Treasury Bill Cash Management

Cash Management Bill

Auction Date | Term Type |Maturity Issue Amount Average Average Auction Tail (bps)
Price Yield Coverage

T12012.04.25 |NF 2012.05.03 2,800,000,000 99.97948 1.070 1.598 2.98
2012.04.19 2012.04.26 3,800,000,000 99.98054 1.015 1.869 2.44
2012.04.11  |NF 2012.05.02 2,400,000,000 99.94336 0.985 2112 0.75
2012.04.05 |NF 2012.04.30 2,000,000,000 99.93340 0.973 2.293 1.45
2012.03.23 2012.04.12 1,600,000,000 99.94699 0.968 2.286 0.93
2012.03.20 |NF 2012.04.05 2,200,000,000 99.95697 0.982 2.531 1.03
2012.03.16  |NF 2012.04.03 3,400,000,000 99.95253 0.963 2.873 217
2012.02.29 |NF 2012.03.05 3,200,000,000 99.98913 0.992 2.876 1.17
2012.02.17 |NF 2012.03.02 2,500,000,000 99.96269 0.973 2.230 1.93
2012.02.13 |NF 2012.03.02 1,800,000,000 99.95342 0.945 2.807 1.28
2012.01.20 |NF 2012.02.07 2,700,000,000 99.95179 0.978 2.507 1.38
2012.01.18 2012.02.02 2,700,000,000 99.96204 0.924 2.044 2.58
2011.12.14 |NF 2012.01.06 2,800,000,000 99.94231 0.916 2.410 2.08
2011.12.12 2012.01.05 2,000,000,000 99.94637 0.816 2.082 2.99
2011.11.30 |NF 2011.12.12 2,700,000,000 99.96874 0.951 1.820 1.87
2011.11.28 |NF 2011.12.05 1,500,000,000 99.98213 0.932 2.679 0.76
2011.11.21  |NF 2011.12.02 1,500,000,000 99.97228 0.920 2.802 1.05
2011.10.20 |NF 2011.11.02 1,500,000,000 99.96803 0.898 3.717 0.00
2011.10.12 |NF 2011.11.07 1,300,000,000 99.93437 0.922 3.483 1.05
2011.09.26  |NF 2011.10.17 2,700,000,000 99.94595 0.940 2.479 1.47
2011.09.21  |NF 2011.10.11 2,200,000,000 99.94885 0.934 3.477 0.73
2011.09.19 |NF 2011.10.04 2,800,000,000 99.96155 0.936 2.094 2.43
2011.08.31 |NF 2011.09.16 3,500,000,000 99.95631 0.997 1.222 1.08
2011.08.29 2011.09.15 3,200,000,000 99.95470 0.973 1.801 1.48
2011.08.25 |NF 2011.09.06 3,400,000,000 99.96789 0.977 1.503 1.30
2011.07.27 |NF 2011.08.05 2,300,000,000 99.97569 0.986 2.196 0.80
2011.07.20 |NF 2011.08.03 3,000,000,000 99.96227 0.984 2117 1.12
2011.07.18 2011.08.04 2,500,000,000 99.95610 0.943 1.989 1.25
2011.06.28 |NF 2011.07.11 3,000,000,000 99.96557 0.967 2.254 1.27
2011.06.20 2011.07.07 2,000,000,000 99.95661 0.932 2.009 0.82




Cash Management Bill

Auction Date |Term Type |Maturity Issue Amount Average Average Auction Tail (bps)
Price Yield Coverage

