TREASURY INFLATION-PROTECTED SECURITIES (TIPS)

Ref CPI and Index Ratios for

November 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 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
Nov. 1 2006 203.90000 1.28696 1.26211 1.26067 1.24329
Nov. 2 2006 203.86667 1.28675 1.26190 1.26046 1.24309
Nov. 3 2006 203.83333 1.28654 1.26170 1.26025 1.24289
Nov. 4 2006 203.80000 1.28633 1.26149 1.26005 1.24268
Nov. 5 2006 203.76667 1.28612 1.26128 1.25984 1.24248
Nov. 6 2006 203.73333 1.28591 1.26108 1.25963 1.24228
Nov. 7 2006 203.70000 1.28570 1.26087 1.25943 1.24207
Nov. 8 2006 203.66667 1.28549 1.26067 1.25922 1.24187
Nov. 9 2006 203.63333 1.28528 1.26046 1.25902 1.24167
Nov. 10 2006 203.60000 1.28507 1.26025 1.25881 1.24146
Nov. 11 2006 203.56667 1.28486 1.26005 1.25860 1.24126
Nov. 12 2006 203.53333 1.28464 1.25984 1.25840 1.24106
Nov. 13 2006 203.50000 1.28443 1.25963 1.25819 1.24085
Nov. 14 2006 203.46667 1.28422 1.25943 1.25799 1.24065
Nov. 15 2006 203.43333 1.28401 1.25922 1.25778 1.24045
Nov. 16 2006 203.40000 1.28380 1.25902 1.25757 1.24024
Nov. 17 2006 203.36667 1.28359 1.25881 1.25737 1.24004
Nov. 18 2006 203.33333 1.28338 1.25860 1.25716 1.23984
Nov. 19 2006 203.30000 1.28317 1.25840 1.25696 1.23963
Nov. 20 2006 203.26667 1.28296 1.25819 1.25675 1.23943
Nov. 21 2006 203.23333 1.28275 1.25798 1.25654 1.23923
Nov. 22 2006 203.20000 1.28254 1.25778 1.25634 1.23902
Nov. 23 2006 203.16667 1.28233 1.25757 1.25613 1.23882
Nov. 24 2006 203.13333 1.28212 1.25736 1.25593 1.23862
Nov. 25 2006 203.10000 1.28191 1.25716 1.25572 1.23841
Nov. 26 2006 203.06667 1.28170 1.25695 1.25551 1.23821
Nov. 27 2006 203.03333 1.28149 1.25675 1.25531 1.23801
Nov. 28 2006 203.00000 1.28128 1.25654 1.25510 1.23780
Nov. 29 2006 202.96667 1.28107 1.25633 1.25489 1.23760
Nov. 30 2006 202.93333 1.28086 1.25613 1.25469 1.23740
CPI-U (NSA) for : July 2006 203.5 August 2006 203.9 September 2006  202.9




TREASURY INFLATION-PROTECTED SECURITIES (TIPS)
Ref CPI and Index Ratios for
November 2006

