TREASURY INFLATION-PROTECTED SECURITIES (TIPS)
Ref CPI and Index Ratios for

July 2005

Security: 3-3/8% 10-Year TIPS 3-5/8% 10-Year TIPS 3-5/8% 30-Year TIPS 3-7/8% 10-Year TIPS
Description: Series A-2007 Series A-2008 TIPS of April 2028 Series A-2009
CUSIP Number: 9128272M3 9128273T7 912810FD5 9128274Y5
Dated Date: January 15, 1997 January 15, 1998 April 15, 1998 January 15, 1999
Original Issue Date: February 6, 1997 January 15, 1998 April 15, 1998 January 15, 1999
Additional Issue Date(s): April 15, 1997 October 15, 1998 July 15, 1998 July 15, 1999
Maturity Date: January 15, 2007 January 15, 2008 April 15, 2028 January 15, 2009
Ref CPI on Dated Date: 158.43548 161.55484 161.74000 164.00000

Date Ref CPI Index Ratio Index Ratio Index Ratio Index Ratio
July 1 2005 194.60000 1.22826 1.20454 1.20317 1.18659
July 2 2005 194.59355 1.22822 1.20450 1.20313 1.18655
July 3 2005 194.58710 1.22818 1.20446 1.20309 1.18651
July 4 2005 194.58065 1.22814 1.20442 1.20305 1.18647
July 5 2005 194.57419 1.22810 1.20438 1.20301 1.18643
July 6 2005 194.56774 1.22806 1.20434 1.20297 1.18639
July 7 2005 194.56129 1.22802 1.20430 1.20293 1.18635
July 8 2005 194.55484 1.22798 1.20427 1.20289 1.18631
July 9 2005 194.54839 1.22793 1.20423 1.20285 1.18627
July 10 2005 194.54194 1.22789 1.20419 1.20281 1.18623
July 11 2005 194.53548 1.22785 1.20415 1.20277 1.18619
July 12 2005 194.52903 1.22781 1.20411 1.20273 1.18615
July 13 2005 194.52258 1.22777 1.20407 1.20269 1.18611
July 14 2005 194.51613 1.22773 1.20403 1.20265 1.18607
July 15 2005 194.50968 1.22769 1.20399 1.20261 1.18603
July 16 2005 194.50323 1.22765 1.20395 1.20257 1.18600
July 17 2005 194.49677 1.22761 1.20391 1.20253 1.18596
July 18 2005 194.49032 1.22757 1.20387 1.20249 1.18592
July 19 2005 194.48387 1.22753 1.20383 1.20245 1.18588
July 20 2005 194.47742 1.22749 1.20379 1.20241 1.18584
July 21 2005 194.47097 1.22745 1.20375 1.20237 1.18580
July 22 2005 194.46452 1.22741 1.20371 1.20233 1.18576
July 23 2005 194.45806 1.22736 1.20367 1.20229 1.18572
July 24 2005 194.45161 1.22732 1.20363 1.20225 1.18568
July 25 2005 194.44516 1.22728 1.20359 1.20221 1.18564
July 26 2005 194.43871 1.22724 1.20355 1.20217 1.18560
July 27 2005 194.43226 1.22720 1.20351 1.20213 1.18556
July 28 2005 194.42581 1.22716 1.20347 1.20209 1.18552
July 29 2005 194.41935 1.22712 1.20343 1.20205 1.18548
July 30 2005 194.41290 1.22708 1.20339 1.20201 1.18544
July 31 2005 194.40645 1.22704 1.20335 1.20197 1.18541

