Interpolated Bills

September 17, 2012

ins rument SIN | T®"°| Maturity |Days | YRS | D.Vol (MM) |Last Yield | Traded Time | W.Ave | PDSWF | PDSM-R1 | PDSI-R2
TBILL09.19.12_|PIBL12111198 [<IM | 9/19/2012] 1 3.7500 | 8.7500 | 3.7500
TBILL 10.10.12_|PIBLO312G142 [<IM | 10/10/2012] 22| 0.06 2.6552 | 25500 | 2.3100
TBILL 10.17.12_|PIBL1211J213 [IM | 10/17/2012] 29| 0.08 2.2003 | 2.1500 | 1.8300
TBILL 10.24.12° |PIBLO312G151 [TM | 10/24/2012] 36| 0.10] _ 0.286000] 1.3750 | 2:00:32 PM| 1.3750 | 1.9254 | 1.7500 | 1.3500
TBILL 10.31.12_|PIBL1211K220 [1M | 10/31/2012] 43| 0.12 1.8681 | 1.6944 | 1.3278
TBILL 11.07.12_|PIBLO312H169 [2M 11/7/2012] 50| 0.14] _ 0.379487] 1.3750 | 2:00:39 PM| 1.3750 | 1.8108 | 1.6389 | 1.3056
TBILL 11.21.12_|PIBLO312H178 [2M | 11/21/2012] 64| 0.18] _ 2.700000] 1.2150 | 11:20:04AM| 12150 | 1.6962 | 15278 | 1.2611
TBILL 11.28.12_|PIBLO612E012 [2M | 11/28/2012] 71| 0.19 1.6388 | 14722 | 1.2389
TBILL 12.05.12_|PIBL0312186_|2M 12/5/2012] 78| 0.21 15815 | 1.4167 | 1.2167
TBILL 12.26.12° |PIBLO612F039 [3M | 12/26/2012] 99| 0.27 14096 | 1.2500 | 1.1500
TBILL 01.09.13_|PIBL1212A014 |4M 1/9/2013] 13| 0.31 14756 | 1.3125 | 1.1870
TBILL 01.23.13_|PIBLO612G047 [4M 1/23/2013] _127] 0.35 15417 | 1.3750 | 1.2241
TBILL 02.06.13_|PIBL1212B031 [5M 2/6/2013] 141] 0.39] 146.000000] 1.4000 | 10:23:07 AM| 1.4000 | 1.6077 | 1.4375 | 1.2611
TBILL 02.20.13_|PIBL1212B040 [5M 2/20/2013] 155] 0.42]  1.207600] 1.5000 | 3:16:49 PM| 15000 | 1.6737 | 1.5000 | 1.2981
TBILL 03.06.13_|PIBL1212C058 [5M 3/6/2013] 169 0.46] 150.000000] 1.5000 | 10:23:56 AM| 15000 | 1.7397 | 15625 | 1.3352
TBILL 03.20.13° |PIBL1212C067 [6M 3/20/2013] 183| 0.50] 138.970000] 1.3500 | 4:05:13PM| 1.3722 | 1.8058 | 16250 | 1.3722
TBILL 04.17.13_|PIBL1212D084 [7M 4/17/2013]_211] 0.58 18939 | 1.7167 | 1.4793
TBILL 05.02.13_|PIBL1212E092 [8M 5/2/2013| 226] 0.62| 48.000000] 15500 | 4:07:05 PM| 1.6125 | 1.9411 | 1.7658 | 15367
TBILL 05.15.13_|PIBL1212E109 [8M 5/15/2013] 239] 0.65| 1320.000000] 1.7750 | 10:59:55 AM| 1.7800 | 19821 | 1.8083 | 1.5865
TBILL 05.29.13_|PIBL1212E118 [9M 5/29/2013] 253 0.69 2.0261 | 1.8542 | 1.6400
TBILL 06.26.13_|PIBL1212F135 [9M 6/26/2013] 281] 0.77 2.1143 | 10458 | 1.7472
TBILL 07.10.13_|PIBL1212G143 [1T0M | _7/10/2013] 295] 0.81] 1500.000000] 1.9650 | 10:42:09 AM| 1.9650 | 2.1583 | 1.9917 | 1.8007
TBILL 07.24.13_|PIBL1212G152 [10M | _ 7/24/2013] 309| 0.85| 1657.581200] 1.8000 | 4:10:46 PM| 19736 | 2.2024 | 2.0375 | 1.8543
TBILL 08.07.13 |PIBL1212H160 [11M 8/7/2013| 323| 0.88] _ 3.457000] 2.0750 | 2:00:15 PM| 2.0750 | 2.2465 | 2.0833 | 1.9079
TBILL08.22.13 |PIBL1212H179 [11M | _ 8/22/2013| 338| 0.93] 928.600000] 1.8250 | 4:05:54 PM| 2.1002 | 2.2937 | 2.1324 | 1.9653
TBILL 09.04.13" |PIBL12121187 1Y 9/4/2013] 351] 0.96] 43.632750] 1.8500 | 4:06:32 PM| 1.9867 | 2.3346 | 2.1750 | 2.0150