2011.06.16  |NF 2011.07.06 2,400,000,000 99.94923 0.927 2.674 0.79
2011.05.31 |NF 2011.06.15 2,000,000,000 99.95991 0.976 2.531 0.92
2011.05.27 |NF 2011.06.06 1,500,000,000 99.97365 0.962 3.903 0.48
2011.05.20 |NF 2011.06.03 3,000,000,000 99.96250 0.978 1.933 0.91
2011.04.21 |NF 2011.05.03 3,000,000,000 99.96700 1.004 3.164 0.14
2011.04.19 |NF 2011.05.02 3,500,000,000 99.96440 1.000 2.701 0.80
2011.04.15 |NF 2011.05.02 2,500,000,000 99.95475 0.972 2.797 1.23
2011.03.30 2011.04.14 3,000,000,000 99.96036 0.965 2.099 1.67
2011.03.28 |NF 2011.04.05 3,000,000,000 99.97848 0.982 2.498 1.55
2011.03.23 |NF 2011.04.01 3,500,000,000 99.97616 0.967 2.429 1.01
2011.02.24 |NF 2011.03.07 2,500,000,000 99.97020 0.989 2.888 0.76
2011.02.18 2011.03.03 3,000,000,000 99.96667 0.936 1.980 2.39
2011.02.17 |NF 2011.03.02 2,800,000,000 99.96607 0.953 2.140 1.73
2011.01.27 2011.02.17 1,200,000,000 99.94756 0.912 2.155 0.75
2011.01.20 |NF 2011.02.04 1,500,000,000 99.96180 0.930 3.960 0.00
2010.12.23 |NF 2011.01.07 1,200,000,000 99.95921 0.993 3.395 0.54
2010.12.22 2011.01.06 3,000,000,000 99.96093 0.951 1.779 1.26
2010.12.15 2011.01.06 2,200,000,000 99.94398 0.930 2.122 1.19
2010.11.29 |NF 2010.12.13 2,800,000,000 99.96193 0.993 1.898 0.86
2010.11.22 2010.12.09 2,300,000,000 99.95798 0.959 2.141 1.78
2010.11.18 |NF 2010.12.03 2,500,000,000 99.96052 0.961 2.730 1.63
2010.10.25 2010.11.10 3,000,000,000 99.95868 0.943 2.050 1.71
2010.10.20 |NF 2010.11.02 2,800,000,000 99.96607 0.953 2977 274
2010.09.27 |NF 2010.10.05 3,000,000,000 99.98129 0.976 2.065 243
2010.09.23 2010.10.14 3,500,000,000 99.94853 0.895 1.881 1.54
2010.09.16  |NF 2010.10.01 3,000,000,000 99.96492 0.854 1.147 6.60
2010.08.30 2010.09.16 3,000,000,000 99.97344 0.606 1.970 2.45
2010.08.27 |NF 2010.09.07 2,400,000,000 99.98171 0.607 2.069 1.42
2010.08.20 |NF 2010.09.03 1,600,000,000 99.98293 0.445 2.868 2.49
2010.07.27 2010.08.19 2,400,000,000 99.96367 0.603 2123 1.74
2010.07.22 |NF 2010.08.09 2,500,000,000 99.97081 0.592 1.462 4.79
2010.07.16 2010.08.05 1,500,000,000 99.97787 0.404 1.927 2.59
2010.06.30 |NF 2010.07.09 2,200,000,000 99.99285 0.290 2.639 4.04




Cash Management Bill

Auction Date |Term Type |Maturity Issue Amount Average Average Auction Tail (bps)
Price Yield Coverage

