Interpolated Bills

August 23, 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] 12| 0.03 3.0780 | 3.0130 | 3.0130
TBILL 09.19.12° [PIBL12111198 [1M 9/19/2012] 26| 0.07 2.2227 | 2.0750 | 2.0750
TBILL 10.10.12_|PIBLO312G142 [2M | 10/10/2012] 47| 0.13 2.079 | 1.8660 | 1.8511
TBILL 10.17.12_|PIBL1211J213 [2M | 10/17/2012] 54| 0.15 19630 | 1.7963 | 1.7765
TBILL 10.24.12_|PIBLO312G151 [2M | 10/24/2012] 61| 0.17 18981 | 1.7266 | 1.7019
TBILL 10.31.12_|PIBL1211K220 [2M | 10/31/2012] 68| 0.19 18332 | 1.6570 | 1.6273
TBILL 11.07.12_|PIBLO312H169 [2M 11/7/2012] 75| 0.21] 482.192500] 1.3750 | 3:49:38PM| 13875 | 1.7683 | 15873 | 1.5526
TBILL 11.21.12° |PIBLO312H178 [3M | 11/21/2012| 89| 0.24] 1342.856000] 1.3750 | 3:47:40PM| 1.4034 | 1.6385 | 14479 | 1.4034
TBILL 11.28.12_|PIBLOG12E0T2 [3M | 11/28/2012] 96 0.6 16710 | 1.4827 | 1.4358
TBILL 12.26.12_|PIBLO612F039 [4M | 12/26/2012 124 0.34 1.8012_| 16218 | 1.5655
TBILL 01.09.13_|PIBL1212A014 |5M 1/0/2013] _138] 0.38 1.8663 | 1.6914 | 1.6304
TBILL 01.23.13_|PIBLO612G047 [5M 1/23/2013] 152 0.42 19314 | 1.7609 | 1.6953
TBILL 02.06.13_|PIBL1212B031 |5M 2/6/2013] 166 0.45 19964 | 1.8305 | 1.7601
TBILL 02.20.13° |PIBL12128040 [6M 2/20/2013] _180] 0.49] 20.717000] 16550 | 3:33:19 PM| 1.6382 | 2.0615 | 1.9000 | 1.8250
TBILL 03.06.13_|PIBL1212C058 [7M 3/6/2013] 194 0.53 2.0880 | 19172 | 1.8480
TBILL 03.20.13_|PIBL1212C067 [7M 3/20/2013] _208| 0.57 21144 | 1.9344 | 1.8709
TBILL 04.17.13_|PIBL1212D084 [8M 4/17/2013| _236] 0.65 2.1673 | 10688 | 1.9168
TBILL 05.02.13_|PIBL1212E092 [9M 5/2/2013| 251] 0.69]  3.300000] 1.8500 | 10:52:36 AM| 1.8500 | 2.1957 | 1.9873 | 19414
TBILL 05.15.13_|PIBL1212E109 [9M 5/15/2013| 264] 0.72 2.2202 | 20033 | 1.9627
TBILL 05.20.13_|PIBL1212E118 [9M 5/29/2013] 278 0.76 2.2467 | 20205 | 1.9856
TBILL 06.26.13 |PIBL1212F135 [10M |  6/26/2013] 306] 0.84 2.2996 | 20549 | 2.0315
TBILL 07.10.13_|PIBL1212G143 [11M | _7/10/2013] 320] 0.88 2.3261 | 2.0721 | 2.0545
TBILL 07.24.13 |PIBL1212G152 [11M | 7/24/2013| 334 0.92] 17.355000] 2.0501 | B5:54:12PM| 2.0947 | 2.3525 | 20893 | 2.0774
TBILL 08.07.13_|PIBL1212H160 [1Y 8/7/2013] 348] 095]  1.355000] 26250 | 11:27:21 AM| 2.1019 | 2.3790 | 2.1065 | 2.1004
TBILL 08.22.13" |PIBL1212H179 [1Y 8/22/2013] 363] 0.99] 2850.887000] 2.1250 | 3:47:.02 PM| 2.1250 | 24073 | 2.1250 | 2.1250




