TREASURY INFLATION-PROTECTED SECURITIES (TIPS)

Ref CPl and Index Ratios for
January 2006

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 912827377 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
Jan. 1 2006 199.20000 1.25729 1.23302 1.23161 1.21463
Jan. 2 2006 199.14839 1.25697 1.23270 1.23129 1.21432
Jan. 3 2006 199.09677 1.25664 1.23238 1.23097 1.21400
Jan. 4 2006 199.04516 1.25632 1.23206 1.23065 1.21369
Jan. 5 2006 198.99355 1.25599 1.23174 1.23033 1.21338
Jan. 6 2006 198.94194 1.25567 1.23142 1.23001 1.21306
Jan. 7 2006 198.89032 1.25534 1.23110 1.22969 1.21275
Jan. 8 2006 198.83871 1.25501 1.23078 1.22937 1.21243
Jan. 9 2006 198.78710 1.25469 1.23046 1.22905 1.21212
Jan. 10 2006 198.73548 1.25436 1.23014 1.22873 1.21180
Jan. 11 2006 198.68387 1.25404 1.22982 1.22842 1.21149
Jan. 12 2006 198.63226 1.25371 1.22950 1.22810 1.21117
Jan. 13 2006 198.58065 1.25338 1.22918 1.22778 1.21086
Jan. 14 2006 198.52903 1.25306 1.22886 1.22746 1.21054
Jan. 15 2006 198.47742 1.25273 1.22855 1.22714 1.21023
Jan. 16 2006 198.42581 1.25241 1.22823 1.22682 1.20991
Jan. 17 2006 198.37419 1.25208 1.22791 1.22650 1.20960
Jan. 18 2006 198.32258 1.25176 1.22759 1.22618 1.20928
Jan. 19 2006 198.27097 1.25143 1.22727 1.22586 1.20897
Jan. 20 2006 198.21935 1.25110 1.22695 1.22554 1.20865
Jan. 21 2006 198.16774 1.25078 1.22663 1.22522 1.20834
Jan. 22 2006 198.11613 1.25045 1.22631 1.22490 1.20803
Jan. 23 2006 198.06452 1.25013 1.22599 1.22459 1.20771
Jan. 24 2006 198.01290 1.24980 1.22567 1.22427 1.20740
Jan. 25 2006 197.96129 1.24948 1.22535 1.22395 1.20708
Jan. 26 2006 197.90968 1.24915 1.22503 1.22363 1.20677
Jan. 27 2006 197.85806 1.24882 1.22471 1.22331 1.20645
Jan. 28 2006 197.80645 1.24850 1.22439 1.22299 1.20614
Jan. 29 2006 197.75484 1.24817 1.22407 1.22267 1.20582
Jan. 30 2006 197.70323 1.24785 1.22375 1.22235 1.20551
Jan. 31 2006 197.65161 1.24752 1.22343 1.22203 1.20519
CPI-U (NSA) for : September 2005 198.8 October 2005 199.2 November 2005 197.6




TREASURY INFLATION-PROTECTED SECURITIES (TIPS)

Ref CPl and Index Ratios for
January 2006

Security:
Description:

CUSIP Number:
Dated Date:
Original Issue Date:

Additional Issue Date(s):

3-7/8% 30-Year TIPS
TIPS of April 2029
912810FH6

April 15, 1999

April 15, 1999
October 15, 1999
October 16, 2000

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

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

Jan. 1 2006 199.20000 1.21173 1.18399 1.14453 1.12225
Jan. 2 2006 199.14839 1.21141 1.18368 1.14423 1.12196
Jan. 3 2006 199.09677 1.21110 1.18337 1.14394 1.12167
Jan. 4 2006 199.04516 1.21079 1.18307 1.14364 1.12138
Jan. 5 2006 198.99355 1.21047 1.18276 1.14334 1.12109
Jan. 6 2006 198.94194 1.21016 1.18245 1.14305 1.12080
Jan. 7 2006 198.89032 1.20984 1.18215 1.14275 1.12051
Jan. 8 2006 198.83871 1.20953 1.18184 1.14245 1.12022
Jan. 9 2006 198.78710 1.20922 1.18153 1.14216 1.11993
Jan. 10 2006 198.73548 1.20890 1.18123 1.14186 1.11964
Jan. 11 2006 198.68387 1.20859 1.18092 1.14157 1.11935
Jan. 12 2006 198.63226 1.20827 1.18061 1.14127 1.11905
Jan. 13 2006 198.58065 1.20796 1.18031 1.14097 1.11876
Jan. 14 2006 198.52903 1.20765 1.18000 1.14068 1.11847
Jan. 15 2006 198.47742 1.20733 1.17969 1.14038 1.11818
Jan. 16 2006 198.42581 1.20702 1.17938 1.14008 1.11789
Jan. 17 2006 198.37419 1.20670 1.17908 1.13979 1.11760
Jan. 18 2006 198.32258 1.20639 1.17877 1.13949 1.11731
Jan. 19 2006 198.27097 1.20608 1.17846 1.13919 1.11702
Jan. 20 2006 198.21935 1.20576 1.17816 1.13890 1.11673
Jan. 21 2006 198.16774 1.20545 1.17785 1.13860 1.11644
Jan. 22 2006 198.11613 1.20513 1.17754 1.13830 1.11615
Jan. 23 2006 198.06452 1.20482 1.17724 1.13801 1.11586
Jan. 24 2006 198.01290 1.20451 1.17693 1.13771 1.11557
Jan. 25 2006 197.96129 1.20419 1.17662 1.13741 1.11527
Jan. 26 2006 197.90968 1.20388 1.17632 1.13712 1.11498
Jan. 27 2006 197.85806 1.20357 1.17601 1.13682 1.11469
Jan. 28 2006 197.80645 1.20325 1.17570 1.13652 1.11440
Jan. 29 2006 197.75484 1.20294 1.17540 1.13623 1.11411
Jan. 30 2006 197.70323 1.20262 1.17509 1.13593 1.11382
Jan. 31 2006 197.65161 1.20231 1.17478 1.13563 1.11353
CPI-U (NSA) for : September 2005 198.8 October 2005 199.2 November 2005  197.6