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
Nov. 1 2006 203.90000 1.24032 1.21192 1.17154 1.14873
Nov. 2 2006 203.86667 1.24012 1.21172 1.17134 1.14854
Nov. 3 2006 203.83333 1.23991 1.21153 1.17115 1.14836
Nov. 4 2006 203.80000 1.23971 1.21133 1.17096 1.14817
Nov. 5 2006 203.76667 1.23951 1.21113 1.17077 1.14798
Nov. 6 2006 203.73333 1.23930 1.21093 1.17058 1.14779
Nov. 7 2006 203.70000 1.23910 1.21073 1.17039 1.14761
Nov. 8 2006 203.66667 1.23890 1.21054 1.17019 1.14742
Nov. 9 2006 203.63333 1.23870 1.21034 1.17000 1.14723
Nov. 10 2006 203.60000 1.23849 1.21014 1.16981 1.14704
Nov. 11 2006 203.56667 1.23829 1.20994 1.16962 1.14685
Nov. 12 2006 203.53333 1.23809 1.20974 1.16943 1.14667
Nov. 13 2006 203.50000 1.23788 1.20954 1.16924 1.14648
Nov. 14 2006 203.46667 1.23768 1.20935 1.16905 1.14629
Nov. 15 2006 203.43333 1.23748 1.20915 1.16885 1.14610
Nov. 16 2006 203.40000 1.23728 1.20895 1.16866 1.14592
Nov. 17 2006 203.36667 1.23707 1.20875 1.16847 1.14573
Nov. 18 2006 203.33333 1.23687 1.20855 1.16828 1.14554
Nov. 19 2006 203.30000 1.23667 1.20836 1.16809 1.14535
Nov. 20 2006 203.26667 1.23647 1.20816 1.16790 1.14516
Nov. 21 2006 203.23333 1.23626 1.20796 1.16770 1.14498
Nov. 22 2006 203.20000 1.23606 1.20776 1.16751 1.14479
Nov. 23 2006 203.16667 1.23586 1.20756 1.16732 1.14460
Nov. 24 2006 203.13333 1.23565 1.20737 1.16713 1.14441
Nov. 25 2006 203.10000 1.23545 1.20717 1.16694 1.14423
Nov. 26 2006 203.06667 1.23525 1.20697 1.16675 1.14404
Nov. 27 2006 203.03333 1.23505 1.20677 1.16656 1.14385
Nov. 28 2006 203.00000 1.23484 1.20657 1.16636 1.14366
Nov. 29 2006 202.96667 1.23464 1.20637 1.16617 1.14347
Nov. 30 2006 202.93333 1.23444 1.20618 1.16598 1.14329

CPI-U (NSA) for : July 2006 203.5 August 2006 203.9 September 2006  202.9




TREASURY INFLATION-PROTECTED SECURITIES (TIPS)

Ref CPI and Index Ratios for

November 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
Nov. 1 2006 203.90000 1.14831 1.13404 1.11018 1.10351
Nov. 2 2006 203.86667 1.14813 1.13385 1.10999 1.10333
Nov. 3 2006 203.83333 1.14794 1.13367 1.10981 1.10315
Nov. 4 2006 203.80000 1.14775 1.13348 1.10963 1.10297
Nov. 5 2006 203.76667 1.14756 1.13330 1.10945 1.10279
Nov. 6 2006 203.73333 1.14738 1.13311 1.10927 1.10261
Nov. 7 2006 203.70000 1.14719 1.13293 1.10909 1.10243
Nov. 8 2006 203.66667 1.14700 1.13274 1.10891 1.10225
Nov. 9 2006 203.63333 1.14681 1.13255 1.10872 1.10207
Nov. 10 2006 203.60000 1.14663 1.13237 1.10854 1.10189
Nov. 11 2006 203.56667 1.14644 1.13218 1.10836 1.10171
Nov. 12 2006 203.53333 1.14625 1.13200 1.10818 1.10152
Nov. 13 2006 203.50000 1.14606 1.13181 1.10800 1.10134
Nov. 14 2006 203.46667 1.14587 1.13163 1.10782 1.10116
Nov. 15 2006 203.43333 1.14569 1.13144 1.10764 1.10098
Nov. 16 2006 203.40000 1.14550 1.13126 1.10745 1.10080
Nov. 17 2006 203.36667 1.14531 1.13107 1.10727 1.10062
Nov. 18 2006 203.33333 1.14512 1.13089 1.10709 1.10044
Nov. 19 2006 203.30000 1.14494 1.13070 1.10691 1.10026
Nov. 20 2006 203.26667 1.14475 1.13052 1.10673 1.10008
Nov. 21 2006 203.23333 1.14456 1.13033 1.10655 1.09990
Nov. 22 2006 203.20000 1.14437 1.13014 1.10637 1.09972
Nov. 23 2006 203.16667 1.14419 1.12996 1.10618 1.09954
Nov. 24 2006 203.13333 1.14400 1.12977 1.10600 1.09936
Nov. 25 2006 203.10000 1.14381 1.12959 1.10582 1.09918
Nov. 26 2006 203.06667 1.14362 1.12940 1.10564 1.09900
Nov. 27 2006 203.03333 1.14343 1.12922 1.10546 1.09882
Nov. 28 2006 203.00000 1.14325 1.12903 1.10528 1.09864
Nov. 29 2006 202.96667 1.14306 1.12885 1.10509 1.09846
Nov. 30 2006 202.93333 1.14287 1.12866 1.10491 1.09828
CPI-U (NSA) for : July 2006 203.5 August 2006 203.9 September 2006  202.9




