Interpolated Bills

July 26, 2012

ins rument SIN | T®"°| Maturity |Days | YRS | D.Vol (MM) |Last Yield | Traded Time | W.Ave | PDSWF | PDSM-R1 | PDSI-R2
TBILL 08.01.12_|PIBLO312E091 |<1M 8/1/2012] 5 0.01 3.8314 | 38144 | 38144
TBILL 08.08.12_|PIBL1211H162 |<1M 8/8/2012] 12| 0.03 3.5365 | 3.4895 | 3.4895
TBILL08.22.12_|PIBL1211H171 [1M 8/22/2012] 26| 0.07 2.9465 | 28397 | 2.8397
TBILL 09.05.12° [PIBL12111189_[1M 9/5/2012] 40| 0.11 2.3565 | 21900 | 2.1900
TBILL 09.19.12_|PIBL12111198 |2M 9/19/2012| 54| 0.15 2.2672 | 21043 | 2.0929
TBILL 10.10.12_|PIBLO312G142 [2M | 10/10/2012] 75| 0.21 2.1332 | 1.9757 | 1.9471
TBILL 10.17.12_|PIBL1211J213 [3M | 10/17/2012] 82| 0.22 2.0885 | 10329 | 1.8986
TBILL 10.24.12° |PIBLO312G151 [3M | 10/24/2012] 89| 0.24] 15.056000] 1.7000 | 12:11:22PM| 1.7000 | 2.0438 | 1.8900 | 1.8500
TBILL 10.31.12_|PIBL1211K220 [3M | 10/31/2012] 96| 0.6 2.0630 | 10085 | 1.8692
TBILL 11.28.12_|PIBLO612E012 [4M | 11/28/2012 124 0.34 2.1396 | 1.9823 | 1.0462
TBILL 12.26.12_|PIBLO612F039 [5M | 12/26/2012 152 0.42 2.2161 | 20562 | 2.0231
TBILL 01.09.13_|PIBL1212A014 [5M 1/9/2013] 166| 0.45 2.2544 | 2.0931 | 2.0615
TBILL 01.23.13" |PIBLO612G047 [6M 1/23/2013] _180] 0.49]  9.136000] 2.0500 | 11:03:01 AM| 2.0011 | 2.2927 | 2.1300 | 2.1000
TBILL 02.06.13_|PIBL1212B031 [7M 2/6/2013] _194] 0.53 2.3156 | 2.1523 | 2.1127
TBILL 02.20.13_|PIBL1212B040 [7M 2/20/2013| 208] 0.57 2.3386 | 21746 | 2.1254
TBILL 03.06.13_|PIBL1212C058 [8M 3/6/2013] 222] 0.61 2.3615 | 2.1969 | 2.1381
TBILL 03.20.13_|PIBL1212C067 [8M 3/20/2013] 236] 0.65 2.3844 | 22192 | 2.1508
TBILL 04.17.13_|PIBL1212D084 [9M 4/17/2013] 264 0.72 2.4303 | 2.2638 | 2.1762
TBILL 05.02.13_|PIBL1212E092 [9M 5/2/2013] 279 0.76 2.4548 | 02877 | 2.1898
TBILL 05.15.13 |PIBL1212E109 [10M |  5/15/2013] 292] 0.80 24761 | 2.3085 | 2.2015
TBILL 05.29.13 |PIBL1212E118 [10M | 5/29/2013] 306] 0.84 24991 | 23308 | 2.2142
TBILL 06.26.13 |PIBL1212F135 [11M | _ 6/26/2013] 334] 0.92 2.5449 | 2.3754 | 2.2396
TBILL 07.10.13_|PIBL1212G143 [1Y 7/10/2013| _348] 0.95 2.5678 | 23977 | 2.2523
TBILL 07.24.13" |PIBL1212G152 [1Y 7/24/2013] _362] 0.99] 50.000000] 2.2650 | 4:02:58 PM| 2.2650 | 25908 | 2.4200 | 2.2650