2010.06.10 |NF 2010.06.14 1,500,000,000 99.99660 0.310 4.242 4.57
2010.05.28 |NF 2010.06.02 1,300,000,000 99.99767 0.170 3.423 0.00
2010.05.26 |NF 2010.06.04 2,600,000,000 99.99472 0.214 2.233 2.43
2010.05.20 |NF 2010.06.03 2,800,000,000 99.99366 0.178 1.848 2.24
2010.04.28 |NF 2010.05.05 1,500,000,000 99.99561 0.229 2.923 1.49
2010.04.21 |NF 2010.05.03 2,500,000,000 99.99352 0.197 2.459 1.13
2010.04.14 |NF 2010.05.06 2,000,000,000 99.98837 0.193 3.260 0.00
2010.03.31 |NF 2010.04.09 1,600,000,000 99.99396 0.245 2.287 0.43
2010.03.26 |NF 2010.04.07 1,900,000,000 99.99188 0.247 2.439 0.31
2010.03.22 |NF 2010.04.05 3,000,000,000 99.99126 0.228 1.822 1.89
2010.02.26 2010.04.01 2,000,000,000 99.98314 0.181 1.913 0.93
2010.02.24 2010.03.04 2,500,000,000 99.99605 0.180 1.909 2.69
2010.01.22 |NF 2010.02.02 3,500,000,000 99.99470 0.176 2.577 1.33
2009.11.25 2009.12.10 2,000,000,000 99.99240 0.185 2.319 0.95
2009.11.18 |NF 2009.12.04 2,000,000,000 99.99106 0.204 3.687 1.1
2009.10.28 2009.11.12 2,500,000,000 99.99100 0.219 2.194 1.27
2009.10.21 |NF 2009.11.05 2,700,000,000 99.98997 0.244 2.382 0.49
2009.10.19 |NF 2009.11.03 3,000,000,000 99.99051 0.231 2.143 1.27
2009.09.28 |NF 2009.10.07 2,500,000,000 99.99443 0.226 1.681 2.40
2009.09.21 |NF 2009.10.05 3,000,000,000 99.99160 0.219 2.732 0.62
2009.08.26 2009.09.03 3,000,000,000 99.99562 0.200 1.668 2.97
2009.07.29 |NF 2009.08.10 1,500,000,000 99.99244 0.230 2.859 1.22
2009.07.23 2009.08.06 2,000,000,000 99.99060 0.245 2.446 0.37
2009.07.16 2009.08.06 4,000,000,000 99.98723 0.222 2.193 0.79
2009.07.03 2009.08.20 4,000,000,000 99.97042 0.225 2.042 1.32
2009.06.29 |NF 2009.07.03 1,500,000,000 99.99802 0.181 3.409 0.55
2009.06.22 2009.08.06 3,500,000,000 99.97030 0.241 2.038 0.87
2009.06.18 |NF 2009.07.06 3,300,000,000 99.98807 0.242 2.251 0.78
2009.06.11 2009.07.09 3,000,000,000 99.98274 0.225 1.937 0.50
2009.05.29 2009.06.25 2,500,000,000 99.98484 0.205 2.002 1.46
2009.05.21 2009.06.11 3,000,000,000 99.98981 0.186 1.937 1.44
2009.01.28 2009.04.16 4,000,000,000 99.82227 0.844 2.083 1.51
2009.01.21 2009.04.02 4,000,000,000 99.82582 0.897 1.989 1.17




Cash Management Bill

Auction Date |Term Type |Maturity Issue Amount Average Average Auction Tail (bps)
Price Yield Coverage

2008.12.18 2009.01.08 4,000,000,000 99.95295 0.859 1.849 6.91
2008.11.28 2009.02.19 3,000,000,000 99.60453 1.746 2.481 1.10
2008.11.24 |NF 2008.12.18 2,500,000,000 99.86394 2.072 1.977 4.75
2008.11.20 2008.12.11 3,500,000,000 99.88920 1.928 1.879 4.29
2008.11.19 2009.02.05 4,000,000,000 99.56489 2.045 2.724 1.53
2008.11.13 2009.01.22 4,000,000,000 99.62590 1.958 1.917 3.15
2008.10.23 2009.01.08 4,000,000,000 99.53030 2.237 2.160 1.80
2008.10.22 2008.12.24 4,000,000,000 99.61623 2.232 2.089 1.75
2008.10.20 2008.11.13 4,000,000,000 99.86519 2.053 2.413 2.92
2008.10.17 2008.11.27 4,000,000,000 99.79452 1.833 2.139 4.67
2008.10.15 2008.12.11 4,000,000,000 99.64412 2.287 1.822 3.31
2008.09.26 |NF 2008.10.06 2,800,000,000 99.93541 2.359 2.361 14.14
2008.09.25 2008.10.02 2,000,000,000 99.95535 2.329 2.019 2.05
2008.09.22 2008.10.02 2,000,000,000 99.92827 2.620 1.969 4.74
2008.09.19 2008.10.16 2,000,000,000 99.83487 2.236 1.883 5.44
2008.09.18 2008.10.02 3,000,000,000 99.94790 1.359 1.694 10.10
2008.08.28 |NF 2008.09.10 1,300,000,000 99.89874 2.846 4.285 3.42
2008.08.25 |NF 2008.09.05 2,000,000,000 99.91349 2.873 1.803 6.72
2008.08.20 2008.09.04 2,000,000,000 99.90335 2.354 1.738 3.39
2008.07.28 |NF 2008.08.05 2,100,000,000 99.94830 2.697 1.904 24.32
2008.07.23 2008.08.07 2,000,000,000 99.89007 2.678 1.815 3.18
2008.07.17 |NF 2008.08.01 2,300,000,000 99.89628 2.707 2.354 13.32
2008.06.30 |NF 2008.07.04 1,000,000,000 99.97062 2.682 2.993 16.78
2008.06.26  |NF 2008.07.04 2,500,000,000 99.94175 2.659 2.588 2.09
2008.06.20 |NF 2008.07.02 2,500,000,000 99.90859 2.783 3.144 3.68
2008.05.28 |NF 2008.06.04 2,800,000,000 99.94261 2.994 2.445 1.84
2008.05.21 2008.06.12 3,000,000,000 99.83891 2.677 2.110 3.35
2008.04.28 |NF 2008.05.06 3,200,000,000 99.93173 3.117 1.398 8.20
2008.04.18 |NF 2008.05.02 1,800,000,000 99.87439 3.279 4.309 4.08
2008.04.16 |NF 2008.05.05 3,000,000,000 99.82390 3.389 3.076 1.09
2008.04.10 |NF 2008.05.02 2,000,000,000 99.80936 3.169 2.418 8.10
2008.04.07 2008.05.01 2,000,000,000 99.83654 2.490 1.730 6.03
2008.03.31 |NF 2008.04.04 600,000,000 99.96647 3.061 4.482 3.92