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

November 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 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
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
Nov. 1 2006 203.90000 1.08172 1.08172 1.07630 1.06785
Nov. 2 2006 203.86667 1.08154 1.08154 1.07612 1.06767
Nov. 3 2006 203.83333 1.08136 1.08136 1.07595 1.06750
Nov. 4 2006 203.80000 1.08119 1.08119 1.07577 1.06732
Nov. 5 2006 203.76667 1.08101 1.08101 1.07560 1.06715
Nov. 6 2006 203.73333 1.08083 1.08083 1.07542 1.06697
Nov. 7 2006 203.70000 1.08066 1.08066 1.07525 1.06680
Nov. 8 2006 203.66667 1.08048 1.08048 1.07507 1.06662
Nov. 9 2006 203.63333 1.08030 1.08030 1.07489 1.06645
Nov. 10 2006 203.60000 1.08012 1.08012 1.07472 1.06627
Nov. 11 2006 203.56667 1.07995 1.07995 1.07454 1.06610
Nov. 12 2006 203.53333 1.07977 1.07977 1.07437 1.06593
Nov. 13 2006 203.50000 1.07959 1.07959 1.07419 1.06575
Nov. 14 2006 203.46667 1.07942 1.07942 1.07401 1.06558
Nov. 15 2006 203.43333 1.07924 1.07924 1.07384 1.06540
Nov. 16 2006 203.40000 1.07906 1.07906 1.07366 1.06523
Nov. 17 2006 203.36667 1.07889 1.07889 1.07349 1.06505
Nov. 18 2006 203.33333 1.07871 1.07871 1.07331 1.06488
Nov. 19 2006 203.30000 1.07853 1.07853 1.07313 1.06470
Nov. 20 2006 203.26667 1.07836 1.07836 1.07296 1.06453
Nov. 21 2006 203.23333 1.07818 1.07818 1.07278 1.06435
Nov. 22 2006 203.20000 1.07800 1.07800 1.07261 1.06418
Nov. 23 2006 203.16667 1.07783 1.07783 1.07243 1.06401
Nov. 24 2006 203.13333 1.07765 1.07765 1.07225 1.06383
Nov. 25 2006 203.10000 1.07747 1.07747 1.07208 1.06366
Nov. 26 2006 203.06667 1.07730 1.07730 1.07190 1.06348
Nov. 27 2006 203.03333 1.07712 1.07712 1.07173 1.06331
Nov. 28 2006 203.00000 1.07694 1.07694 1.07155 1.06313
Nov. 29 2006 202.96667 1.07676 1.07676 1.07137 1.06296
Nov. 30 2006 202.93333 1.07659 1.07659 1.07120 1.06278
CPI-U (NSA) for : July 2006 203.5 August 2006 203.9 September 2006  202.9




TREASURY INFLATION-PROTECTED SECURITIES (TIPS)

