TREASURY INFLATION-PROTECTED SECURITIES (TIPS)

Ref CPI and Index Ratios for

May 2007

Security: 3-5/8% 10-Year TIPS 3-5/8% 30-Year TIPS 3-7/8% 10-Year TIPS 3-7/8% 30-Year TIPS
Description: Series A-2008 TIPS of April 2028 Series A-2009 TIPS of April 2029
CUSIP Number: 9128273T7 912810FD5 9128274Y5 912810FH6
Dated Date: January 15, 1998 April 15, 1998 January 15, 1999 April 15, 1999
Original Issue Date: January 15, 1998 April 15, 1998 January 15, 1999 April 15, 1999
Additional Issue Date(s): October 15, 1998 July 15, 1998 July 15, 1999 October 15, 1999
October 16, 2000

Maturity Date: January 15, 2008 April 15, 2028 January 15, 2009 April 15, 2029
Ref CPI on Dated Date: 161.55484 161.74000 164.00000 164.39333

Date Ref CPI Index Ratio Index Ratio Index Ratio Index Ratio
May 1 2007 203.49900 1.25963 1.25819 1.24085 1.23788
May 2 2007 203.55877 1.26000 1.25856 1.24121 1.23824
May 3 2007 203.61855 1.26037 1.25893 1.24158 1.23861
May 4 2007 203.67832 1.26074 1.25929 1.24194 1.23897
May 5 2007 203.73810 1.26111 1.25966 1.24231 1.23933
May 6 2007 203.79787 1.26148 1.26003 1.24267 1.23970
May 7 2007 203.85765 1.26185 1.26040 1.24303 1.24006
May 8 2007 203.91742 1.26222 1.26077 1.24340 1.24042
May 9 2007 203.97719 1.26259 1.26114 1.24376 1.24079
May 10 2007 204.03697 1.26296 1.26151 1.24413 1.24115
May 11 2007 204.09674 1.26333 1.26188 1.24449 1.24151
May 12 2007 204.15652 1.26370 1.26225 1.24486 1.24188
May 13 2007 204.21629 1.26407 1.26262 1.24522 1.24224
May 14 2007 204.27606 1.26444 1.26299 1.24559 1.24261
May 15 2007 204.33584 1.26481 1.26336 1.24595 1.24297
May 16 2007 204.39561 1.26518 1.26373 1.24631 1.24333
May 17 2007 204.45539 1.26555 1.26410 1.24668 1.24370
May 18 2007 204.51516 1.26592 1.26447 1.24704 1.24406
May 19 2007 204.57494 1.26629 1.26484 1.24741 1.24442
May 20 2007 204.63471 1.26666 1.26521 1.24777 1.24479
May 21 2007 204.69448 1.26703 1.26558 1.24814 1.24515
May 22 2007 204.75426 1.26740 1.26595 1.24850 1.24551
May 23 2007 204.81403 1.26777 1.26632 1.24887 1.24588
May 24 2007 204.87381 1.26814 1.26669 1.24923 1.24624
May 25 2007 204.93358 1.26851 1.26706 1.24960 1.24661
May 26 2007 204.99335 1.26888 1.26743 1.24996 1.24697
May 27 2007 205.05313 1.26925 1.26779 1.25032 1.24733
May 28 2007 205.11290 1.26962 1.26816 1.25069 1.24770
May 29 2007 205.17268 1.26999 1.26853 1.25105 1.24806
May 30 2007 205.23245 1.27036 1.26890 1.25142 1.24842
May 31 2007 205.29223 1.27073 1.26927 1.25178 1.24879
CPI-U (NSA) for : January 2007  202.416 February 2007 203.499 March 2007 205.352




TREASURY INFLATION-PROTECTED SECURITIES (TIPS)

Ref CPI and Index Ratios for

May 2007

Security:
Description:

CUSIP Number:
Dated Date:
Original Issue Date:

Additional Issue Date(s):