TREASURY INFLATION-PROTECTED SECURITIES (TIPS)

Ref CPl and Index Ratios for
January 2006

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
Jan. 1 2006 199.20000 1.12185 1.10790 1.08459 1.07807
Jan. 2 2006 199.14839 1.12156 1.10761 1.08431 1.07779
Jan. 3 2006 199.09677 1.12126 1.10732 1.08402 1.07751
Jan. 4 2006 199.04516 1.12097 1.10704 1.08374 1.07723
Jan. 5 2006 198.99355 1.12068 1.10675 1.08346 1.07696
Jan. 6 2006 198.94194 1.12039 1.10646 1.08318 1.07668
Jan. 7 2006 198.89032 1.12010 1.10618 1.08290 1.07640
Jan. 8 2006 198.83871 1.11981 1.10589 1.08262 1.07612
Jan. 9 2006 198.78710 1.11952 1.10560 1.08234 1.07584
Jan. 10 2006 198.73548 1.11923 1.10531 1.08206 1.07556
Jan. 11 2006 198.68387 1.11894 1.10503 1.08178 1.07528
Jan. 12 2006 198.63226 1.11865 1.10474 1.08149 1.07500
Jan. 13 2006 198.58065 1.11836 1.10445 1.08121 1.07472
Jan. 14 2006 198.52903 1.11807 1.10417 1.08093 1.07444
Jan. 15 2006 198.47742 1.11778 1.10388 1.08065 1.07416
Jan. 16 2006 198.42581 1.11749 1.10359 1.08037 1.07388
Jan. 17 2006 198.37419 1.11719 1.10330 1.08009 1.07360
Jan. 18 2006 198.32258 1.11690 1.10302 1.07981 1.07332
Jan. 19 2006 198.27097 1.11661 1.10273 1.07953 1.07304
Jan. 20 2006 198.21935 1.11632 1.10244 1.07925 1.07277
Jan. 21 2006 198.16774 1.11603 1.10216 1.07897 1.07249
Jan. 22 2006 198.11613 1.11574 1.10187 1.07868 1.07221
Jan. 23 2006 198.06452 1.11545 1.10158 1.07840 1.07193
Jan. 24 2006 198.01290 1.11516 1.10130 1.07812 1.07165
Jan. 25 2006 197.96129 1.11487 1.10101 1.07784 1.07137
Jan. 26 2006 197.90968 1.11458 1.10072 1.07756 1.07109
Jan. 27 2006 197.85806 1.11429 1.10043 1.07728 1.07081
Jan. 28 2006 197.80645 1.11400 1.10015 1.07700 1.07053
Jan. 29 2006 197.75484 1.11371 1.09986 1.07672 1.07025
Jan. 30 2006 197.70323 1.11342 1.09957 1.07644 1.06997
Jan. 31 2006 197.65161 1.11313 1.09929 1.07616 1.06969
CPI-U (NSA) for : September 2005 198.8 October 2005 199.2 November 2005  197.6




TREASURY INFLATION-PROTECTED SECURITIES (TIPS)
Ref CPl and Index Ratios for
January 2006

