Interpolated Bills

August 01, 2012

ins rument SIN | T®"°| Maturity |Days | YRS | D.Vol (MM) |Last Yield | Traded Time | W.Ave | PDSWF | PDSM-R1 | PDSI-R2
TBILL 08.08.12_|PIBL1211H162 [<IM 8/8/2012] 6| 0.02 3.5338 | 35114 | 35114
TBILL 08.22.12_|PIBL1211H171 [<IM | _8/22/2012] 20| 0.05] _ 0.707000] 1.7000 | 3:44:20PM| 1.7000 | 2.0284 | 28432 | 28432
TBILL 09.05.12" [PIBL12111189 |1M 9/5/2012] 34| 0.09 2.3231 | 21750 | 2.1750
TBILL 09.19.12_|PIBL12111198 [2M 9/19/2012] 48| 0.13 2.2399 | 20937 | 2.0875
TBILL 10.10.12_|PIBLO312G142 [2M | 10/10/2012] 69| 0.19 2.1151 | 19719 | 1.9563
TBILL 10.17.12_|PIBL1211J213 [2M | 10/17/2012] _76] 0.21] _ 0.500000] 1.8000 | 2:00:44 PM| 1.8000 | 2.0736 | 19313 | 1.9125
TBILL 10.24.12_|PIBLO312G151 [3M | 10/24/2012| 83| 0.23] 14.637000] 1.7500 | 2:10:33PM| 1.7705 | 2.0820 | 1.8906 | 1.8688
TBILL 10.31.12° |[PIBL1211K220 [3M | 10/31/2012] 90| 0.25] 12.277000] 1.7000 | 2:49:52 PM| 1.7000 | 1.9904 | 1.8500 | 1.8250
TBILL 11.28.12_|PIBLOB12E0T2 [4M | 11/28/2012] 118] 0.32 2.0747 | 19214 | 1.9036
TBILL 12.26.12_|PIBLO612F039 [BM | 12/26/2012| 146] 0.40 2.1590 | 1.9929 | 1.9821
TBILL 01.09.13_|PIBL1212A014 |5M 1/0/2013] 160] 0.44]  7.262000] 2.1000 | 1149:19 AM| 2.0278 | 22011 | 2.0286 | 20214
TBILL 01.23.13_|PIBLO612G047 [6M 1/23/2013| _174] 048] _98.771000] 2.1000 | 11:48:18 AM[ 21000 | 2.2432 | 2.0643 | 2.0607
TBILL 02.06.13" |PIBL1212B031 [6M 2/6/2013] 188 0.52 2.2854 | 21000 | 2.1000
TBILL 02.20.13_|PIBL1212B040 [7M 2/20/2013] 202 0.55 2.3059 | 2.1173 | 2.1171
TBILL 03.06.13_|PIBL1212C058 [7M 3/6/2013] 216 0.59 2.3265 | 21345 | 2.1343
TBILL 03.20.13_|PIBL1212C067 [8M 3/20/2013] 230 0.63 2.3470 | 2.1518 | 2.1514
TBILL 04.17.13_|PIBL1212D084 [9M 4/17/2013] _258] 0.71 2.3881 | 21863 | 2.1857
TBILL 05.02.13_|PIBL1212E092 [9M 5/2/2013| 273] 0.75 2.4101 | 2.2048 | 2.2040
TBILL 05.15.13 |PIBL1212E109 [10M | 5/15/2013] 286 0.78 2.4292 | 22209 | 2.2199
TBILL 05.20.13 |PIBL1212E118 [10M |  5/29/2013] 300] 0.82 2.4497 | 2.2382 | 2.2371
TBILL 06.26.13 |PIBL1212F135 [11M | 6/26/2013] 328 0.90 2.4908 | 22727 | 2.2713
TBILL 07.10.13_|PIBL1212G143 [11M | _7/10/2013| 342] 0.94]  3.602000] 22175 | 3:0358PM| 2.21756 | 25114 | 2.2000 | 2.884
TBILL 07.24.13" |PIBL1212G152 [1Y 7/24/2013] _356] 0.98| 151.078654] 22354 | 3:37:29 PM| 2.2831 | 25319 | 2.3072 | 2.3056