4-1/4% 10-Year TIPS
Series A-2010
9128275W8
January 15, 2000
January 18, 2000

July 17, 2000

3-1/2% 10-Year TIPS
Series A-2011
9128276R8

January 15, 2001
January 16, 2001

July 16, 2001

3-3/8% 30-1/2-Year TIPS
TIPS of April 2032
912810FQ6

October 15, 2001
October 15, 2001

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

January 15, 2002
January 15, 2002

Maturity Date: January 15, 2010 January 15, 2011 April 15, 2032 January 15, 2012
Ref CPI on Dated Date: 168.24516 174.04516 177.50000 177.56452
Date Ref CPI Index Ratio Index Ratio Index Ratio Index Ratio
May 1 2007 203.49900 1.20954 1.16923 1.14647 1.14606
May 2 2007 203.55877 1.20989 1.16957 1.14681 1.14639
May 3 2007 203.61855 1.21025 1.16992 1.14715 1.14673
May 4 2007 203.67832 1.21060 1.17026 1.14748 1.14707
May 5 2007 203.73810 1.21096 1.17060 1.14782 1.14740
May 6 2007 203.79787 1.21131 1.17095 1.14816 1.14774
May 7 2007 203.85765 1.21167 1.17129 1.14849 1.14808
May 8 2007 203.91742 1.21203 1.17164 1.14883 1.14841
May 9 2007 203.97719 1.21238 1.17198 1.14917 1.14875
May 10 2007 204.03697 1.21274 1.17232 1.14950 1.14909
May 11 2007 204.09674 1.21309 1.17267 1.14984 1.14942
May 12 2007 204.15652 1.21345 1.17301 1.15018 1.14976
May 13 2007 204.21629 1.21380 1.17335 1.15051 1.15010
May 14 2007 204.27606 1.21416 1.17370 1.15085 1.15043
May 15 2007 204.33584 1.21451 1.17404 1.15119 1.15077
May 16 2007 204.39561 1.21487 1.17438 1.15152 1.15111
May 17 2007 204.45539 1.21522 1.17473 1.15186 1.15144
May 18 2007 204.51516 1.21558 1.17507 1.15220 1.15178
May 19 2007 204.57494 1.21593 1.17541 1.15253 1.15212
May 20 2007 204.63471 1.21629 1.17576 1.15287 1.15245
May 21 2007 204.69448 1.21664 1.17610 1.15321 1.15279
May 22 2007 204.75426 1.21700 1.17644 1.15355 1.15313
May 23 2007 204.81403 1.21735 1.17679 1.15388 1.15346
May 24 2007 204.87381 1.21771 1.17713 1.15422 1.15380
May 25 2007 204.93358 1.21807 1.17747 1.15456 1.15414
May 26 2007 204.99335 1.21842 1.17782 1.15489 1.15447
May 27 2007 205.05313 1.21878 1.17816 1.15523 1.15481
May 28 2007 205.11290 1.21913 1.17850 1.15557 1.15515
May 29 2007 205.17268 1.21949 1.17885 1.15590 1.15548
May 30 2007 205.23245 1.21984 1.17919 1.15624 1.15582
May 31 2007 205.29223 1.22020 1.17953 1.15658 1.15616
CPI-U (NSA) for : January 2007  202.416 February 2007 203.499 March 2007 205.352




TREASURY INFLATION-PROTECTED SECURITIES (TIPS)

Ref CPI and Index Ratios for

May 2007

Security:
Description:
CUSIP Number:
Dated Date:

Original Issue Date:
Additional Issue Date(s):