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 912828CZ1 912828DHO
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
July 29, 2005 October 28, 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
Jan. 1 2006 199.20000 1.05678 1.05678 1.05149 1.04323
Jan. 2 2006 199.14839 1.05651 1.05651 1.05122 1.04296
Jan. 3 2006 199.09677 1.05623 1.05623 1.05095 1.04269
Jan. 4 2006 199.04516 1.05596 1.05596 1.05067 1.04242
Jan. 5 2006 198.99355 1.05569 1.05569 1.05040 1.04215
Jan. 6 2006 198.94194 1.05541 1.05541 1.05013 1.04188
Jan. 7 2006 198.89032 1.05514 1.05514 1.04986 1.04161
Jan. 8 2006 198.83871 1.05487 1.05487 1.04958 1.04134
Jan. 9 2006 198.78710 1.05459 1.05459 1.04931 1.04107
Jan. 10 2006 198.73548 1.05432 1.05432 1.04904 1.04080
Jan. 11 2006 198.68387 1.05404 1.05404 1.04877 1.04053
Jan. 12 2006 198.63226 1.05377 1.05377 1.04849 1.04026
Jan. 13 2006 198.58065 1.05350 1.05350 1.04822 1.03999
Jan. 14 2006 198.52903 1.05322 1.05322 1.04795 1.03972
Jan. 15 2006 198.47742 1.05295 1.05295 1.04768 1.03945
Jan. 16 2006 198.42581 1.05267 1.05267 1.04741 1.03918
Jan. 17 2006 198.37419 1.05240 1.05240 1.04713 1.03891
Jan. 18 2006 198.32258 1.05213 1.05213 1.04686 1.03864
Jan. 19 2006 198.27097 1.05185 1.05185 1.04659 1.03837
Jan. 20 2006 198.21935 1.05158 1.05158 1.04632 1.03810
Jan. 21 2006 198.16774 1.05131 1.05131 1.04604 1.03783
Jan. 22 2006 198.11613 1.05103 1.05103 1.04577 1.03756
Jan. 23 2006 198.06452 1.05076 1.05076 1.04550 1.03728
Jan. 24 2006 198.01290 1.05048 1.05048 1.04523 1.03701
Jan. 25 2006 197.96129 1.05021 1.05021 1.04495 1.03674
Jan. 26 2006 197.90968 1.04994 1.04994 1.04468 1.03647
Jan. 27 2006 197.85806 1.04966 1.04966 1.04441 1.03620
Jan. 28 2006 197.80645 1.04939 1.04939 1.04414 1.03593
Jan. 29 2006 197.75484 1.04912 1.04912 1.04386 1.03566
Jan. 30 2006 197.70323 1.04884 1.04884 1.04359 1.03539
Jan. 31 2006 197.65161 1.04857 1.04857 1.04332 1.03512
CPI-U (NSA) for : September 2005 198.8 October 2005 199.2 November 2005  197.6




TREASURY INFLATION-PROTECTED SECURITIES (TIPS)

Ref CPl and Index Ratios for

January 2006

Security: 1-7/8% 10-Year TIPS
Description: Series D-2015
CUSIP Number: 912828EA4
Dated Date: July 15, 2005
Original Issue Date: July 15, 2005
Additional Issue Date(s): October 17, 2005
Maturity Date: July 15, 2015
Ref CPI on Dated Date: 194.50968
Date Ref CPI Index Ratio Index Ratio Index Ratio Index Ratio
Jan. 1 2006 199.20000 1.02411
Jan. 2 2006 199.14839 1.02385
Jan. 3 2006 199.09677 1.02358
Jan. 4 2006 199.04516 1.02332
Jan. 5 2006 198.99355 1.02305
Jan. 6 2006 198.94194 1.02279
Jan. 7 2006 198.89032 1.02252
Jan. 8 2006 198.83871 1.02226
Jan. 9 2006 198.78710 1.02199
Jan. 10 2006 198.73548 1.02173
Jan. 11 2006 198.68387 1.02146
Jan. 12 2006 198.63226 1.02119
Jan. 13 2006 198.58065 1.02093
Jan. 14 2006 198.52903 1.02066
Jan. 15 2006 198.47742 1.02040
Jan. 16 2006 198.42581 1.02013
Jan. 17 2006 198.37419 1.01987
Jan. 18 2006 198.32258 1.01960
Jan. 19 2006 198.27097 1.01934
Jan. 20 2006 198.21935 1.01907
Jan. 21 2006 198.16774 1.01881
Jan. 22 2006 198.11613 1.01854
Jan. 23 2006 198.06452 1.01828
Jan. 24 2006 198.01290 1.01801
Jan. 25 2006 197.96129 1.01775
Jan. 26 2006 197.90968 1.01748
Jan. 27 2006 197.85806 1.01721
Jan. 28 2006 197.80645 1.01695
Jan. 29 2006 197.75484 1.01668
Jan. 30 2006 197.70323 1.01642
Jan. 31 2006 197.65161 1.01615

CPI-U (NSA) for :

September 2005 198.8

October 2005

199.2

November 2005

197.6




