Interpolated Bills

August 22, 2012

ins rument SIN | T®"°| Maturity |Days | YRS | D.Vol (MM) |Last Yield | Traded Time | W.Ave | PDSWF | PDSM-R1 | PDSI-R2
TBILL 09.05.12_|PIBL12111189_|<1M 9/52012] 13| 0.04 3.0719 | 3.0000 | 2.9769
TBILL 09.19.12° [PIBL12111198 [1M 9/19/2012] 27| 0.07 2.2808 | 2.1250 | 2.0750
TBILL 10.10.12_|PIBLO312G142 [2M | 10/10/2012] 48| 0.13 2.0708 | 19150 | 1.8800
TBILL 10.17.12_|PIBL1211J213 [2M | 10/17/2012] 55| 0.15 2.0008 | 1.8450 | 1.8150
TBILL 10.24.12_|PIBLO312G151 [2M | 10/24/2012] 62| 0.17 19308 | 1.7750 | 1.7500
TBILL 10.31.12_|PIBL1211K220 [2M | 10/31/2012] 69| 0.19 18608 | 1.7050 | 1.6850
TBILL 11.07.12_|PIBLO312H169 [2M 11/7/2012] 76| 0.21] 535.202000] 1.3750 | 2:08:15PM| 1.3970 | 1.7908 | 1.6350 | 1.6200
TBILL 11.28.12° |PIBLO612E012 [3M | 11/28/2012] 97| 0.27 15808 | 1.4250 | 1.4250
TBILL 12.26.12_|PIBLO612F039 [4M | 12/26/2012| 125] 0.34]  0.271480] 1.7500 | 11:42:19 AM| 1.7500 | 1.6942 | 15333 | 1.5333
TBILL 01.09.13_|PIBL1212A014 [5M 1/9/2013] 139 0.38 17510 | 1.5875 | 1.5875
TBILL 01.23.13_|PIBLO612G047 [5M 1/23/2013] 13| 0.42 18077 | 1.6417 | 16417
TBILL 02.06.13_|PIBL1212B031 [5M 2/6/2013] _167] 0.46 18644 | 1.6958 | 1.6958
TBILL 02.20.13" |PIBL1212B040 [6M 2/20/2013] 181] 050] _ 0.100450] 16500 | 3:37:27 PM| 1.6500 | 19212 | 1.7500 | 1.7500
TBILL 03.06.13_|PIBL1212C058 [7M 3/6/2013] 195] 0.53 19775 | 1.8062 | 1.7946
TBILL 03.20.13_|PIBL1212C067 [7M 3/20/2013] 209] 057  0.235000] 1.7500 | 11:59:05AM| 1.7500 | 2.0339 | 1.8625 | 1.8392
TBILL 04.17.13_|PIBL1212D084 [8M 4/17/2013] 237 0.65 2.1467 | 1.9750 | 1.9283
TBILL 05.02.13_|PIBL1212E092 [9M 5/2/2013] 252 0.69 2.2071 | 20353 | 1.9761
TBILL 05.15.13_|PIBL1212E109 [9M 5/15/2013] 265 0.73| 31.447522] 2.0500 | 3.44:11 PM| 2.0307 | 2.2504 | 2.0875 | 20175
TBILL 05.29.13 |PIBL1212E118 [9M 5/20/2013| 279 0.76 2.3158 | 21437 | 2.0621
TBILL 06.26.13 |PIBL1212F135 [10M |  6/26/2013] 307 0.84 2.4286 | 2.2562 | 2.1513
TBILL 07.10.13_|PIBL1212G143 [11M | 7/10/2013] 321] 0.88 2.4849 | 23125 | 2.1958
TBILL 07.24.13 |PIBL1212G152 [11M | _ 7/24/2013| 335] 0.92| 104.603027] 21000 | 3:15:11 PM| 2.1744 | 2.5413 | 2.3687 | 22404
TBILL 08.07.13" |PIBL1212H160 [1Y 8/7/2013] 349 0.96] 44.715538] 2.1001 | 3:36:19PM| 2.1780 | 2.5077 | 24250 | 2.2850




