
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 5 0.01    3.9938 3.9750 3.9750

TBILL 10.27.10 PIBL1209J226 <1M 10/27/2010 12 0.03    3.9828 3.9312 3.9312

TBILL 11.03.10 PIBL0610E043 <1M 11/3/2010 19 0.05    3.9719 3.8875 3.8875

TBILL 11.10.10 PIBL1209K233 1M 11/10/2010 26 0.07 16.917847 4.0000 3:27:45 PM 3.9926 3.9609 3.8437 3.8437

TBILL 11.17.10* PIBL0610E052 1M 11/17/2010 33 0.09 0.513000 3.7500 3:01:34 PM 3.7500 3.9500 3.8000 3.8000

TBILL 11.24.10 PIBL1209K242 1M 11/24/2010 40 0.11 5.000000 4.0000 3:28:54 PM 4.0000 3.9546 3.8125 3.8000

TBILL 12.01.10 PIBL0610F060 2M 12/1/2010 47 0.13    3.9591 3.8250 3.8000

TBILL 12.08.10 PIBL1209L250 2M 12/8/2010 54 0.15 11.577000 3.8000 12:05:20 PM 4.2792 3.9637 3.8375 3.8000

TBILL 12.15.10 PIBL0610F079 2M 12/15/2010 61 0.17 32.475000 3.6500 2:10:28 PM 3.6520 3.9683 3.8500 3.8000

TBILL 12.22.10 PIBL0310I091 2M 12/22/2010 68 0.19 7.766768 3.6500 3:33:11 PM 3.7085 3.9728 3.8625 3.8000

TBILL 12.29.10 PIBL0610F088 2M 12/29/2010 75 0.21 14.223000 3.6500 2:22:34 PM 3.6500 3.9774 3.8750 3.8000

TBILL 01.05.11 PIBL0310J107 3M 1/5/2011 82 0.22 1.316612 3.6500 3:56:30 PM 3.6799 3.9820 3.8875 3.8000

TBILL 01.12.11* PIBL1210A018 3M 1/12/2011 89 0.24 0.506700 3.7500 10:32:31 AM 3.7500 3.9865 3.9000 3.8000

TBILL 01.26.11 PIBL1210A027 4M 1/26/2011 103 0.28 5.026980 3.7500 2:27:08 PM 3.8403 4.0157 3.9286 3.8455

TBILL 02.09.11 PIBL1210B035 4M 2/9/2011 117 0.32 178.726400 3.7000 3:04:25 PM 3.9339 4.0448 3.9571 3.8909

TBILL 02.23.11 PIBL1210B044 5M 2/23/2011 131 0.36 906.230000 3.8500 4:03:10 PM 3.8668 4.0739 3.9857 3.9364

TBILL 03.09.11 PIBL1210C052 5M 3/9/2011 145 0.40 1.117628 3.8500 3:05:18 PM 3.8545 4.1030 4.0143 3.9819

TBILL 03.23.11 PIBL1210C061 5M 3/23/2011 159 0.44 50.000000 4.0500 10:28:19 AM 4.0500 4.1321 4.0429 4.0274

TBILL 04.06.11 PIBL1210D079 6M 4/6/2011 173 0.47 16.394000 4.0500 3:07:37 PM 3.9814 4.1613 4.0714 4.0728

TBILL 04.20.11* PIBL1210D088 6M 4/20/2011 187 0.51 116.456824 4.1500 2:37:46 PM 4.1376 4.1904 4.1000 4.1183

TBILL 05.18.11 PIBL1210E103 7M 5/18/2011 215 0.59 5.158000 4.1000 11:48:11 AM 4.1000 4.2196 4.1333 4.1347

TBILL 06.15.11 PIBL1210F120 8M 6/15/2011 243 0.67 2.611430 4.0150 3:39:03 PM 4.0150 4.2487 4.1667 4.1511

TBILL 06.29.11 PIBL1210F139 9M 6/29/2011 257 0.70    4.2633 4.1833 4.1593

TBILL 07.13.11 PIBL1210G147 9M 7/13/2011 271 0.74 2.164700 4.1000 11:37:57 AM 4.1000 4.2779 4.2000 4.1675

TBILL 07.27.11 PIBL1210G156 10M 7/27/2011 285 0.78    4.2925 4.2167 4.1757

TBILL 08.10.11 PIBL1210H164 10M 8/10/2011 299 0.82 0.410000 4.1500 12:05:00 PM 4.1500 4.3071 4.2333 4.1839

TBILL 08.24.11 PIBL1210H173 11M 8/24/2011 313 0.86 6.028200 4.1500 11:15:00 AM 4.1500 4.3216 4.2500 4.1922

TBILL 09.07.11 PIBL1210I181 11M 9/7/2011 327 0.90 204.663000 4.2250 3:39:12 PM 4.2269 4.3362 4.2667 4.2004

TBILL 09.21.11 PIBL1210I190 11M 9/21/2011 341 0.93    4.3508 4.2833 4.2086

TBILL 10.05.11* PIBL1210J206 1Y 10/5/2011 355 0.97 160.325000 4.2150 3:39:42 PM 4.2168 4.3654 4.3000 4.2168
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