Cash Management Bill

Auction Date |Term Type |Maturity Issue Amount Average Average Auction Tail (bps)
Price Yield Coverage

2008.03.28 |NF 2008.04.04 1,200,000,000 99.94114 3.071 3.220 22.85
2008.03.20 |NF 2008.04.01 2,700,000,000 99.92766 2.202 1.129 119.77
2008.03.14 2008.04.17 2,500,000,000 99.80732 2.273 2.033 2.67
2008.02.28 |NF 2008.03.03 1,000,000,000 99.96042 3.613 2.475 34.74
2008.02.21 2008.04.03 2,500,000,000 99.63096 3.219 1.954 2.05
2008.02.15 |NF 2008.03.03 1,200,000,000 99.83994 3.442 1.833 20.79
2008.01.30 |NF 2008.02.04 1,500,000,000 99.94570 3.966 2.213 1.86
2008.01.24 |NF 2008.02.01 2,300,000,000 99.91693 3.793 1.679 15.69
2008.01.21 2008.02.07 1,500,000,000 99.83033 3.649 2.321 1.36
2007.12.19 |NF 2008.01.04 3,000,000,000 99.83392 4.048 3.421 0.20
2007.12.13 |NF 2008.01.03 2,500,000,000 99.76667 4.065 2.365 3.54
2007.11.30 |NF 2007.12.07 1,000,000,000 99.92000 4175 3.672 2.48
2007.11.28 |NF 2007.12.05 2,000,000,000 99.91898 4.228 2.935 2.16
2007.11.19 2007.12.13 2,500,000,000 99.74557 4.048 1.981 218
2007.10.29 2007.11.15 1,500,000,000 99.81728 4176 1.979 4.14
2007.10.19 |NF 2007.11.07 2,400,000,000 99.78205 4.196 1.758 3.45
2007.10.18 |NF 2007.11.05 3,200,000,000 99.79601 4.145 2.500 1.88
2007.09.20 2007.10.04 2,000,000,000 99.84123 4.146 2.241 212
2007.08.31 |NF 2007.09.10 1,500,000,000 99.88236 4.299 2.293 9.11
2007.08.28 2007.09.20 2,500,000,000 99.76290 3.943 1.921 2.74
2007.08.22 2007.09.06 2,500,000,000 99.84616 4.017 1.981 3.26
2007.07.26 2007.08.09 2,000,000,000 99.82892 4.468 1.750 2.87
2007.07.19 |NF 2007.08.03 2,000,000,000 99.82880 4.471 2.631 2.95
2007.07.12 |NF 2007.08.02 1,900,000,000 99.74703 4.408 2.181 6.18
2007.06.28 2007.07.12 3,000,000,000 99.83779 4.236 2.051 1.88
2007.06.27 |NF 2007.07.04 2,800,000,000 99.91846 4.255 2.159 2.51
2007.06.20 |NF 2007.07.06 2,700,000,000 99.81413 4.248 1.470 5.18
2007.06.14 |NF 2007.07.05 1,700,000,000 99.76008 4.180 2.972 2.99
2007.05.31 |NF 2007.06.04 1,200,000,000 99.96510 4.248 2.167 1.67
2007.05.30 |NF 2007.07.03 1,500,000,000 99.60928 4.211 3.335 0.89
2007.05.25 |NF 2007.06.05 2,000,000,000 99.90779 4.211 3.052 2.33
2007.03.30 |NF 2007.04.04 1,400,000,000 99.94157 4.268 1.790 1.22
2007.03.28 |NF 2007.04.04 2,600,000,000 99.91862 4.247 1.572 1.26




