
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 10.20.10 PIBL0610D035 <1M 10/20/2010 6 0.02 0.316634 3.7500 2:42:40 PM 3.7500 3.9943 3.9697 3.9667

TBILL 10.27.10 PIBL1209J226 <1M 10/27/2010 13 0.04 0.530000 3.7000 11:09:13 AM 3.7000 3.9864 3.9273 3.9202

TBILL 11.03.10 PIBL0610E043 <1M 11/3/2010 20 0.05    3.9784 3.8848 3.8736

TBILL 11.10.10 PIBL1209K233 1M 11/10/2010 27 0.07 4.512473 3.7500 3:16:44 PM 3.7500 3.9705 3.8424 3.8270

TBILL 11.17.10* PIBL0610E052 1M 11/17/2010 34 0.09 60.503290 3.9000 4:14:00 PM 3.8255 3.9625 3.8000 3.7804

TBILL 11.24.10 PIBL1209K242 1M 11/24/2010 41 0.11 56.069309 3.7500 3:57:53 PM 3.7342 3.9664 3.8017 3.7833

TBILL 12.01.10 PIBL0610F060 2M 12/1/2010 48 0.13 140.137474 3.7000 2:50:09 PM 3.7692 3.9703 3.8034 3.7862

TBILL 12.08.10 PIBL1209L250 2M 12/8/2010 55 0.15 61.887940 3.7000 3:59:40 PM 3.7758 3.9742 3.8051 3.7891

TBILL 12.15.10 PIBL0610F079 2M 12/15/2010 62 0.17 76.281000 3.7500 3:28:38 PM 3.7732 3.9781 3.8068 3.7920

TBILL 12.22.10 PIBL0310I091 2M 12/22/2010 69 0.19 116.941243 3.7251 3:58:43 PM 3.7627 3.9820 3.8085 3.7949

TBILL 12.29.10 PIBL0610F088 2M 12/29/2010 76 0.21 23.698494 3.7250 3:35:19 PM 3.7568 3.9859 3.8102 3.7979

TBILL 01.05.11 PIBL0310J107 3M 1/5/2011 83 0.23 139.419000 3.8350 3:19:43 PM 3.7761 3.9898 3.8119 3.8008

TBILL 01.12.11* PIBL1210A018 3M 1/12/2011 90 0.25 106.358710 3.7500 3:48:27 PM 3.8397 3.9938 3.8136 3.8037

TBILL 01.26.11 PIBL1210A027 4M 1/26/2011 104 0.28 31.109983 3.7500 3:30:26 PM 3.7805 4.0222 3.8559 3.8455

TBILL 02.09.11 PIBL1210B035 4M 2/9/2011 118 0.32 33.551388 3.8250 2:46:39 PM 3.9092 4.0507 3.8982 3.8874

TBILL 02.23.11 PIBL1210B044 5M 2/23/2011 132 0.36 27.179000 4.0750 2:37:50 PM 3.9531 4.0791 3.9405 3.9293

TBILL 03.09.11 PIBL1210C052 5M 3/9/2011 146 0.40 75.774847 3.9001 3:58:09 PM 3.9778 4.1076 3.9828 3.9712

TBILL 03.23.11 PIBL1210C061 5M 3/23/2011 160 0.44 64.825000 3.9250 2:45:13 PM 4.0688 4.1360 4.0251 4.0131

TBILL 04.06.11 PIBL1210D079 6M 4/6/2011 174 0.48 139.761000 4.0000 2:37:56 PM 4.0511 4.1645 4.0674 4.0550

TBILL 04.20.11* PIBL1210D088 6M 4/20/2011 188 0.52 154.716600 4.0250 3:03:50 PM 4.1381 4.1929 4.1097 4.0969

TBILL 05.18.11 PIBL1210E103 7M 5/18/2011 216 0.59 7.942553 4.1000 3:40:10 PM 4.1557 4.2278 4.1348 4.1242

TBILL 06.15.11 PIBL1210F120 8M 6/15/2011 244 0.67 9.094365 4.0600 3:58:59 PM 4.0534 4.2628 4.1600 4.1515

TBILL 06.29.11 PIBL1210F139 9M 6/29/2011 258 0.71 6.115000 4.3500 2:06:49 PM 4.3500 4.2802 4.1726 4.1651

TBILL 07.13.11 PIBL1210G147 9M 7/13/2011 272 0.75 725.941900 4.1050 2:05:09 PM 4.1724 4.2977 4.1851 4.1788

TBILL 07.27.11 PIBL1210G156 10M 7/27/2011 286 0.78    4.3152 4.1977 4.1924

TBILL 08.10.11 PIBL1210H164 10M 8/10/2011 300 0.82    4.3326 4.2103 4.2061

TBILL 08.24.11 PIBL1210H173 11M 8/24/2011 314 0.86 65.811200 4.1500 2:21:42 PM 4.2375 4.3501 4.2229 4.2197

TBILL 09.07.11 PIBL1210I181 11M 9/7/2011 328 0.90 489.176495 4.2000 3:27:22 PM 4.2003 4.3676 4.2354 4.2334

TBILL 09.21.11 PIBL1210I190 11M 9/21/2011 342 0.94 0.104000 4.2250 3:13:47 PM 4.2250 4.3850 4.2480 4.2470

TBILL 10.05.11* PIBL1210J206 1Y 10/5/2011 356 0.98 126.416000 4.4000 3:21:04 PM 4.2607 4.4025 4.2606 4.2607

October 13, 2010