CPI-U (NSA) for : March 2005 193.3 April 2005 194.6 May 2005 194.4




TREASURY INFLATION-PROTECTED SECURITIES (TIPS)
Ref CPI and Index Ratios for

July 2005
Security: 3-7/8% 30-Year TIPS 4-1/4% 10-Year TIPS 3-1/2% 10-Year TIPS 3-3/8% 30-1/2-Year TIPS
Description: TIPS of April 2029 Series A-2010 Series A-2011 TIPS of April 2032
CUSIP Number: 912810FH6 9128275W8 9128276R8 912810FQ6
Dated Date: April 15, 1999 January 15, 2000 January 15, 2001 October 15, 2001
Original Issue Date: April 15, 1999 January 18, 2000 January 16, 2001 October 15, 2001
Additional Issue Date(s): October 15, 1999 July 17, 2000 July 16, 2001
* October 16, 2000
Maturity Date: April 15, 2029 January 15, 2010 January 15, 2011 April 15, 2032
Ref CPI on Dated Date: 164.39333 168.24516 174.04516 177.50000
Date Ref CPI Index Ratio Index Ratio Index Ratio Index Ratio
July 1 2005 194.60000 1.18375 1.15665 1.11810 1.09634
July 2 2005 194.59355 1.18371 1.15661 1.11806 1.09630
July 3 2005 194.58710 1.18367 1.15657 1.11803 1.09627
July 4 2005 194.58065 1.18363 1.15653 1.11799 1.09623
July 5 2005 194.57419 1.18359 1.15649 1.11795 1.09619
July 6 2005 194.56774 1.18355 1.15645 1.11792 1.09616
July 7 2005 194.56129 1.18351 1.15642 1.11788 1.09612
July 8 2005 194.55484 1.18347 1.15638 1.11784 1.09608
July 9 2005 194.54839 1.18343 1.15634 1.11780 1.09605
July 10 2005 194.54194 1.18339 1.15630 1.11777 1.09601
July 11 2005 194.53548 1.18335 1.15626 1.11773 1.09597
July 12 2005 194.52903 1.18331 1.15622 1.11769 1.09594
July 13 2005 194.52258 1.18328 1.15619 1.11766 1.09590
July 14 2005 194.51613 1.18324 1.15615 1.11762 1.09587
July 15 2005 194.50968 1.18320 1.15611 1.11758 1.09583
July 16 2005 194.50323 1.18316 1.15607 1.11754 1.09579
July 17 2005 194.49677 1.18312 1.15603 1.11751 1.09576
July 18 2005 194.49032 1.18308 1.15599 1.11747 1.09572
July 19 2005 194.48387 1.18304 1.15596 1.11743 1.09568
July 20 2005 194.47742 1.18300 1.15592 1.11740 1.09565
July 21 2005 194.47097 1.18296 1.15588 1.11736 1.09561
July 22 2005 194.46452 1.18292 1.15584 1.11732 1.09557
July 23 2005 194.45806 1.18288 1.15580 1.11729 1.09554
July 24 2005 194.45161 1.18284 1.15576 1.11725 1.09550
July 25 2005 194.44516 1.18280 1.15573 1.11721 1.09547
July 26 2005 194.43871 1.18277 1.15569 1.11717 1.09543
July 27 2005 194.43226 1.18273 1.15565 1.11714 1.09539
July 28 2005 194.42581 1.18269 1.15561 1.11710 1.09536
July 29 2005 194.41935 1.18265 1.15557 1.11706 1.09532
July 30 2005 194.41290 1.18261 1.15553 1.11703 1.09528
July 31 2005 194.40645 1.18257 1.15550 1.11699 1.09525
CPI-U (NSA) for : March 2005 193.3 April 2005 194.6 May 2005 194.4

« | The additional issue date was incorrectly
reported as October 15, 2000




TREASURY INFLATION-PROTECTED SECURITIES (TIPS)

Ref CPI and Index Ratios for

July 2005

Security:
Description:

CUSIP Number:
Dated Date:
Original Issue Date:

Additional Issue Date(s):

3-3/8% 10-Year TIPS
Series A-2012
912827735

January 15, 2002
January 15, 2002

3% 10-Year TIPS
Series C-2012
912828AF7

July 15, 2002
July 15, 2002
October 15, 2002
January 15, 2003

1-7/8% 10-Year TIPS
Series C-2013
912828BD1

July 15, 2003

July 15, 2003
October 15, 2003

2% 10-Year TIPS
Series A-2014
912828BW9
January 15, 2004
January 15, 2004
April 15, 2004

Maturity Date: January 15, 2012 July 15, 2012 July 15, 2013 January 15, 2014
Ref CPI on Dated Date: 177.56452 179.80000 183.66452 184.77419
Date Ref CPI Index Ratio Index Ratio Index Ratio Index Ratio
July 1 2005 194.60000 1.09594 1.08231 1.05954 1.05318
July 2 2005 194.59355 1.09590 1.08228 1.05951 1.05314
July 3 2005 194.58710 1.09587 1.08224 1.05947 1.05311
July 4 2005 194.58065 1.09583 1.08221 1.05944 1.05307
July 5 2005 194.57419 1.09579 1.08217 1.05940 1.05304
July 6 2005 194.56774 1.09576 1.08213 1.05936 1.05300
July 7 2005 194.56129 1.09572 1.08210 1.05933 1.05297
July 8 2005 194.55484 1.09569 1.08206 1.05929 1.05293
July 9 2005 194.54839 1.09565 1.08203 1.05926 1.05290
July 10 2005 194.54194 1.09561 1.08199 1.05922 1.05286
July 11 2005 194.53548 1.09558 1.08195 1.05919 1.05283
July 12 2005 194.52903 1.09554 1.08192 1.05915 1.05279
July 13 2005 194.52258 1.09550 1.08188 1.05912 1.05276
July 14 2005 194.51613 1.09547 1.08185 1.05908 1.05272
July 15 2005 194.50968 1.09543 1.08181 1.05905 1.05269
July 16 2005 194.50323 1.09539 1.08178 1.05901 1.05265
July 17 2005 194.49677 1.09536 1.08174 1.05898 1.05262
July 18 2005 194.49032 1.09532 1.08170 1.05894 1.05258
July 19 2005 194.48387 1.09529 1.08167 1.05891 1.05255
July 20 2005 194.47742 1.09525 1.08163 1.05887 1.05251
July 21 2005 194.47097 1.09521 1.08160 1.05884 1.05248
July 22 2005 194.46452 1.09518 1.08156 1.05880 1.05244
July 23 2005 194.45806 1.09514 1.08152 1.05877 1.05241
July 24 2005 194.45161 1.09510 1.08149 1.05873 1.05237
July 25 2005 194.44516 1.09507 1.08145 1.05870 1.05234
July 26 2005 194.43871 1.09503 1.08142 1.05866 1.05230
July 27 2005 194.43226 1.09499 1.08138 1.05863 1.05227
July 28 2005 194.42581 1.09496 1.08134 1.05859 1.05223
July 29 2005 194.41935 1.09492 1.08131 1.05856 1.05220
July 30 2005 194.41290 1.09489 1.08127 1.05852 1.05216
July 31 2005 194.40645 1.09485 1.08124 1.05849 1.05213
CPI-U (NSA) for : March 2005 193.3 April 2005 194.6 May 2005 194.4




