Interpolated Bills
August 15, 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] 6| 0.02 3.5283 | 35038 | 3.4977
TBILL 09.05.12_|PIBL12111189 _|<1M 9/5/2012] 20| 0.05 2.9074 | 2.8144 | 2.7914
TBILL 09.19.12" [PIBL12111198 [1M 9/19/2012] 34| 0.09 2.2866 | 2.1250 | 2.0850
TBILL 10.10.12_|PIBLO312G142 [2M | 10/10/2012] 55| 0.15 19841 | 1.8250 | 1.7850
TBILL 10.17.12_|PIBL1211J213 [2M | 10/17/2012] 62| 0.17 18832 | 1.7250 | 1.6850
TBILL 10.24.12_|PIBLO312G151 [2M | 10/24/2012] 69| 0.19 17824 | 1.6250 | 1.5850
TBILL 10.31.12_|PIBL1211K220 [2M | 10/31/2012] 76| 0.21 1.6816 | 1.5250 | 1.4850
TBILL 11.07.12° |PIBLO312H169 [3M 11/7/2012] 83| 0.23 15808 | 1.4250 | 1.3850
TBILL 11.28.12_|PIBLOG12E012 [4M | 11/28/2012] 104 0.28 16492 | 1.4800 | 1.4480
TBILL 12.26.12_|PIBLO612F039 [BM | 12/26/2012] 132] 0.36 17405 | 1.5533 | 1.5320
TBILL 01.09.13_|PIBL1212A014 |5M 1/0/2013] _146] 0.40 17862 | 1.5000 | 1.5740
TBILL 01.23.13_|PIBLO612G047 [5M 1/23/2013]_160] 0.44 1.8318 | 16267 | 1.6160
TBILL 02.06.13_|PIBL1212B031 [6M 2/6/2013] 174 0.48] 250.000000] 1.7000 | 11:08:46 AM| 1.7000 | 1.8774 | 16633 | 1.6580
TBILL 02.20.13° |PIBL1212B040 [6M 2/20/2013] 188 0.52 19231 | 1.7000 | 1.7000
TBILL 03.06.13_|PIBL1212C058 [7M 3/6/2013] 202 0.55 19769 | 1.7520 | 1.7520
TBILL 03.20.13_|PIBL1212C067 [7M 3/20/2013] 216 0.59 2.0806 | 1.8041 | 1.8041
TBILL 04.17.13_|PIBL1212D084 [8M 4/17/2013| 244] 0.67 2.1382 | 19081 | 1.9081
TBILL 05.02.13_|PIBL1212E092 [9M 5/2/2013] 250] 0.71 2.1958 | 19638 | 1.9639
TBILL 05.15.13_|PIBL1212E109 [9M 5/15/2013| 272| 0.75 2.2458 | 20122 | 2.0122
TBILL 05.20.13 |PIBL1212E118 [10M |  5/29/2013] 286] 0.78 2.2996 | 2.0642 | 2.0642
TBILL 06.26.13 |PIBL1212F135 [11M | 6/26/2013] 314 0.86 2.4071 | 21682 | 2.1683
TBILL 07.10.13_|PIBL1212G143 [11M | _ 7/10/2013] 328] 0.90 2.4609 | 2.2003 | 2.2203
TBILL 07.24.13 |PIBL1212G152 [11M | 7/24/2013| 342| 0.94]  8.300000] 2.1500 | 11:22:40 AM| 2.2000 | 2.5147 | 22723 | 2.2723
TBILL 08.07.13" |PIBL1212H160 |1Y 8/7/2013] 356 0.98| 348.098000] 2.3250 | 2:44:43 PM| 2.3244 | 2.5685 | 2.3243 | 2.3244




