Interpolated Bills
August 14, 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] 7| 0.02 3.4903 | 3.4632 | 3.4588
TBILL 09.05.12_|PIBL12111189 _|<1M 9/5/2012] 21| 0.06 2.8844 | 2.7941 | 2.7794
TBILL 09.19.12" [PIBL12111198 [1M 9/19/2012] 35| 0.10 2.2785 | 2.1250 | 2.1000
TBILL 10.10.12_|PIBLO312G142 [2M | 10/10/2012] 56| 0.15 19910 | 1.8357 | 1.7979
TBILL 10.17.12_|PIBL1211J213 [2M | 10/17/2012] 63| 0.17 18952 | 1.7393 | 1.6971
TBILL 10.24.12_|PIBLO312G151 [2M | 10/24/2012] 70| 0.19 17993 | 16429 | 1.5964
TBILL 10.31.12_|PIBL1211K220 [2M | 10/31/2012] 77| 0.21 17035 | 1.5464 | 14957
TBILL 11.07.12° |PIBLO312H169 [3M 11/7/2012] 84| 0.23 16077 | 1.4500 | 1.3950
TBILL 11.28.12_|PIBLOG12E012 [4M | 11/28/2012] 105] 0.9 1.6700 | 1.5100 | 1.4630
TBILL 12.26.12_|PIBLO612F039 [BM | 12/26/2012| 133] 0.36] _ 0.102000] 23750 | 11:26:32 AM| 2.3750 | 1.7531 | 15900 | 15537
TBILL 01.09.13_|PIBL1212A014 |5M 1/0/2013] _147] 0.40 17946 | 1.6300 | 1.5990
TBILL 01.23.13_|PIBLO612G047 [5M 1/23/2013]_161] 044 1.8362_| 1.6700 | 1.6443
TBILL 02.06.13_|PIBL1212B031 [6M 2/6/2013] _175] 0.48 18777 | 1.7100 | 1.6897
TBILL 02.20.13° |PIBL1212B040 [6M 2/20/2013] 189 0.52 19192 | 1.7500 | 1.7350
TBILL 03.06.13_|PIBL1212C058 [7M 3/6/2013] 203 0.56 19747 | 1.8054 | 1.7863
TBILL 03.20.13_|PIBL1212C067 [7M 3/20/2013] 217 0.59 2.0303 | 1.8608 | 1.8375
TBILL 04.17.13_|PIBL1212D084 [8M 4/17/2013| 24| 0.67 2.1413 | 19717 | 1.9400
TBILL 05.02.13_|PIBL1212E092 [9M 5/2/2013] 260] 0.71 2.2008 | 20310 | 1.9949
TBILL 05.15.13_|PIBL1212E109 [9M 5/15/2013| 273| 0.75] _ 4.736224] 25500 | 112748 AM| 2.4909 | 22523 | 2.0825 | 2.0425
TBILL 05.20.13 |PIBL1212E118 [10M |  5/29/2013] 287] 0.79 2.3078 | 2.1379 | 2.0937
TBILL 06.26.13 |PIBL1212F135 [11M | 6/26/2013] 315 0.86 2.4188 | 202487 | 2.1962
TBILL 07.10.13_|PIBL1212G143 [11M | _ 7/10/2013] 329] 0.90 24744 | 2.3042 | 22475
TBILL 07.24.13 |PIBL1212G152 [11M | _ 7/24/2013| 343| 0.94] 46.812000] 2.2506 | 11:26:17 AM| 22508 | 2.5299 | 23506 | 2.2987
TBILL 08.07.13" |PIBL1212H160 |1Y 8/7/2013] 357 098] 27.547393] 22760 | 3:56:16 PM| 2.2780 | 2.5854 | 2.4150 | 2.3500




