
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 1  0.005032 3.6000 3:15:01 PM 3.6000 4.0000 4.0000 4.0000

TBILL 10.27.10 PIBL1209J226 <1M 10/27/2010 8 0.02 0.503612 3.5000 3:25:12 PM 3.5000 3.9892 3.9600 3.9600

TBILL 11.03.10 PIBL0610E043 <1M 11/3/2010 15 0.04    3.9785 3.9200 3.9200

TBILL 11.10.10 PIBL1209K233 <1M 11/10/2010 22 0.06 11.342917 3.4500 11:26:13 AM 3.7088 3.9677 3.8800 3.8800

TBILL 11.17.10 PIBL0610E052 1M 11/17/2010 29 0.08    3.9569 3.8400 3.8400

TBILL 11.24.10* PIBL1209K242 1M 11/24/2010 36 0.10 1.365103 3.6500 3:17:22 PM 3.5862 3.9462 3.8000 3.8000

TBILL 12.01.10 PIBL0610F060 1M 12/1/2010 43 0.12 2.007000 3.5500 2:47:40 PM 3.5500 3.9479 3.8000 3.7972

TBILL 12.08.10 PIBL1209L250 2M 12/8/2010 50 0.14 6.019000 3.7000 11:59:14 AM 3.7988 3.9496 3.8000 3.7944

TBILL 12.15.10 PIBL0610F079 2M 12/15/2010 57 0.16    3.9513 3.8000 3.7917

TBILL 12.22.10 PIBL0310I091 2M 12/22/2010 64 0.18    3.9530 3.8000 3.7889

TBILL 12.29.10 PIBL0610F088 2M 12/29/2010 71 0.19 0.406000 3.7500 11:23:11 AM 3.7500 3.9547 3.8000 3.7861

TBILL 01.05.11 PIBL0310J107 2M 1/5/2011 78 0.21 0.127300 3.6500 3:58:51 PM 3.6500 3.9564 3.8000 3.7833

TBILL 01.12.11 PIBL1210A018 3M 1/12/2011 85 0.23 33.006000 4.0000 11:26:36 AM 3.8313 3.9581 3.8000 3.7806

TBILL 01.26.11* PIBL1210A027 3M 1/26/2011 99 0.27 15.885000 4.0000 11:25:51 AM 4.0000 3.9615 3.8000 3.7750

TBILL 02.09.11 PIBL1210B035 4M 2/9/2011 113 0.31 4.210700 3.6250 3:13:38 PM 3.6308 3.9958 3.8500 3.8250

TBILL 02.23.11 PIBL1210B044 4M 2/23/2011 127 0.35 2.000000 4.4500 2:32:26 PM 4.4500 4.0301 3.9000 3.8750

TBILL 03.09.11 PIBL1210C052 5M 3/9/2011 141 0.39 4.112000 4.2500 11:24:50 AM 4.2500 4.0644 3.9500 3.9250

TBILL 03.23.11 PIBL1210C061 5M 3/23/2011 155 0.42    4.0987 4.0000 3.9750

TBILL 04.06.11 PIBL1210D079 5M 4/6/2011 169 0.46 0.500000 4.1500 3:07:10 PM 4.1500 4.1330 4.0500 4.0250

TBILL 04.20.11* PIBL1210D088 6M 4/20/2011 183 0.50 5.594500 3.7000 2:45:37 PM 3.7227 4.1673 4.1000 4.0750

TBILL 05.18.11 PIBL1210E103 7M 5/18/2011 211 0.58    4.1878 4.1083 4.0867

TBILL 06.15.11 PIBL1210F120 8M 6/15/2011 239 0.65 0.410000 4.0500 10:27:52 AM 4.0500 4.2083 4.1167 4.0983

TBILL 06.29.11 PIBL1210F139 9M 6/29/2011 253 0.69 1.000000 4.1000 9:05:40 AM 4.1000 4.2186 4.1208 4.1042

TBILL 07.13.11 PIBL1210G147 9M 7/13/2011 267 0.73 0.717000 4.0000 9:28:54 AM 4.0000 4.2288 4.1250 4.1100

TBILL 07.27.11 PIBL1210G156 9M 7/27/2011 281 0.77    4.2391 4.1292 4.1158

TBILL 08.10.11 PIBL1210H164 10M 8/10/2011 295 0.81 3.923139 3.8500 3:04:40 PM 3.8899 4.2494 4.1333 4.1217

TBILL 08.24.11 PIBL1210H173 10M 8/24/2011 309 0.85 105.127000 4.0000 2:59:08 PM 3.9963 4.2596 4.1375 4.1275

TBILL 09.07.11 PIBL1210I181 11M 9/7/2011 323 0.88    4.2699 4.1417 4.1333

TBILL 09.21.11 PIBL1210I190 11M 9/21/2011 337 0.92 0.500000 4.1000 9:11:20 AM 4.1000 4.2801 4.1458 4.1392

TBILL 10.05.11* PIBL1210J206 1Y 10/5/2011 351 0.96    4.2904 4.1500 4.1450
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