TREASURY INFLATION-PROTECTED SECURITIES (TIPS)

Ref CPI and Index Ratios for

March 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
March 1 2007 201.80000 1.24911 1.24768 1.23049 1.22754
March 2 2007 201.81987 1.24923 1.24780 1.23061 1.22766
March 3 2007 201.83974 1.24936 1.24793 1.23073 1.22779
March 4 2007 201.85961 1.24948 1.24805 1.23085 1.22791
March 5 2007 201.87948 1.24960 1.24817 1.23097 1.22803
March 6 2007 201.89935 1.24973 1.24830 1.23109 1.22815
March 7 2007 201.91923 1.24985 1.24842 1.23121 1.22827
March 8 2007 201.93910 1.24997 1.24854 1.23134 1.22839
March 9 2007 201.95897 1.25010 1.24866 1.23146 1.22851
March 10 2007 201.97884 1.25022 1.24879 1.23158 1.22863
March 11 2007 201.99871 1.25034 1.24891 1.23170 1.22875
March 12 2007 202.01858 1.25046 1.24903 1.23182 1.22887
March 13 2007 202.03845 1.25059 1.24916 1.23194 1.22899
March 14 2007 202.05832 1.25071 1.24928 1.23206 1.22912
March 15 2007 202.07819 1.25083 1.24940 1.23218 1.22924
March 16 2007 202.09806 1.25096 1.24952 1.23231 1.22936
March 17 2007 202.11794 1.25108 1.24965 1.23243 1.22948
March 18 2007 202.13781 1.25120 1.24977 1.23255 1.22960
March 19 2007 202.15768 1.25133 1.24989 1.23267 1.22972
March 20 2007 202.17755 1.25145 1.25002 1.23279 1.22984
March 21 2007 202.19742 1.25157 1.25014 1.23291 1.22996
March 22 2007 202.21729 1.25169 1.25026 1.23303 1.23008
March 23 2007 202.23716 1.25182 1.25038 1.23315 1.23020
March 24 2007 202.25703 1.25194 1.25051 1.23327 1.23032
March 25 2007 202.27690 1.25206 1.25063 1.23340 1.23044
March 26 2007 202.29677 1.25219 1.25075 1.23352 1.23057
March 27 2007 202.31665 1.25231 1.25088 1.23364 1.23069
March 28 2007 202.33652 1.25243 1.25100 1.23376 1.23081
March 29 2007 202.35639 1.25256 1.25112 1.23388 1.23093
March 30 2007 202.37626 1.25268 1.25124 1.23400 1.23105
March 31 2007 202.39613 1.25280 1.25137 1.23412 1.23117
CPI-U (NSA) for : November 2006 201.5 December 2006 201.8 January 2007 202.416




TREASURY INFLATION-PROTECTED SECURITIES (TIPS)

Ref CPI and Index Ratios for

March 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
March 1 2007 201.80000 1.19944 1.15947 1.13690 1.13649
March 2 2007 201.81987 1.19956 1.15958 1.13701 1.13660
March 3 2007 201.83974 1.19968 1.15970 1.13713 1.13671
March 4 2007 201.85961 1.19979 1.15981 1.13724 1.13682
March 5 2007 201.87948 1.19991 1.15993 1.13735 1.13694
March 6 2007 201.89935 1.20003 1.16004 1.13746 1.13705
March 7 2007 201.91923 1.20015 1.16015 1.13757 1.13716
March 8 2007 201.93910 1.20027 1.16027 1.13769 1.13727
March 9 2007 201.95897 1.20039 1.16038 1.13780 1.13738
March 10 2007 201.97884 1.20050 1.16050 1.13791 1.13750
March 11 2007 201.99871 1.20062 1.16061 1.13802 1.13761
March 12 2007 202.01858 1.20074 1.16073 1.13813 1.13772
March 13 2007 202.03845 1.20086 1.16084 1.13824 1.13783
March 14 2007 202.05832 1.20098 1.16095 1.13836 1.13794
March 15 2007 202.07819 1.20109 1.16107 1.13847 1.13806
March 16 2007 202.09806 1.20121 1.16118 1.13858 1.13817
March 17 2007 202.11794 1.20133 1.16130 1.13869 1.13828
March 18 2007 202.13781 1.20145 1.16141 1.13880 1.13839
March 19 2007 202.15768 1.20157 1.16152 1.13892 1.13850
March 20 2007 202.17755 1.20168 1.16164 1.13903 1.13861
March 21 2007 202.19742 1.20180 1.16175 1.13914 1.13873
March 22 2007 202.21729 1.20192 1.16187 1.13925 1.13884
March 23 2007 202.23716 1.20204 1.16198 1.13936 1.13895
March 24 2007 202.25703 1.20216 1.16210 1.13948 1.13906
March 25 2007 202.27690 1.20227 1.16221 1.13959 1.13917
March 26 2007 202.29677 1.20239 1.16232 1.13970 1.13929
March 27 2007 202.31665 1.20251 1.16244 1.13981 1.13940
March 28 2007 202.33652 1.20263 1.16255 1.13992 1.13951
March 29 2007 202.35639 1.20275 1.16267 1.14004 1.13962
March 30 2007 202.37626 1.20287 1.16278 1.14015 1.13973
March 31 2007 202.39613 1.20298 1.16289 1.14026 1.13985
CPI-U (NSA) for : November 2006 201.5 December 2006 201.8 January 2007 202.416