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

2% 10-Year TIPS
Series D-2014
912828CP3

July 15, 2004
July 15, 2004
October 15, 2004

Maturity Date: July 15, 2012 July 15, 2013 January 15, 2014 July 15, 2014
Ref CPI on Dated Date: 179.80000 183.66452 184.77419 188.49677
Date Ref CPI Index Ratio Index Ratio Index Ratio Index Ratio
May 1 2007 203.49900 1.13181 1.10799 1.10134 1.07959
May 2 2007 203.55877 1.13214 1.10832 1.10166 1.07991
May 3 2007 203.61855 1.13247 1.10864 1.10199 1.08022
May 4 2007 203.67832 1.13280 1.10897 1.10231 1.08054
May 5 2007 203.73810 1.13314 1.10929 1.10263 1.08086
May 6 2007 203.79787 1.13347 1.10962 1.10296 1.08117
May 7 2007 203.85765 1.13380 1.10995 1.10328 1.08149
May 8 2007 203.91742 1.13413 1.11027 1.10360 1.08181
May 9 2007 203.97719 1.13447 1.11060 1.10393 1.08213
May 10 2007 204.03697 1.13480 1.11092 1.10425 1.08244
May 11 2007 204.09674 1.13513 1.11125 1.10457 1.08276
May 12 2007 204.15652 1.13546 1.11157 1.10490 1.08308
May 13 2007 204.21629 1.13580 1.11190 1.10522 1.08339
May 14 2007 204.27606 1.13613 1.11222 1.10554 1.08371
May 15 2007 204.33584 1.13646 1.11255 1.10587 1.08403
May 16 2007 204.39561 1.13679 1.11287 1.10619 1.08435
May 17 2007 204.45539 1.13713 1.11320 1.10651 1.08466
May 18 2007 204.51516 1.13746 1.11353 1.10684 1.08498
May 19 2007 204.57494 1.13779 1.11385 1.10716 1.08530
May 20 2007 204.63471 1.13812 1.11418 1.10749 1.08561
May 21 2007 204.69448 1.13846 1.11450 1.10781 1.08593
May 22 2007 204.75426 1.13879 1.11483 1.10813 1.08625
May 23 2007 204.81403 1.13912 1.11515 1.10846 1.08657
May 24 2007 204.87381 1.13945 1.11548 1.10878 1.08688
May 25 2007 204.93358 1.13979 1.11580 1.10910 1.08720
May 26 2007 204.99335 1.14012 1.11613 1.10943 1.08752
May 27 2007 205.05313 1.14045 1.11645 1.10975 1.08783
May 28 2007 205.11290 1.14078 1.11678 1.11007 1.08815
May 29 2007 205.17268 1.14112 111711 1.11040 1.08847
May 30 2007 205.23245 1.14145 1.11743 1.11072 1.08878
May 31 2007 205.29223 1.14178 1.11776 1.11104 1.08910
CPI-U (NSA) for : January 2007  202.416 February 2007 203.499 March 2007 205.352




