Interpolated Bills

September 13, 2012

ins rument SIN | T®"°| Maturity |Days | YRS | D.Vol (MM) |Last Yield | Traded Time | W.Ave | PDSWF | PDSM-R1 | PDSI-R2
TBILL 09.19.12_|PIBL12111198 |<IM | 9/19/2012] 5[ 0.01 3.5487 | 35281 | 3.5281
TBILL 10.10.12_|PIBLO312G142 [TM | 10/10/2012] _ 26| 0.07 2.4919 | 23633 | 2.3633
TBILL 10.17.12" [PIBL1211J213 [IM | 10/17/2012] 33| 0.09 2.1396 | 19750 | 1.9750
TBILL 10.24.12_|PIBLO312G151 [TM | 10/24/2012] 40| 0.11 2.0308 | 1.8693 | 1.8643
TBILL 10.31.12_|PIBL1211K220 [2M | 10/31/2012] 47| 0.13 19220 | 1.7636 | 1.7536
TBILL 11.07.12_|PIBLO312H169 [2M 11/7/2012] 54 0.15 1.8132_| 16579 | 1.6429
TBILL 11.21.12_|PIBLO312H178 [2M | 11/21/2012] 68| 0.19 15957 | 1.4464 | 14214
TBILL 11.28.12_|PIBLO612E012 [2M | 11/28/2012] 75| 0.21 14869 | 1.3407 | 1.3107
TBILL 12.05.12" |PIBL0312186_|3M 12/5/2012] 82| 0.22] 1000.000000] 1.2000 | 2:34:40 PM| 1.2000 | 1.3781 | 1.2350 | 1.2000
TBILL 12.26.12_|PIBLO612F039 [4M | 12/26/2012] 103] 0.28 14790 | 1.3023 | 1.2743
TBILL 01.09.13_|PIBL1212A014 |4M 1/0/2013] 117] 0.32 15463 | 1.3471 | 1.3238
TBILL 01.23.13_|PIBLO612G047 [5M 1/23/2013]_131] 0.36 16136 | 1.3920 | 1.3733
TBILL 02.06.13_|PIBL1212B031 |5M 2/6/2013] 145] 0.40]  0.960000] 1.5500 | 2:15:28PM| 15500 | 1.6808 | 1.4368 | 1.4228
TBILL 02.20.13_|PIBL1212B040 [5M 2/20/2013] 159 0.44] 115.551561] 1.5000 | 10:07:17 AM| 15000 | 1.7481 | 14817 | 1.4724
TBILL 03.06.13_|PIBL1212C058 [6M 3/6/2013] 173| 0.47| 455.876950] 1.5400 | 10:44:23 AM| 15713 | 1.8154 | 15266 | 1.5219
TBILL 03.20.13° |PIBL1212C067 [6M 3/20/2013] 187| 0.51]  0.222382] 1.8000 | 10:14:10AM| 1.8000 | 1.8827 | 15714 | 1.5714
TBILL 04.17.13_|PIBL1212D084 [7M 4/17/2013]_215] 0.59 19615 | 1.6745 | 1.6637
TBILL 05.02.13_|PIBL1212E092 [8M 5/2/2013] 230] 0.63 2.0037 | 1.7297 | 1.7181
TBILL 05.15.13_|PIBL1212E109 [8M 5/15/2013] 243] 0.67 2.0408 | 1.7776 | 1.7559
TBILL 05.29.13_|PIBL1212E118 [9M 5/29/2013] _257| 0.70 2.0796 | 1.8292 | 1.8021
TBILL 06.26.13 |PIBL1212F135 [10M | 6/26/2013] 285 0.78 2.1584 | 10323 | 1.8943
TBILL 07.10.13_|PIBL1212G143 [T0OM | _7/10/2013] 299] 0.82] _ 0597300] 20000 | 3:01:48 PM| 2.0000 | 2.1978 | 19838 | 1.9405
TBILL 07.24.13 |PIBL1212G152 [11M | 7/24/2013] 313 0.86 2.2372 | 20354 | 1.9866
TBILL 08.07.13 |PIBL1212H160 [11M 8/7/2013] 327] 0.90 2.2766 | 20869 | 2.0327
TBILL08.22.13 |PIBL1212H179 [11M | _ 8/22/2013| 342| 0.94] 42.418762] 2.1000 | 4:09:12PM| 2.1000 | 2.3188 | 21421 | 2.0822
TBILL 09.04.13" |PIBL12121187 1Y 9/4/2013] 355] 097] _ 5.081000] 21001 | 12:01:34 PM| 21001 | 2.3554 | 2.1900 | 2.1250