TREASURY INFLATION-PROTECTED SECURITIES (TIPS)

Ref CPI and Index Ratios for

March 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
March 1 2007 201.80000 1.12236 1.09874 1.09214 1.07058
March 2 2007 201.81987 1.12247 1.09885 1.09225 1.07068
March 3 2007 201.83974 1.12258 1.09896 1.09236 1.07079
March 4 2007 201.85961 1.12269 1.09907 1.09247 1.07089
March 5 2007 201.87948 1.12280 1.09918 1.09257 1.07100
March 6 2007 201.89935 1.12291 1.09928 1.09268 1.07110
March 7 2007 201.91923 1.12302 1.09939 1.09279 1.07121
March 8 2007 201.93910 1.12313 1.09950 1.09290 1.07131
March 9 2007 201.95897 1.12324 1.09961 1.09300 1.07142
March 10 2007 201.97884 1.12335 1.09972 1.09311 1.07152
March 11 2007 201.99871 1.12346 1.09982 1.09322 1.07163
March 12 2007 202.01858 1.12357 1.09993 1.09333 1.07173
March 13 2007 202.03845 1.12368 1.10004 1.09343 1.07184
March 14 2007 202.05832 1.12379 1.10015 1.09354 1.07195
March 15 2007 202.07819 1.12391 1.10026 1.09365 1.07205
March 16 2007 202.09806 1.12402 1.10037 1.09376 1.07216
March 17 2007 202.11794 1.12413 1.10047 1.09386 1.07226
March 18 2007 202.13781 1.12424 1.10058 1.09397 1.07237
March 19 2007 202.15768 1.12435 1.10069 1.09408 1.07247
March 20 2007 202.17755 1.12446 1.10080 1.09419 1.07258
March 21 2007 202.19742 1.12457 1.10091 1.09429 1.07268
March 22 2007 202.21729 1.12468 1.10101 1.09440 1.07279
March 23 2007 202.23716 1.12479 1.10112 1.09451 1.07289
March 24 2007 202.25703 1.12490 1.10123 1.09462 1.07300
March 25 2007 202.27690 1.12501 1.10134 1.09472 1.07311
March 26 2007 202.29677 1.12512 1.10145 1.09483 1.07321
March 27 2007 202.31665 1.12523 1.10156 1.09494 1.07332
March 28 2007 202.33652 1.12534 1.10166 1.09505 1.07342
March 29 2007 202.35639 1.12545 1.10177 1.09516 1.07353
March 30 2007 202.37626 1.12556 1.10188 1.09526 1.07363
March 31 2007 202.39613 1.12567 1.10199 1.09537 1.07374
CPI-U (NSA) for : November 2006 201.5 December 2006 201.8 January 2007 202.416




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

March 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
March 1 2007 201.80000 1.07058 1.06522 1.05685 1.03748
March 2 2007 201.81987 1.07068 1.06532 1.05695 1.03758
March 3 2007 201.83974 1.07079 1.06543 1.05706 1.03768
March 4 2007 201.85961 1.07089 1.06553 1.05716 1.03779
March 5 2007 201.87948 1.07100 1.06564 1.05726 1.03789
March 6 2007 201.89935 1.07110 1.06574 1.05737 1.03799
March 7 2007 201.91923 1.07121 1.06585 1.05747 1.03809
March 8 2007 201.93910 1.07131 1.06595 1.05758 1.03820
March 9 2007 201.95897 1.07142 1.06606 1.05768 1.03830
March 10 2007 201.97884 1.07152 1.06616 1.05778 1.03840
March 11 2007 201.99871 1.07163 1.06626 1.05789 1.03850
March 12 2007 202.01858 1.07173 1.06637 1.05799 1.03860
March 13 2007 202.03845 1.07184 1.06647 1.05810 1.03871
March 14 2007 202.05832 1.07195 1.06658 1.05820 1.03881
March 15 2007 202.07819 1.07205 1.06668 1.05830 1.03891
March 16 2007 202.09806 1.07216 1.06679 1.05841 1.03901
March 17 2007 202.11794 1.07226 1.06689 1.05851 1.03912
March 18 2007 202.13781 1.07237 1.06700 1.05862 1.03922
March 19 2007 202.15768 1.07247 1.06710 1.05872 1.03932
March 20 2007 202.17755 1.07258 1.06721 1.05883 1.03942
March 21 2007 202.19742 1.07268 1.06731 1.05893 1.03952
March 22 2007 202.21729 1.07279 1.06742 1.05903 1.03963
March 23 2007 202.23716 1.07289 1.06752 1.05914 1.03973
March 24 2007 202.25703 1.07300 1.06763 1.05924 1.03983
March 25 2007 202.27690 1.07311 1.06773 1.05935 1.03993
March 26 2007 202.29677 1.07321 1.06784 1.05945 1.04003
March 27 2007 202.31665 1.07332 1.06794 1.05955 1.04014
March 28 2007 202.33652 1.07342 1.06805 1.05966 1.04024
March 29 2007 202.35639 1.07353 1.06815 1.05976 1.04034
March 30 2007 202.37626 1.07363 1.06826 1.05987 1.04044
March 31 2007 202.39613 1.07374 1.06836 1.05997 1.04055
CPI-U (NSA) for : November 2006 201.5 December 2006 201.8 January 2007 202.416