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

May 2007
Security: 2-3/8% 20-1/2-Year TIPS 0-7/8% 5-1/2-Year TIPS  1-5/8% 10-Year TIPS 1-7/8% 10-Year TIPS
Description: TIPS of January 2025 Series D-2010 Series A-2015 Series D-2015
CUSIP Number: 912810FR4 912828CZ1 912828DHO 912828EA4
Dated Date: July 15, 2004 October 15, 2004 January 15, 2005 July 15, 2005
Original Issue Date: July 30, 2004 October 29, 2004 January 18, 2005 July 15, 2005
Additional Issue Date(s): January 31, 2005 April 29, 2005 April 15, 2005 October 17, 2005
July 29, 2005 October 28, 2005
Maturity Date: January 15, 2025 April 15, 2010 January 15, 2015 July 15, 2015
Ref CPI on Dated Date: 188.49677 189.44516 190.94516 194.50968
Date Ref CPI Index Ratio Index Ratio Index Ratio Index Ratio
May 1 2007 203.49900 1.07959 1.07418 1.06575 1.04622
May 2 2007 203.55877 1.07991 1.07450 1.06606 1.04652
May 3 2007 203.61855 1.08022 1.07482 1.06637 1.04683
May 4 2007 203.67832 1.08054 1.07513 1.06668 1.04714
May 5 2007 203.73810 1.08086 1.07545 1.06700 1.04744
May 6 2007 203.79787 1.08117 1.07576 1.06731 1.04775
May 7 2007 203.85765 1.08149 1.07608 1.06762 1.04806
May 8 2007 203.91742 1.08181 1.07639 1.06794 1.04837
May 9 2007 203.97719 1.08213 1.07671 1.06825 1.04867
May 10 2007 204.03697 1.08244 1.07702 1.06856 1.04898
May 11 2007 204.09674 1.08276 1.07734 1.06888 1.04929
May 12 2007 204.15652 1.08308 1.07765 1.06919 1.04960
May 13 2007 204.21629 1.08339 1.07797 1.06950 1.04990
May 14 2007 204.27606 1.08371 1.07829 1.06982 1.05021
May 15 2007 204.33584 1.08403 1.07860 1.07013 1.05052
May 16 2007 204.39561 1.08435 1.07892 1.07044 1.05082
May 17 2007 204.45539 1.08466 1.07923 1.07075 1.05113
May 18 2007 204.51516 1.08498 1.07955 1.07107 1.05144
May 19 2007 204.57494 1.08530 1.07986 1.07138 1.05175
May 20 2007 204.63471 1.08561 1.08018 1.07169 1.05205
May 21 2007 204.69448 1.08593 1.08049 1.07201 1.05236
May 22 2007 204.75426 1.08625 1.08081 1.07232 1.05267
May 23 2007 204.81403 1.08657 1.08113 1.07263 1.05298
May 24 2007 204.87381 1.08688 1.08144 1.07295 1.05328
May 25 2007 204.93358 1.08720 1.08176 1.07326 1.05359
May 26 2007 204.99335 1.08752 1.08207 1.07357 1.05390
May 27 2007 205.05313 1.08783 1.08239 1.07388 1.05421
May 28 2007 205.11290 1.08815 1.08270 1.07420 1.05451
May 29 2007 205.17268 1.08847 1.08302 1.07451 1.05482
May 30 2007 205.23245 1.08878 1.08333 1.07482 1.05513
May 31 2007 205.29223 1.08910 1.08365 1.07514 1.05543
CPI-U (NSA) for : January 2007  202.416 February 2007 203.499 March 2007 205.352




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

May 2007

Security:
Description:

CUSIP Number:
Dated Date:
Original Issue Date:

2% 10-Year TIPS
Series A-2016
912828ET3
January 15, 2006
January 17, 2006

2% 20-Year TIPS
TIPS of January 2026
912810FS2

January 15, 2006
January 31, 2006

2-3/8% 5-Year TIPS
Series G-2011
912828FB1

April 15, 2006
April 28, 2006

2-1/2% 10-Year TIPS
Series D-2016
912828FL9

July 15, 2006

July 17, 2006

Additional Issue Date(s): April 17, 2006 July 31, 2006 October 31, 2006 October 16, 2006
Maturity Date: January 15, 2016 January 15, 2026 April 15, 2011 July 15, 2016
Ref CPI on Dated Date: 198.47742 198.47742 198.48667 201.95161
Date Ref CPI Index Ratio Index Ratio Index Ratio Index Ratio
May 1 2007 203.49900 1.02530 1.02530 1.02525 1.00766
May 2 2007 203.55877 1.02560 1.02560 1.02555 1.00796
May 3 2007 203.61855 1.02590 1.02590 1.02586 1.00825
May 4 2007 203.67832 1.02620 1.02620 1.02616 1.00855
May 5 2007 203.73810 1.02651 1.02651 1.02646 1.00885
May 6 2007 203.79787 1.02681 1.02681 1.02676 1.00914
May 7 2007 203.85765 1.02711 1.02711 1.02706 1.00944
May 8 2007 203.91742 1.02741 1.02741 1.02736 1.00973
May 9 2007 203.97719 1.02771 1.02771 1.02766 1.01003
May 10 2007 204.03697 1.02801 1.02801 1.02796 1.01033
May 11 2007 204.09674 1.02831 1.02831 1.02826 1.01062
May 12 2007 204.15652 1.02861 1.02861 1.02857 1.01092
May 13 2007 204.21629 1.02891 1.02891 1.02887 1.01121
May 14 2007 204.27606 1.02922 1.02922 1.02917 1.01151
May 15 2007 204.33584 1.02952 1.02952 1.02947 1.01181
May 16 2007 204.39561 1.02982 1.02982 1.02977 1.01210
May 17 2007 204.45539 1.03012 1.03012 1.03007 1.01240
May 18 2007 204.51516 1.03042 1.03042 1.03037 1.01269
May 19 2007 204.57494 1.03072 1.03072 1.03067 1.01299
May 20 2007 204.63471 1.03102 1.03102 1.03097 1.01329
May 21 2007 204.69448 1.03132 1.03132 1.03128 1.01358
May 22 2007 204.75426 1.03162 1.03162 1.03158 1.01388
May 23 2007 204.81403 1.03193 1.03193 1.03188 1.01417
May 24 2007 204.87381 1.03223 1.03223 1.03218 1.01447
May 25 2007 204.93358 1.03253 1.03253 1.03248 1.01477
May 26 2007 204.99335 1.03283 1.03283 1.03278 1.01506
May 27 2007 205.05313 1.03313 1.03313 1.03308 1.01536
May 28 2007 205.11290 1.03343 1.03343 1.03338 1.01565
May 29 2007 205.17268 1.03373 1.03373 1.03368 1.01595
May 30 2007 205.23245 1.03403 1.03403 1.03399 1.01625
May 31 2007 205.29223 1.03434 1.03434 1.03429 1.01654
CPI-U (NSA) for : January 2007  202.416 February 2007 203.499 March 2007 205.352




TREASURY INFLATION-PROTECTED SECURITIES (TIPS)

Ref CPI and Index Ratios for

May 2007

Security:
Description:

CUSIP Number:
Dated Date:
Original Issue Date:

Additional Issue Date(s):

Maturity Date:

2-3/8% 10-Year TIPS
Series A-2017
912828GD6
January 15, 2007
January 16, 2007
April 16, 2007

January 15, 2017

2-3/8% 20-Year TIPS

TIPS of January 2027

912810PS1
January 15, 2007
January 31, 2007

January 15, 2027

Ref CPI on Dated Date: 201.66452 201.66452
Date Ref CPI Index Ratio Index Ratio

May 1 2007 203.49900 1.00910 1.00910
May 2 2007 203.55877 1.00939 1.00939
May 3 2007 203.61855 1.00969 1.00969
May 4 2007 203.67832 1.00999 1.00999
May 5 2007 203.73810 1.01028 1.01028
May 6 2007 203.79787 1.01058 1.01058
May 7 2007 203.85765 1.01088 1.01088
May 8 2007 203.91742 1.01117 1.01117
May 9 2007 203.97719 1.01147 1.01147
May 10 2007 204.03697 1.01176 1.01176
May 11 2007 204.09674 1.01206 1.01206
May 12 2007 204.15652 1.01236 1.01236
May 13 2007 204.21629 1.01265 1.01265
May 14 2007 204.27606 1.01295 1.01295
May 15 2007 204.33584 1.01325 1.01325
May 16 2007 204.39561 1.01354 1.01354
May 17 2007 204.45539 1.01384 1.01384
May 18 2007 204.51516 1.01414 1.01414
May 19 2007 204.57494 1.01443 1.01443
May 20 2007 204.63471 1.01473 1.01473
May 21 2007 204.69448 1.01502 1.01502
May 22 2007 204.75426 1.01532 1.01532
May 23 2007 204.81403 1.01562 1.01562
May 24 2007 204.87381 1.01591 1.01591
May 25 2007 204.93358 1.01621 1.01621
May 26 2007 204.99335 1.01651 1.01651
May 27 2007 205.05313 1.01680 1.01680
May 28 2007 205.11290 1.01710 1.01710
May 29 2007 205.17268 1.01740 1.01740
May 30 2007 205.23245 1.01769 1.01769
May 31 2007 205.29223 1.01799 1.01799
CPI-U (NSA) for : January 2007  202.416 February 2007 203.499 March 2007 205.352




