
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 7 0.02 3.012000 3.7000 10:14:28 AM 3.7007 4.0299 3.9804 3.9792

TBILL 09.22.10 PIBL0610C018 <1M 9/22/2010 14 0.04 27.781000 3.9000 2:09:08 PM 3.8964 4.0647 3.9576 3.9550

TBILL 09.29.10 PIBL1209I209 <1M 9/29/2010 21 0.06 5.518000 3.8000 12:51:04 PM 3.8000 4.0995 3.9348 3.9307

TBLL 092910a PIBL0310F085 <1M 9/29/2010 21 0.06 7.997537 3.8000 3:49:39 PM 3.8272 4.0995 3.9348 3.9307

TBILL 10.06.10 PIBL0610D026 1M 10/6/2010 28 0.08 340.227887 3.8000 3:55:14 PM 3.8688 4.1344 3.9119 3.9064

TBILL 10.13.10* PIBL1209J217 1M 10/13/2010 35 0.10 438.557591 4.0000 3:23:44 PM 3.8884 4.1692 3.8891 3.8822

TBILL 10.20.10 PIBL0610D035 1M 10/20/2010 42 0.12 4.209000 4.0150 3:23:28 PM 4.3111 4.1748 3.9217 3.9025

TBILL 10.27.10 PIBL1209J226 2M 10/27/2010 49 0.13 61.958100 3.8000 3:46:33 PM 3.9894 4.1803 3.9543 3.9228

TBILL 11.03.10 PIBL0610E043 2M 11/3/2010 56 0.15 10.130000 3.9500 3:06:44 PM 3.9500 4.1858 3.9869 3.9432

TBILL 11.10.10 PIBL1209K233 2M 11/10/2010 63 0.17 214.150000 3.9000 3:43:53 PM 3.9439 4.1913 4.0195 3.9635

TBILL 11.17.10 PIBL0610E052 2M 11/17/2010 70 0.19 74.834400 3.9000 3:19:43 PM 3.9063 4.1969 4.0522 3.9838

TBILL 11.24.10 PIBL1209K242 2M 11/24/2010 77 0.21 121.961543 4.0117 3:28:57 PM 4.0116 4.2024 4.0848 4.0041

TBILL 12.01.10 PIBL0610F060 3M 12/1/2010 84 0.23 49.108970 4.0750 3:49:19 PM 4.0250 4.2079 4.1174 4.0245

TBILL 12.08.10* PIBL1209L250 3M 12/8/2010 91 0.25 206.365368 3.9750 3:42:23 PM 3.9430 4.2135 4.1500 4.0448

TBILL 12.15.10 PIBL0610F079 3M 12/15/2010 98 0.27 322.913076 4.1000 3:53:23 PM 4.1129 4.2299 4.1654 4.0626

TBILL 12.29.10 PIBL0610F088 4M 12/29/2010 112 0.31 298.671212 4.0500 3:39:59 PM 4.0989 4.2626 4.1962 4.0981

TBILL 01.12.11 PIBL1210A018 4M 1/12/2011 126 0.35 900.308000 4.0750 2:21:46 PM 4.2747 4.2954 4.2269 4.1336

TBILL 01.26.11 PIBL1210A027 5M 1/26/2011 140 0.38 8.188569 4.1000 2:50:00 PM 4.0809 4.3282 4.2577 4.1691

TBILL 02.09.11 PIBL1210B035 5M 2/9/2011 154 0.42 212.418300 4.2122 3:22:14 PM 4.2124 4.3610 4.2885 4.2046

TBILL 02.23.11 PIBL1210B044 5M 2/23/2011 168 0.46 39.886653 4.2177 3:39:11 PM 4.2273 4.3938 4.3192 4.2401

TBILL 03.09.11* PIBL1210C052 6M 3/9/2011 182 0.50 140.345489 4.2766 3:31:48 PM 4.2753 4.4265 4.3500 4.2756

TBILL 03.23.11 PIBL1210C061 7M 3/23/2011 196 0.54 1.000000 4.2500 2:52:14 PM 4.2500 4.4405 4.3593 4.2888

TBILL 04.06.11 PIBL1210D079 7M 4/6/2011 210 0.58 150.507000 4.2500 11:47:07 AM 4.2500 4.4545 4.3685 4.3020

TBILL 04.20.11 PIBL1210D088 8M 4/20/2011 224 0.61 37.869000 4.3000 2:48:27 PM 4.3000 4.4684 4.3778 4.3152

TBILL 05.18.11 PIBL1210E103 9M 5/18/2011 252 0.69 14.113000 4.3000 3:40:00 PM 4.3214 4.4964 4.3963 4.3416

TBILL 06.15.11 PIBL1210F120 9M 6/15/2011 280 0.77 5.049600 4.3250 2:51:41 PM 4.3153 4.5243 4.4148 4.3679

TBILL 06.29.11 PIBL1210F139 10M 6/29/2011 294 0.81 108.785000 4.3500 3:07:06 PM 4.3037 4.5383 4.4240 4.3811

TBILL 07.13.11 PIBL1210G147 10M 7/13/2011 308 0.84    4.5522 4.4333 4.3943

TBILL 07.27.11 PIBL1210G156 11M 7/27/2011 322 0.88 1.000000 4.3750 11:53:44 AM 4.3750 4.5662 4.4426 4.4075

TBILL 08.10.11 PIBL1210H164 11M 8/10/2011 336 0.92    4.5801 4.4518 4.4206

TBILL 08.24.11 PIBL1210H173 1Y 8/24/2011 350 0.96 136.531132 4.4000 3:51:40 PM 4.4180 4.5941 4.4611 4.4338

TBILL 09.07.11* PIBL1210I181 1Y 9/7/2011 364 1.00 129.223259 4.4310 3:35:43 PM 4.4777 4.6081 4.4703 4.4470
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