TREASURY INFLATION-PROTECTED SECURITIES (TIPS)
Ref CPI and Index Ratios for

July 2005

Security: 2% 10-Year TIPS 2-3/8% 20-1/2-Year TIPS  0-7/8% 5-1/2-Year TIPS 1-5/8% 10-Year TIPS
Description: Series D-2014 TIPS of January 2025 Series D-2010 Series A-2015
CUSIP Number: 912828CP3 912810FR4 912828CZ7Z1 912828DH0
Dated Date: July 15, 2004 July 15, 2004 October 15, 2004 January 15, 2005
Original Issue Date: July 15, 2004 July 30, 2004 October 29, 2004 January 18, 2005
Additional Issue Date(s): October 15, 2004 January 31, 2005 April 29, 2005 April 15, 2005
Maturity Date: July 15, 2014 January 15, 2025 April 15, 2010 January 15, 2015
Ref CPI on Dated Date: 188.49677 188.49677 189.44516 190.94516

Date Ref CPI Index Ratio Index Ratio Index Ratio Index Ratio
July 1 2005 194.60000 1.03238 1.03238 1.02721 1.01914
July 2 2005 194.59355 1.03234 1.03234 1.02718 1.01911
July 3 2005 194.58710 1.03231 1.03231 1.02714 1.01907
July 4 2005 194.58065 1.03228 1.03228 1.02711 1.01904
July 5 2005 194.57419 1.03224 1.03224 1.02707 1.01901
July 6 2005 194.56774 1.03221 1.03221 1.02704 1.01897
July 7 2005 194.56129 1.03217 1.03217 1.02701 1.01894
July 8 2005 194.55484 1.03214 1.03214 1.02697 1.01890
July 9 2005 194.54839 1.03210 1.03210 1.02694 1.01887
July 10 2005 194.54194 1.03207 1.03207 1.02690 1.01884
July 11 2005 194.53548 1.03204 1.03204 1.02687 1.01880
July 12 2005 194.52903 1.03200 1.03200 1.02684 1.01877
July 13 2005 194.52258 1.03197 1.03197 1.02680 1.01874
July 14 2005 194.51613 1.03193 1.03193 1.02677 1.01870
July 15 2005 194.50968 1.03190 1.03190 1.02673 1.01867
July 16 2005 194.50323 1.03187 1.03187 1.02670 1.01863
July 17 2005 194.49677 1.03183 1.03183 1.02667 1.01860
July 18 2005 194.49032 1.03180 1.03180 1.02663 1.01857
July 19 2005 194.48387 1.03176 1.03176 1.02660 1.01853
July 20 2005 194.47742 1.03173 1.03173 1.02656 1.01850
July 21 2005 194.47097 1.03169 1.03169 1.02653 1.01847
July 22 2005 194.46452 1.03166 1.03166 1.02650 1.01843
July 23 2005 194.45806 1.03163 1.03163 1.02646 1.01840
July 24 2005 194.45161 1.03159 1.03159 1.02643 1.01836
July 25 2005 194.44516 1.03156 1.03156 1.02639 1.01833
July 26 2005 194.43871 1.03152 1.03152 1.02636 1.01830
July 27 2005 194.43226 1.03149 1.03149 1.02632 1.01826
July 28 2005 194.42581 1.03145 1.03145 1.02629 1.01823
July 29 2005 194.41935 1.03142 1.03142 1.02626 1.01819
July 30 2005 194.41290 1.03139 1.03139 1.02622 1.01816
July 31 2005 194.40645 1.03135 1.03135 1.02619 1.01813
CPI-U (NSA) for : March 2005 193.3 April 2005 194.6 May 2005 194.4




