
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 2 0.01    4.0059 4.0000 3.9999

TBILL 09.22.10 PIBL0610C018 <1M 9/22/2010 9 0.02 0.050064 4.0000 11:17:35 AM 4.0000 4.0470 4.0001 3.9989

TBILL 09.29.10 PIBL1209I209 <1M 9/29/2010 16 0.04 10.361437 3.8500 12:21:41 PM 3.8711 4.0881 4.0001 3.9979

TBLL 092910a PIBL0310F085 <1M 9/29/2010 16 0.04 4.006000 3.8000 11:59:41 AM 3.8000 4.0881 4.0001 3.9979

TBILL 10.06.10 PIBL0610D026 <1M 10/6/2010 23 0.06 4.388000 3.8000 11:23:37 AM 3.7976 4.1293 4.0002 3.9970

TBILL 10.13.10 PIBL1209J217 1M 10/13/2010 30 0.08 10.571408 3.8500 2:54:27 PM 3.9394 4.1704 4.0003 3.9960

TBILL 10.20.10* PIBL0610D035 1M 10/20/2010 37 0.10 110.000000 4.0000 10:14:39 AM 4.0000 4.2115 4.0003 3.9950

TBILL 10.27.10 PIBL1209J226 1M 10/27/2010 44 0.12 0.731000 4.0500 10:31:37 AM 4.0500 4.2171 4.0253 3.9850

TBILL 11.03.10 PIBL0610E043 2M 11/3/2010 51 0.14 1.000000 4.1400 2:06:28 PM 4.1400 4.2226 4.0502 3.9750

TBILL 11.10.10 PIBL1209K233 2M 11/10/2010 58 0.16 2.037000 3.8510 3:40:51 PM 3.8510 4.2281 4.0752 3.9649

TBILL 11.17.10 PIBL0610E052 2M 11/17/2010 65 0.18    4.2337 4.1002 3.9549

TBILL 11.24.10 PIBL1209K242 2M 11/24/2010 72 0.20 126.714334 4.0007 2:29:29 PM 3.8855 4.2392 4.1251 3.9448

TBILL 12.01.10 PIBL0610F060 2M 12/1/2010 79 0.22 5.989937 3.8750 3:17:02 PM 4.0230 4.2447 4.1501 3.9348

TBILL 12.08.10 PIBL1209L250 3M 12/8/2010 86 0.24 333.947831 3.9363 3:52:46 PM 3.9139 4.2502 4.1750 3.9248

TBILL 12.15.10* PIBL0610F079 3M 12/15/2010 93 0.25 6.036000 4.0750 3:05:46 PM 3.9604 4.2558 4.2000 3.9147

TBILL 12.29.10 PIBL0610F088 4M 12/29/2010 107 0.29 22.791600 4.0004 2:35:57 PM 4.0003 4.2854 4.2176 3.9730

TBILL 01.12.11 PIBL1210A018 4M 1/12/2011 121 0.33    4.3151 4.2353 4.0313

TBILL 01.26.11 PIBL1210A027 5M 1/26/2011 135 0.37    4.3448 4.2529 4.0897

TBILL 02.09.11 PIBL1210B035 5M 2/9/2011 149 0.41 72.075472 4.4750 3:49:49 PM 4.2679 4.3745 4.2705 4.1480

TBILL 02.23.11 PIBL1210B044 5M 2/23/2011 163 0.45 67.096000 4.3356 3:52:18 PM 4.3134 4.4041 4.2882 4.2063

TBILL 03.09.11 PIBL1210C052 6M 3/9/2011 177 0.48 421.936946 4.3010 3:57:11 PM 4.3229 4.4338 4.3058 4.2646

TBILL 03.23.11* PIBL1210C061 6M 3/23/2011 191 0.52 0.910000 4.3100 2:50:46 PM 4.2960 4.4635 4.3234 4.3229

TBILL 04.06.11 PIBL1210D079 7M 4/6/2011 205 0.56 3.090000 4.2950 3:45:01 PM 4.2475 4.4811 4.3274 4.3274

TBILL 04.20.11 PIBL1210D088 7M 4/20/2011 219 0.60    4.4987 4.3314 4.3320

TBILL 05.18.11 PIBL1210E103 8M 5/18/2011 247 0.68 2.285000 4.3000 11:38:29 AM 4.3000 4.5340 4.3393 4.3411

TBILL 06.15.11 PIBL1210F120 9M 6/15/2011 275 0.75 3.066000 4.3000 2:51:32 PM 4.3000 4.5692 4.3473 4.3502

TBILL 06.29.11 PIBL1210F139 10M 6/29/2011 289 0.79 7.462500 4.3250 3:27:03 PM 4.3283 4.5869 4.3513 4.3547

TBILL 07.13.11 PIBL1210G147 10M 7/13/2011 303 0.83    4.6045 4.3553 4.3593

TBILL 07.27.11 PIBL1210G156 11M 7/27/2011 317 0.87 1.036593 4.4000 10:18:04 AM 4.4000 4.6221 4.3593 4.3638

TBILL 08.10.11 PIBL1210H164 11M 8/10/2011 331 0.91 14.081463 4.3750 3:52:13 PM 4.3765 4.6397 4.3633 4.3684

TBILL 08.24.11 PIBL1210H173 1Y 8/24/2011 345 0.95 46.034096 4.3750 3:56:26 PM 4.3942 4.6574 4.3672 4.3730

TBILL 09.07.11* PIBL1210I181 1Y 9/7/2011 359 0.98 79.663780 4.4350 3:55:44 PM 4.3678 4.6750 4.3712 4.3775
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