Cash Management Bill

Auction Date |Term Type |Maturity Issue Amount Average Average Auction Tail (bps)
Price Yield Coverage

2007.03.22 |NF 2007.04.03 2,000,000,000 99.86139 4.222 3.212 0.81
2007.03.19 |NF 2007.04.03 2,000,000,000 99.83962 4.188 3.579 1.22
2007.02.26  |NF 2007.04.02 2,600,000,000 99.59517 4.239 3.033 1.12
2007.02.22 2007.04.05 2,800,000,000 99.51505 4.235 2.183 0.99
2007.02.19 2007.04.05 2,800,000,000 99.49494 4.211 1.948 1.85
2007.01.29 |NF 2007.02.01 1,200,000,000 99.96534 4.218 2.625 2.56
2007.01.22 |NF 2007.02.02 1,000,000,000 99.87313 4.215 3.468 1.46
2006.12.20 |NF 2007.01.03 2,800,000,000 99.83828 4.223 2.598 2.21
2006.12.08 |NF 2007.01.04 1,500,000,000 99.68881 4.220 3.369 274
2006.12.01 |NF 2006.12.04 500,000,000 99.96521 4.234 2.300 3.15
2006.11.27 |NF 2006.12.07 2,200,000,000 99.89527 4.252 2.975 0.82
2006.11.23 |NF 2006.12.05 2,500,000,000 99.86201 4.203 3.050 1.74
2006.10.27 2006.11.02 2,500,000,000 99.93112 4.193 2.051 1.71
2006.10.23 |NF 2006.11.03 1,700,000,000 99.87422 4179 4.531 2.14
2006.09.27 2006.10.19 2,500,000,000 99.74611 4.223 2.069 1.13
2006.09.25 |NF 2006.10.02 2,500,000,000 99.91952 4.200 2.775 3.04
2006.08.28 2006.10.05 2,000,000,000 99.57987 4.162 2.057 1.80
2006.08.24 2006.09.07 2,500,000,000 99.84134 4143 1.450 2.75
2006.08.17 |NF 2006.09.05 1,000,000,000 99.79620 4.141 3.402 1.93
2006.07.27 |NF 2006.08.02 1,800,000,000 99.93027 4.245 2.563 0.83
2006.07.18 |NF 2006.08.03 2,500,000,000 99.82704 4.216 2.705 1.38
2006.07.14 |NF 2006.08.01 2,200,000,000 99.83228 4.088 2.904 5.20
2006.06.28 |NF 2006.07.06 2,500,000,000 99.90698 4.248 2.447 1.23
2006.06.19 |NF 2006.07.04 3,000,000,000 99.83897 4.205 1.138 4.35
2006.06.15 |NF 2006.07.07 2,500,000,000 99.75247 4117 2.392 2.06
2006.06.01 |NF 2006.06.05 1,000,000,000 99.95356 4.240 2.313 0.96
2006.05.29 |NF 2006.06.16 3,000,000,000 99.79340 4.198 1.780 1.74
2006.05.25 |NF 2006.06.05 3,000,000,000 99.87437 4174 2.104 1.60
2006.05.17 |NF 2006.06.13 1,500,000,000 99.71503 4.012 3.042 1.63
2006.04.25 |NF 2006.05.01 1,000,000,000 99.94688 3.880 3.863 3.04
2006.04.20 |NF 2006.05.02 1,400,000,000 99.87536 3.796 3.248 1.05
2006.03.31 |NF 2006.04.05 1,700,000,000 99.94914 3.715 2.081 0.51
2006.03.29 |NF 2006.04.03 2,700,000,000 99.94938 3.697 2.097 2.29




