
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 6 0.02 225.480000 3.8500 2:43:43 PM 3.7658 4.0221 3.9806 3.9786

TBILL 09.22.10 PIBL0610C018 <1M 9/22/2010 13 0.04 89.625000 3.8000 9:31:52 AM 3.8332 4.0531 3.9534 3.9486

TBILL 09.29.10 PIBL1209I209 <1M 9/29/2010 20 0.05 362.019000 3.8000 11:41:04 AM 3.8000 4.0841 3.9263 3.9186

TBLL 092910a PIBL0310F085 <1M 9/29/2010 20 0.05 4.524108 3.8000 11:34:28 AM 3.8000 4.0841 3.9263 3.9186

TBILL 10.06.10 PIBL0610D026 1M 10/6/2010 27 0.07 76.154971 3.8000 11:53:25 AM 3.8500 4.1152 3.8991 3.8886

TBILL 10.13.10* PIBL1209J217 1M 10/13/2010 34 0.09 31.221516 3.8250 2:38:17 PM 3.8797 4.1462 3.8719 3.8586

TBILL 10.20.10 PIBL0610D035 1M 10/20/2010 41 0.11    4.1517 3.8809 3.8691

TBILL 10.27.10 PIBL1209J226 2M 10/27/2010 48 0.13 133.305000 3.8000 3:44:41 PM 3.8342 4.1572 3.8898 3.8796

TBILL 11.03.10 PIBL0610E043 2M 11/3/2010 55 0.15 0.716226 3.8000 2:46:33 PM 3.8000 4.1627 3.8987 3.8901

TBILL 11.10.10 PIBL1209K233 2M 11/10/2010 62 0.17 118.603000 3.8150 3:44:06 PM 3.8445 4.1683 3.9077 3.9007

TBILL 11.17.10 PIBL0610E052 2M 11/17/2010 69 0.19 115.220000 3.8250 3:32:29 PM 3.8698 4.1738 3.9166 3.9112

TBILL 11.24.10 PIBL1209K242 2M 11/24/2010 76 0.21 275.351335 4.0018 3:57:25 PM 3.8728 4.1793 3.9255 3.9217

TBILL 12.01.10 PIBL0610F060 3M 12/1/2010 83 0.23 4.293100 3.8500 3:38:53 PM 3.8500 4.1849 3.9345 3.9322

TBILL 12.08.10* PIBL1209L250 3M 12/8/2010 90 0.25 482.205721 3.9351 3:55:41 PM 3.9434 4.1904 3.9434 3.9427

TBILL 12.15.10 PIBL0610F079 3M 12/15/2010 97 0.27 8.862178 3.9500 2:42:22 PM 3.9500 4.2104 3.9695 3.9698

TBILL 12.29.10 PIBL0610F088 4M 12/29/2010 111 0.30 21.042500 4.0003 2:25:19 PM 4.0373 4.2503 4.0218 4.0239

TBILL 01.12.11 PIBL1210A018 4M 1/12/2011 125 0.34 0.718000 4.0250 2:28:08 PM 4.0250 4.2902 4.0740 4.0780

TBILL 01.26.11 PIBL1210A027 5M 1/26/2011 139 0.38 2.065541 4.0750 2:54:33 PM 4.1011 4.3302 4.1263 4.1320

TBILL 02.09.11 PIBL1210B035 5M 2/9/2011 153 0.42 96.432417 4.3003 3:57:49 PM 4.1788 4.3701 4.1785 4.1861

TBILL 02.23.11 PIBL1210B044 5M 2/23/2011 167 0.46 256.750389 4.3255 3:58:08 PM 4.2090 4.4101 4.2308 4.2402

TBILL 03.09.11* PIBL1210C052 6M 3/9/2011 181 0.50 1010.686093 4.3203 3:40:35 PM 4.2742 4.4500 4.2830 4.2943

TBILL 03.23.11 PIBL1210C061 7M 3/23/2011 195 0.53 59.629000 4.2750 3:14:28 PM 4.2750 4.4637 4.2951 4.3051

TBILL 04.06.11 PIBL1210D079 7M 4/6/2011 209 0.57 1.500000 4.2500 11:14:45 AM 4.2500 4.4774 4.3072 4.3160

TBILL 04.20.11 PIBL1210D088 8M 4/20/2011 223 0.61 1.020000 4.2500 2:45:06 PM 4.2500 4.4911 4.3193 4.3268

TBILL 05.18.11 PIBL1210E103 9M 5/18/2011 251 0.69 7.287000 4.3000 2:51:56 PM 4.3000 4.5185 4.3435 4.3484

TBILL 06.15.11 PIBL1210F120 9M 6/15/2011 279 0.76 2.935000 4.3250 11:58:04 AM 4.3122 4.5459 4.3677 4.3701

TBILL 06.29.11 PIBL1210F139 10M 6/29/2011 293 0.80    4.5596 4.3798 4.3809

TBILL 07.13.11 PIBL1210G147 10M 7/13/2011 307 0.84    4.5733 4.3919 4.3917

TBILL 07.27.11 PIBL1210G156 11M 7/27/2011 321 0.88    4.5870 4.4040 4.4026

TBILL 08.10.11 PIBL1210H164 11M 8/10/2011 335 0.92 1.332717 4.3950 2:48:41 PM 4.3852 4.6007 4.4161 4.4134

TBILL 08.24.11 PIBL1210H173 1Y 8/24/2011 349 0.96 186.066817 4.3850 3:40:42 PM 4.4197 4.6144 4.4282 4.4242

TBILL 09.07.11* PIBL1210I181 1Y 9/7/2011 363 0.99 759.891598 4.4300 3:54:58 PM 4.4388 4.6281 4.4403 4.4350
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