
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 01.26.11 PIBL1210A027 <1M 1/26/2011 2 0.01    4.0034 3.9993 3.9809

TBILL 02.02.11 PIBL0310K123 <1M 2/2/2011 9 0.02    4.0269 3.9944 3.8472

TBILL 02.09.11 PIBL1210B035 <1M 2/9/2011 16 0.04 34.000000 3.5000 8:51:10 AM 3.5000 4.0503 3.9896 3.7134

TBILL 02.16.11 PIBL0310K132 <1M 2/16/2011 23 0.06    4.0738 3.9847 3.5797

TBILL 02.23.11 PIBL1210B044 1M 2/23/2011 30 0.08 25.504000 3.0000 11:30:35 AM 3.0000 4.0973 3.9799 3.4460

TBILL 03.02.11* PIBL0310L140 1M 3/2/2011 37 0.10 126.900000 3.3750 3:00:47 PM 3.3750 4.1208 3.9750 3.3122

TBILL 03.09.11 PIBL1210C052 1M 3/9/2011 44 0.12    4.1218 3.9750 3.3331

TBILL 03.23.11 PIBL1210C061 2M 3/23/2011 58 0.16    4.1236 3.9750 3.3748

TBILL 04.06.11 PIBL1210D079 2M 4/6/2011 72 0.20 0.507000 4.5000 3:23:06 PM 4.5000 4.1255 3.9750 3.4166

TBILL 04.13.11 PIBL0311A015 2M 4/13/2011 79 0.22    4.1264 3.9750 3.4374

TBILL 04.20.11 PIBL1210D088 3M 4/20/2011 86 0.24 124.800000 3.5000 3:00:55 PM 3.5000 4.1273 3.9750 3.4583

TBILL 05.04.11* PIBL1210E096 3M 5/4/2011 100 0.27    4.1292 3.9750 3.5000

TBILL 05.18.11 PIBL1210E103 4M 5/18/2011 114 0.31    4.1701 4.0125 3.4167

TBILL 06.01.11 PIBL0610L090 4M 6/1/2011 128 0.35 6.886000 1.2000 11:56:27 AM 1.2000 4.2111 4.0500 3.3333

TBILL 06.15.11 PIBL1210F120 5M 6/15/2011 142 0.39 32.720300 4.3850 11:44:55 AM 4.3850 4.2521 4.0875 3.2500

TBILL 06.29.11 PIBL1210F139 5M 6/29/2011 156 0.43    4.2931 4.1250 3.1667

TBILL 07.13.11 PIBL1210G147 5M 7/13/2011 170 0.47    4.3340 4.1625 3.0833

TBILL 07.27.11* PIBL1210G156 6M 7/27/2011 184 0.50    4.3750 4.2000 3.0000

TBILL 08.10.11 PIBL1210H164 7M 8/10/2011 198 0.54    4.3951 4.2229 3.0833

TBILL 08.24.11 PIBL1210H173 7M 8/24/2011 212 0.58    4.4153 4.2458 3.1667

TBILL 09.07.11 PIBL1210I181 8M 9/7/2011 226 0.62 5.139056 2.5000 11:30:22 AM 2.5000 4.4354 4.2687 3.2500

TBILL 09.21.11 PIBL1210I190 8M 9/21/2011 240 0.66    4.4556 4.2917 3.3333

TBILL 10.05.11 PIBL1210J206 9M 10/5/2011 254 0.70    4.4757 4.3146 3.4167

TBILL 10.19.11 PIBL1210J215 9M 10/19/2011 268 0.73    4.4958 4.3375 3.5000

TBILL 11.02.11 PIBL1210K222 9M 11/2/2011 282 0.77    4.5160 4.3604 3.5833

TBILL 11.16.11 PIBL1210K231 10M 11/16/2011 296 0.81    4.5361 4.3833 3.6667

TBILL 11.29.11 PIBL1210L249 10M 11/29/2011 309 0.85 0.200000 2.1250 9:46:12 AM 2.1250 4.5548 4.4046 3.7440

TBILL 01.11.12* PIBL1211A016 1Y 1/11/2012 352 0.96 2.245000 2.6250 10:04:58 AM 2.6250 4.6167 4.4750 4.0000

January 21, 2011