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

March 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
March 1 2007 201.80000 1.01674 1.01674 1.01669 0.99925
March 2 2007 201.81987 1.01684 1.01684 1.01679 0.99935
March 3 2007 201.83974 1.01694 1.01694 1.01689 0.99945
March 4 2007 201.85961 1.01704 1.01704 1.01699 0.99954
March 5 2007 201.87948 1.01714 1.01714 1.01709 0.99964
March 6 2007 201.89935 1.01724 1.01724 1.01719 0.99974
March 7 2007 201.91923 1.01734 1.01734 1.01729 0.99984
March 8 2007 201.93910 1.01744 1.01744 1.01739 0.99994
March 9 2007 201.95897 1.01754 1.01754 1.01749 1.00004
March 10 2007 201.97884 1.01764 1.01764 1.01759 1.00013
March 11 2007 201.99871 1.01774 1.01774 1.01769 1.00023
March 12 2007 202.01858 1.01784 1.01784 1.01779 1.00033
March 13 2007 202.03845 1.01794 1.01794 1.01789 1.00043
March 14 2007 202.05832 1.01804 1.01804 1.01799 1.00053
March 15 2007 202.07819 1.01814 1.01814 1.01809 1.00063
March 16 2007 202.09806 1.01824 1.01824 1.01819 1.00073
March 17 2007 202.11794 1.01834 1.01834 1.01829 1.00082
March 18 2007 202.13781 1.01844 1.01844 1.01839 1.00092
March 19 2007 202.15768 1.01854 1.01854 1.01849 1.00102
March 20 2007 202.17755 1.01864 1.01864 1.01860 1.00112
March 21 2007 202.19742 1.01874 1.01874 1.01870 1.00122
March 22 2007 202.21729 1.01884 1.01884 1.01880 1.00132
March 23 2007 202.23716 1.01894 1.01894 1.01890 1.00141
March 24 2007 202.25703 1.01904 1.01904 1.01900 1.00151
March 25 2007 202.27690 1.01914 1.01914 1.01910 1.00161
March 26 2007 202.29677 1.01924 1.01924 1.01920 1.00171
March 27 2007 202.31665 1.01934 1.01934 1.01930 1.00181
March 28 2007 202.33652 1.01944 1.01944 1.01940 1.00191
March 29 2007 202.35639 1.01954 1.01954 1.01950 1.00200
March 30 2007 202.37626 1.01964 1.01964 1.01960 1.00210
March 31 2007 202.39613 1.01974 1.01974 1.01970 1.00220
CPI-U (NSA) for : November 2006 201.5 December 2006 201.8 January 2007 202.416




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

March 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

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

March 1 2007 201.80000 1.00067 1.00067
March 2 2007 201.81987 1.00077 1.00077
March 3 2007 201.83974 1.00087 1.00087
March 4 2007 201.85961 1.00097 1.00097
March 5 2007 201.87948 1.00107 1.00107
March 6 2007 201.89935 1.00116 1.00116
March 7 2007 201.91923 1.00126 1.00126
March 8 2007 201.93910 1.00136 1.00136
March 9 2007 201.95897 1.00146 1.00146
March 10 2007 201.97884 1.00156 1.00156
March 11 2007 201.99871 1.00166 1.00166
March 12 2007 202.01858 1.00176 1.00176
March 13 2007 202.03845 1.00185 1.00185
March 14 2007 202.05832 1.00195 1.00195
March 15 2007 202.07819 1.00205 1.00205
March 16 2007 202.09806 1.00215 1.00215
March 17 2007 202.11794 1.00225 1.00225
March 18 2007 202.13781 1.00235 1.00235
March 19 2007 202.15768 1.00245 1.00245
March 20 2007 202.17755 1.00254 1.00254
March 21 2007 202.19742 1.00264 1.00264
March 22 2007 202.21729 1.00274 1.00274
March 23 2007 202.23716 1.00284 1.00284
March 24 2007 202.25703 1.00294 1.00294
March 25 2007 202.27690 1.00304 1.00304
March 26 2007 202.29677 1.00314 1.00314
March 27 2007 202.31665 1.00323 1.00323
March 28 2007 202.33652 1.00333 1.00333
March 29 2007 202.35639 1.00343 1.00343
March 30 2007 202.37626 1.00353 1.00353
March 31 2007 202.39613 1.00363 1.00363

CPI-U (NSA) for :

November 2006 201.5

December 2006

201.8

January 2007

202.416




