Interpolated Bills

August 30, 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] 5 0.01 3.5054 | 35090 | 3.5090
TBILL 09.19.12_|PIBL12111198 |<IM | 9/19/2012] 19| 0.05 3.0541 | 26654 | 2.6654
TBILL 10.10.12" |PIBLO312G142 [IM | 10/10/2012] 40| 0.11] 128.065000] 1.4000 | 10:51:55 AM| 14000 | 2.2423 | 1.4000 | 1.4000
TBILL 10.17.12_|PIBL1211J213 [2M | 10A7/2012] 47| 0.3 2.1522 | 1.4071 | 1.4057
TBILL 10.24.12_|PIBLO312G151 [2M | 10/24/2012] 54| 0.15 2.0621 | 14143 | 14114
TBILL 10.31.12_|PIBL1211K220 [2M | 10/31/2012] 61| 0.17| 103.000000] 1.3750 | 10:48:18 AM| 1.3750 | 1.9720 | 14214 | 1.4171
TBILL 11.07.12_|PIBLO312H169 [2M 11/7/2012] 68| 0.19 18819 | 1.4286 | 1.4229
TBILL 11.21.12_|PIBLO312H178 [3M | 11/21/2012] 82| 0.22 17016 | 14429 | 14343
TBILL 11.28.12" |PIBLOB12E0T2 [3M | 11/28/2012] 89| 0.24 16115 | 1.4500 | 1.4400
TBILL 12.26.12_|PIBLO612F039 [4M | 12/26/2012] 117] 0.32 17170 | 15500 | 1.5414
TBILL 01.09.13_|PIBL1212A014 |5M 1/0/2013] _131] 0.36 17698 | 1.6000 | 1.5921
TBILL 01.23.13_|PIBLO612G047 [5M 1/23/2013]_145] 0.40 1.8225 | 1.6500 | 1.6429
TBILL 02.06.13_|PIBL1212B031 |5M 2/6/2013] _159] 0.44 18753 | 1.7000 | 1.6936
TBILL 02.20.13_|PIBL1212B040 [6M 2/20/2013] _173] 0.47 19280 | 1.7500 | 1.7443
TBILL 03.06.13" |PIBL1212C058 [6M 3/6/2013] 187| 0.51 1.9808 | 1.8000 | 1.7950
TBILL 03.20.13_|PIBL1212C067 [7M 3/20/2013] _201] 0.55 2.0080 | 1.8282 | 1.8230
TBILL 04.17.13_|PIBL1212D084 [8M 4/17/2013] _229] 0.63 2.0624 | 1.8845 | 1.8789
TBILL 05.02.13_|PIBL1212E092 [8M 5/2/2013] 244] 067 2.0916 | 1.9147 | 1.9088
TBILL 05.15.13_|PIBL1212E109 [9M 5/15/2013| 257] 0.70 2.1168 | 10408 | 1.9348
TBILL 05.20.13_|PIBL1212E118 [9M 5/29/2013] _271] 0.74 2.1440 | 1.9690 | 1.9628
TBILL 06.26.13 |PIBL1212F135 [10M | 6/26/2013] 299| 0.82 2.1984 | 20253 | 2.0187
TBILL 07.10.13_|PIBL1212G143 [11M | _7/10/2013] 313] 0.86 2.2257 | 20535 | 2.0466
TBILL 07.24.13 |PIBL1212G152 [11M | 7/24/2013] 327 0.90 2.2529 | 20817 | 2.0746
TBILL 08.07.13 |PIBL1212H160 [11M 8/7/2013] 341] 093]  0.102000] 2.0800 | 3:11:44 PM| 2.0800 | 2.2801 | 2.1098 | 2.1025
TBILL 08.22.13" |PIBL1212H179 [1Y 8/22/2013] 356 0.98]  9.000000] 2.0758 | 3:44:18 PM| 1.8584 | 2.3092 | 2.1400 | 2.1325