Cash Management Bill

Auction Date |Term Type |Maturity Issue Amount Average Average Auction Tail (bps)
Price Yield Coverage

2006.03.27 |NF 2006.04.05 2,200,000,000 99.90811 3.730 3.068 0.94
2006.03.23 |NF 2006.04.04 3,000,000,000 99.88817 3.715 2.079 3.17
2006.02.23 2006.04.06 2,500,000,000 99.58735 3.601 2.128 0.93
2006.02.20 2006.04.06 2,500,000,000 99.56707 3.607 2.359 0.76
2006.01.27 |NF 2006.02.01 2,500,000,000 99.95271 3.454 2.256 0.58
2006.01.25 |NF 2006.02.03 1,300,000,000 99.92499 3.425 3.202 2.45
2005.12.20 |NF 2006.01.05 3,000,000,000 99.86821 3.211 2.608 0.90
2005.12.15 |NF 2006.01.03 2,800,000,000 99.83344 3.205 2.800 0.54
2005.12.01 |NF 2005.12.12 1,500,000,000 99.90693 3.091 3.097 2.90
2005.11.25 2005.12.15 2,800,000,000 99.85685 3.078 2.073 1.74
2005.11.23 |NF 2005.12.05 2,000,000,000 99.91093 2.958 3.178 0.66
2005.11.18 |NF 2005.12.02 1,500,000,000 99.88751 2.936 3.623 0.44
2005.10.31 |NF 2005.11.07 1,200,000,000 99.94351 2.947 2.847 1.30
2005.10.26 |NF 2005.11.07 1,400,000,000 99.91154 2.938 3.415 0.00
2005.10.21 |NF 2005.11.01 1,600,000,000 99.91084 2.961 2.848 0.80
2005.10.19 |NF 2005.11.01 2,500,000,000 99.90298 2.954 2.964 1.58
2005.09.28 |NF 2005.10.03 1,000,000,000 99.96340 2.673 3.481 2.72
2005.09.22 2005.10.06 1,000,000,000 99.90030 2.602 2.159 1.82
2005.09.01 |NF 2005.09.13 1,300,000,000 99.91837 2.485 2170 0.00
2005.08.26 |NF 2005.09.06 2,500,000,000 99.94541 2.492 1.652 0.81
2005.08.19 |NF 2005.09.16 2,500,000,000 99.82838 2.510 2.522 1.05
2005.07.25 |NF 2005.08.03 2,000,000,000 99.95263 2.471 2.603 1.91
2005.07.21 |NF 2005.08.02 700,000,000 99.92034 2.425 5.009 0.46
2005.07.04 |NF 2005.07.06 2,000,000,000 99.98634 2.494 2.328 0.63
2005.06.27 |NF 2005.07.06 1,500,000,000 99.94651 2.442 2.218 1.31
2005.06.17 |NF 2005.07.04 2,000,000,000 99.90665 2.436 3.178 0.02
2005.06.01 |NF 2005.06.06 1,200,000,000 99.96645 2.450 3.591 0.01
2005.05.26 |NF 2005.06.10 2,500,000,000 99.90615 2.449 2.742 2.15
2005.03.31 2005.04.07 1,000,000,000 99.95256 2.475 2.234 1.40
2005.03.28 |NF 2005.04.01 2,500,000,000 99.97902 2.553 1.953 4.65
2005.03.17 |NF 2005.04.01 2,000,000,000 99.90680 2.432 2.403 1.82
2005.02.17 2005.04.07 2,000,000,000 99.68747 2.384 1.733 0.64
2005.01.26  |NF 2005.02.01 1,200,000,000 99.96656 2.442 3.755 0.79




Cash Management Bill

Auction Date |Term Type |Maturity Issue Amount Average Average Auction Tail (bps)
Price Yield Coverage
~|2005.01.20  |NF 2005.02.03 1,500,000,000 99.90776 2.407 2.954 1.33




