Interpolated Bills

August 10, 2012

ins rument SIN | T®"°| Maturity |Days | YRS | D.Vol (MM) |Last Yield | Traded Time | W.Ave | PDSWF | PDSM-R1 | PDSI-R2
TBILL08.22.12 |PIBL1211H171 [<IM | 8/22/2012] 9| 0.02 3.4291 | 33911 | 3.3889
TBILL 09.05.12_|PIBL12111189 _|<1M 9/5/2012] 23] 0.06 2.8676 | 2.7631 | 2.7569
TBILL 09.19.12" [PIBL12111198 [1M 9/19/2012] 37| 0.10 2.3062 | 21850 | 2.1250
TBILL 10.10.12_|PIBLO312G142 [2M | 10/10/2012] 58] 0.16 2.0020 | 18200 | 1.8143
TBILL 10.17.12_|PIBL1211J213 [2M | 10/17/2012] 65 0.18 19018 | 1.7150 | 1.7107
TBILL 10.24.12_|PIBLO312G151 [2M | 10/24/2012] 72| 0.20 1.8007 | 16100 | 1.6071
TBILL 10.31.12_|PIBL1211K220 [2M | 10/31/2012] 79| 0.2 1.6996 | 1.5050 | 1.5036
TBILL 11.07.12° |PIBLO312H169 [3M 11/7/2012] 86 0.24] _ 0.027000] 1.3760 | 2:47:32 PM| 1.3750 | 1.5985 | 1.4000 | 1.4000
TBILL 11.28.12_|PIBLOG12E012 [4M | 11/28/2012] 107 0.9 16777 | 1.4800 | 1.4770
TBILL 12.26.12_|PIBLO612F039 [BM | 12/26/2012 135] 0.37 17833 | 1.5867 | 15797
TBILL 01.09.13_|PIBL1212A014 |5M 1/0/2013] _149] 0.41 18362 | 1.6400 | 1.6310
TBILL 01.23.13_|PIBLO612G047 [5M 1/23/2013] _163] 045 18890 | 1.6933 | 1.6823
TBILL 02.06.13_|PIBL1212B031 [6M 2/6/2013] 177 0.48 19418 | 1.7467 | 1.7337
TBILL 02.20.13° |PIBL1212B040 [6M 2/20/2013] _191] 0.52 19946 | 1.8000 | 1.7850
TBILL 03.06.13_|PIBL1212C058 [7M 3/6/2013] 205 0.56 2.0489 | 18421 | 1.8289
TBILL 03.20.13_|PIBL1212C067 [7M 3/20/2013] _219] 0.60] _ 0.280000] 2.0000 | 2:2053 PM| 2.0000 | 2.1032 | 1.8843 | 1.8728
TBILL 04.17.13_|PIBL1212D084 [8M 4/17/2013|_247] 0.68 2.2118 | 10685 | 1.9606
TBILL 05.02.13_|PIBL1212E092 [9M 5/2/2013| 262] 0.72 2.2700 | 2.0187 | 2.0077
TBILL 05.15.13_|PIBL1212E109 [9M 5/15/2013] 275 0.75] _ 0.367200] 2.1000 | 2:59:08 PM| 2.1000 | 2.3204 | 2.0528 | 20484
TBILL 05.20.13 |PIBL1212E118 [10M |  5/29/2013] 289] 0.79 2.3747 | 2.0949 | 2.0923
TBILL 06.26.13 |PIBL1212F135 [11M | _ 6/26/2013] 317 0.87] 763.000000] 2.2000 | 9:54:08 AM| 2.2000 | 2.4833 | 2.1792 | 2.1802
TBILL 07.10.13_|PIBL1212G143 [11M | _7/10/2013] 331] 0.91 25376 | 2.2213 | 2.2241
TBILL 07.24.13_|PIBL1212G152 [1Y 7/24/2013| 34| 0.95| 1786.124954] 2.3000 | 3:17.01 PM| 2.3151 | 25919 | 2.2635 | 2.2680
TBILL 08.07.13" |PIBL1212H160 |1Y 8/7/2013] _359] 0.98| 1182.695224] 2.3250 | 3:50:42 PM| 2.3050 | 2.6462 | 2.3056 | 2.3119




