.14 258.048717 3.9500 11:48:25 AM 3.8721 4.1771 3.9659 3.9336
TBILL 11.17.10 PIBL0610E052 2M 11/17/2010 57 0.16 0.484000 4.0250 11:07:36 AM 4.0250 4.1859 3.9994 3.9483
TBILL 11.24.10 PIBL1209K242 2M 11/24/2010 64 0.18 2.305554 4.0000 3:22:54 PM 3.9346 4.1947 4.0328 3.9630
TBILL 12.01.10 PIBL0610F060 2M 12/1/2010 71 0.19 0.883300 3.8500 11:15:15 AM 3.8500 4.2034 4.0662 3.9777
TBILL 12.08.10 PIBL1209L250 2M 12/8/2010 78 0.21 10.143900 4.0250 2:43:49 PM 4.0257 4.2122 4.0997 3.9925
TBILL 12.15.10 PIBL0610F079 3M 12/15/2010 85 0.23 417.767570 3.9500 3:43:58 PM 4.0372 4.2209 4.1331 4.0072
TBILL 12.29.10* PIBL0610F088 3M 12/29/2010 99 0.27 12.165943 4.0200 3:45:06 PM 4.0180 4.2385 4.2000 4.0366
TBILL 01.12.11 PIBL1210A018 4M 1/12/2011 113 0.31 0.403000 4.0500 3:52:17 PM 4.0500 4.2766 4.2375 4.1014
TBILL 01.26.11 PIBL1210A027 4M 1/26/2011 127 0.35 2.528195 4.0750 11:41:47 AM 4.0750 4.3147 4.2750 4.1661
TBILL 02.09.11 PIBL1210B035 5M 2/9/2011 141 0.39 15.145156 4.2350 11:07:56 AM 4.2350 4.3529 4.3125 4.2308
TBILL 02.23.11 PIBL1210B044 5M 2/23/2011 155 0.42 330.033000 4.2301 3:23:04 PM 4.2794 4.3910 4.3500 4.2955
TBILL 03.09.11 PIBL1210C052 5M 3/9/2011 169 0.46 313.720482 4.3000 3:19:33 PM 4.3059 4.4292 4.3875 4.3603
TBILL 03.23.11* PIBL1210C061 6M 3/23/2011 183 0.50 4.410000 4.2250 3:54:11 PM 4.2924 4.4673 4.4250 4.4250
TBILL 04.06.11 PIBL1210D079 7M 4/6/2011 197 0.54 1.035000 4.2750 11:45:47 AM 4.4429 4.4854 4.4417 4.4396
TBILL 04.20.11 PIBL1210D088 7M 4/20/2011 211 0.58 1.019000 4.2750 3:25:49 PM 4.2750 4.5035 4.4583 4.4542
TBILL 05.18.11 PIBL1210E103 8M 5/18/2011 239 0.65    4.5397 4.4917 4.4833
TBILL 06.15.11 PIBL1210F120 9M 6/15/2011 267 0.73 0.832000 4.3000 12:04:35 PM 4.3000 4.5760 4.5250 4.5125
TBILL 06.29.11 PIBL1210F139 9M 6/29/2011 281 0.77 31.562300 4.3250 3:10:02 PM 4.3291 4.5941 4.5417 4.5271
TBILL 07.13.11 PIBL1210G147 10M 7/13/2011 295 0.81    4.6122 4.5583 4.5417
TBILL 07.27.11 PIBL1210G156 10M 7/27/2011 309 0.85    4.6303 4.5750 4.5562
TBILL 08.10.11 PIBL1210H164 11M 8/10/2011 323 0.88    4.6484 4.5917 4.5708
TBILL 08.24.11 PIBL1210H173 11M 8/24/2011 337 0.92 0.413000 4.3000 9:50:56 AM 4.3000 4.6665 4.6083 4.5854
TBILL 09.07.11* PIBL1210I181 1Y 9/7/2011 351 0.96 19.311000 4.4160 3:47:09 PM 4.4271 4.6846 4.6250 4.6000
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