Ref CPI and Index Ratios for

November 2006

Security: 1-7/8% 10-Year TIPS 2% 10-Year TIPS 2% 20-Year TIPS 2-3/8% 5-Year TIPS
Description: Series D-2015 Series A-2016 TIPS of January 2026 Series G-2011
CUSIP Number: 912828EA4 912828ET3 912810FS2 912828FB1
Dated Date: July 15, 2005 January 15, 2006 January 15, 2006 April 15, 2006
Original Issue Date: July 15, 2005 January 17, 2006 January 31, 2006 April 28, 2006
Additional Issue Date(s): October 17, 2005 April 17, 2006 July 31, 2006
Maturity Date: July 15, 2015 January 15, 2016 January 15, 2026 April 15, 2011
Ref CPI on Dated Date: 194.50968 198.47742 198.47742 198.48667
Date Ref CPI Index Ratio Index Ratio Index Ratio Index Ratio
Nov. 1 2006 203.90000 1.04828 1.02732 1.02732 1.02727
Nov. 2 2006 203.86667 1.04811 1.02715 1.02715 1.02711
Nov. 3 2006 203.83333 1.04793 1.02698 1.02698 1.02694
Nov. 4 2006 203.80000 1.04776 1.02682 1.02682 1.02677
Nov. 5 2006 203.76667 1.04759 1.02665 1.02665 1.02660
Nov. 6 2006 203.73333 1.04742 1.02648 1.02648 1.02643
Nov. 7 2006 203.70000 1.04725 1.02631 1.02631 1.02627
Nov. 8 2006 203.66667 1.04708 1.02615 1.02615 1.02610
Nov. 9 2006 203.63333 1.04691 1.02598 1.02598 1.02593
Nov. 10 2006 203.60000 1.04673 1.02581 1.02581 1.02576
Nov. 11 2006 203.56667 1.04656 1.02564 1.02564 1.02559
Nov. 12 2006 203.53333 1.04639 1.02547 1.02547 1.02543
Nov. 13 2006 203.50000 1.04622 1.02531 1.02531 1.02526
Nov. 14 2006 203.46667 1.04605 1.02514 1.02514 1.02509
Nov. 15 2006 203.43333 1.04588 1.02497 1.02497 1.02492
Nov. 16 2006 203.40000 1.04571 1.02480 1.02480 1.02475
Nov. 17 2006 203.36667 1.04553 1.02463 1.02463 1.02459
Nov. 18 2006 203.33333 1.04536 1.02447 1.02447 1.02442
Nov. 19 2006 203.30000 1.04519 1.02430 1.02430 1.02425
Nov. 20 2006 203.26667 1.04502 1.02413 1.02413 1.02408
Nov. 21 2006 203.23333 1.04485 1.02396 1.02396 1.02391
Nov. 22 2006 203.20000 1.04468 1.02379 1.02379 1.02375
Nov. 23 2006 203.16667 1.04451 1.02363 1.02363 1.02358
Nov. 24 2006 203.13333 1.04434 1.02346 1.02346 1.02341
Nov. 25 2006 203.10000 1.04416 1.02329 1.02329 1.02324
Nov. 26 2006 203.06667 1.04399 1.02312 1.02312 1.02307
Nov. 27 2006 203.03333 1.04382 1.02295 1.02295 1.02291
Nov. 28 2006 203.00000 1.04365 1.02279 1.02279 1.02274
Nov. 29 2006 202.96667 1.04348 1.02262 1.02262 1.02257
Nov. 30 2006 202.93333 1.04331 1.02245 1.02245 1.02240
CPI-U (NSA) for : July 2006 203.5 August 2006 203.9 September 2006  202.9




TREASURY INFLATION-PROTECTED SECURITIES (TIPS)
Ref CPI and Index Ratios for
November 2006

Security:
Description:

CUSIP Number:
Dated Date:
Original Issue Date:

Additional Issue Date(s):

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

July 15, 2006

July 17, 2006
October 16, 2006

Maturity Date: July 15, 2016
Ref CPI on Dated Date: 201.95161
Date Ref CPI Index Ratio
Nov. 1 2006 203.90000 1.00965
Nov. 2 2006 203.86667 1.00948
Nov. 3 2006 203.83333 1.00932
Nov. 4 2006 203.80000 1.00915
Nov. 5 2006 203.76667 1.00899
Nov. 6 2006 203.73333 1.00882
Nov. 7 2006 203.70000 1.00866
Nov. 8 2006 203.66667 1.00849
Nov. 9 2006 203.63333 1.00833
Nov. 10 2006 203.60000 1.00816
Nov. 11 2006 203.56667 1.00800
Nov. 12 2006 203.53333 1.00783
Nov. 13 2006 203.50000 1.00767
Nov. 14 2006 203.46667 1.00750
Nov. 15 2006 203.43333 1.00734
Nov. 16 2006 203.40000 1.00717
Nov. 17 2006 203.36667 1.00701
Nov. 18 2006 203.33333 1.00684
Nov. 19 2006 203.30000 1.00668
Nov. 20 2006 203.26667 1.00651
Nov. 21 2006 203.23333 1.00635
Nov. 22 2006 203.20000 1.00618
Nov. 23 2006 203.16667 1.00602
Nov. 24 2006 203.13333 1.00585
Nov. 25 2006 203.10000 1.00569
Nov. 26 2006 203.06667 1.00552
Nov. 27 2006 203.03333 1.00536
Nov. 28 2006 203.00000 1.00519
Nov. 29 2006 202.96667 1.00503
Nov. 30 2006 202.93333 1.00486
CPI-U (NSA) for : July 2006 203.5 August 2006 203.9 September 2006  202.9




