TREASURY INFLATION-PROTECTED SECURITIES (TIPS)

Ref CPI and Index Ratios for

June 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
June 1 2006 199.80000 1.26108 1.23673 1.23532 1.21829
June 2 2006 199.85667 1.26144 1.23708 1.23567 1.21864
June 3 2006 199.91333 1.26180 1.23743 1.23602 1.21898
June 4 2006 199.97000 1.26215 1.23778 1.23637 1.21933
June 5 2006 200.02667 1.26251 1.23813 1.23672 1.21967
June 6 2006 200.08333 1.26287 1.23849 1.23707 1.22002
June 7 2006 200.14000 1.26323 1.23884 1.23742 1.22037
June 8 2006 200.19667 1.26358 1.23919 1.23777 1.22071
June 9 2006 200.25333 1.26394 1.23954 1.23812 1.22106
June 10 2006 200.31000 1.26430 1.23989 1.23847 1.22140
June 11 2006 200.36667 1.26466 1.24024 1.23882 1.22175
June 12 2006 200.42333 1.26502 1.24059 1.23917 1.22209
June 13 2006 200.48000 1.26537 1.24094 1.23952 1.22244
June 14 2006 200.53667 1.26573 1.24129 1.23987 1.22278
June 15 2006 200.59333 1.26609 1.24164 1.24022 1.22313
June 16 2006 200.65000 1.26645 1.24199 1.24057 1.22348
June 17 2006 200.70667 1.26680 1.24234 1.24092 1.22382
June 18 2006 200.76333 1.26716 1.24269 1.24127 1.22417
June 19 2006 200.82000 1.26752 1.24305 1.24162 1.22451
June 20 2006 200.87667 1.26788 1.24340 1.24197 1.22486
June 21 2006 200.93333 1.26823 1.24375 1.24232 1.22520
June 22 2006 200.99000 1.26859 1.24410 1.24267 1.22555
June 23 2006 201.04667 1.26895 1.24445 1.24302 1.22589
June 24 2006 201.10333 1.26931 1.24480 1.24337 1.22624
June 25 2006 201.16000 1.26967 1.24515 1.24372 1.22659
June 26 2006 201.21667 1.27002 1.24550 1.24407 1.22693
June 27 2006 201.27333 1.27038 1.24585 1.24443 1.22728
June 28 2006 201.33000 1.27074 1.24620 1.24478 1.22762
June 29 2006 201.38667 1.27110 1.24655 1.24513 1.22797
June 30 2006 201.44333 1.27145 1.24690 1.24548 1.22831
CPI-U (NSA) for : February 2006  198.7 March 2006 199.8 April 2006 201.5




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

June 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
June 1 2006 199.80000 1.21538 1.18755 1.14798 1.12563
June 2 2006 199.85667 1.21572 1.18789 1.14830 1.12595
June 3 2006 199.91333 1.21607 1.18823 1.14863 1.12627
June 4 2006 199.97000 1.21641 1.18856 1.14895 1.12659
June 5 2006 200.02667 1.21676 1.18890 1.14928 1.12691
June 6 2006 200.08333 1.21710 1.18924 1.14961 1.12723
June 7 2006 200.14000 1.21745 1.18957 1.14993 1.12755
June 8 2006 200.19667 1.21779 1.18991 1.15026 1.12787
June 9 2006 200.25333 1.21814 1.19025 1.15058 1.12819
June 10 2006 200.31000 1.21848 1.19058 1.15091 1.12851
June 11 2006 200.36667 1.21882 1.19092 1.15123 1.12883
June 12 2006 200.42333 1.21917 1.19126 1.15156 1.12915
June 13 2006 200.48000 1.21951 1.19159 1.15188 1.12946
June 14 2006 200.53667 1.21986 1.19193 1.15221 1.12978
June 15 2006 200.59333 1.22020 1.19227 1.15254 1.13010
June 16 2006 200.65000 1.22055 1.19260 1.15286 1.13042
June 17 2006 200.70667 1.22089 1.19294 1.15319 1.13074
June 18 2006 200.76333 1.22124 1.19328 1.15351 1.13106
June 19 2006 200.82000 1.22158 1.19362 1.15384 1.13138
June 20 2006 200.87667 1.22193 1.19395 1.15416 1.13170
June 21 2006 200.93333 1.22227 1.19429 1.15449 1.13202
June 22 2006 200.99000 1.22262 1.19463 1.15482 1.13234
June 23 2006 201.04667 1.22296 1.19496 1.15514 1.13266
June 24 2006 201.10333 1.22331 1.19530 1.15547 1.13298
June 25 2006 201.16000 1.22365 1.19564 1.15579 1.13330
June 26 2006 201.21667 1.22400 1.19597 1.15612 1.13362
June 27 2006 201.27333 1.22434 1.19631 1.15644 1.13393
June 28 2006 201.33000 1.22468 1.19665 1.15677 1.13425
June 29 2006 201.38667 1.22503 1.19698 1.15709 1.13457
June 30 2006 201.44333 1.22537 1.19732 1.15742 1.13489

CPI-U (NSA) for : February 2006  198.7 March 2006 199.8 April 2006 201.5




TREASURY INFLATION-PROTECTED SECURITIES (TIPS)

Ref CPI and Index Ratios for

June 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
June 1 2006 199.80000 1.12522 1.11123 1.08785 1.08132
June 2 2006 199.85667 1.12554 1.11155 1.08816 1.08163
June 3 2006 199.91333 1.12586 1.11187 1.08847 1.08193
June 4 2006 199.97000 1.12618 1.11218 1.08878 1.08224
June 5 2006 200.02667 1.12650 1.11250 1.08909 1.08255
June 6 2006 200.08333 1.12682 1.11281 1.08940 1.08285
June 7 2006 200.14000 1.12714 1.11313 1.08970 1.08316
June 8 2006 200.19667 1.12746 1.11344 1.09001 1.08347
June 9 2006 200.25333 1.12778 1.11376 1.09032 1.08377
June 10 2006 200.31000 1.12810 1.11407 1.09063 1.08408
June 11 2006 200.36667 1.12842 1.11439 1.09094 1.08439
June 12 2006 200.42333 1.12874 1.11470 1.09125 1.08469
June 13 2006 200.48000 1.12905 1.11502 1.09156 1.08500
June 14 2006 200.53667 1.12937 1.11533 1.09186 1.08531
June 15 2006 200.59333 1.12969 1.11565 1.09217 1.08561
June 16 2006 200.65000 1.13001 1.11596 1.09248 1.08592
June 17 2006 200.70667 1.13033 1.11628 1.09279 1.08623
June 18 2006 200.76333 1.13065 1.11659 1.09310 1.08653
June 19 2006 200.82000 1.13097 1.11691 1.09341 1.08684
June 20 2006 200.87667 1.13129 1.11722 1.09372 1.08715
June 21 2006 200.93333 1.13161 1.11754 1.09402 1.08745
June 22 2006 200.99000 1.13193 1.11785 1.09433 1.08776
June 23 2006 201.04667 1.13225 1.11817 1.09464 1.08807
June 24 2006 201.10333 1.13256 1.11848 1.09495 1.08837
June 25 2006 201.16000 1.13288 1.11880 1.09526 1.08868
June 26 2006 201.21667 1.13320 1.11911 1.09557 1.08899
June 27 2006 201.27333 1.13352 1.11943 1.09587 1.08929
June 28 2006 201.33000 1.13384 1.11974 1.09618 1.08960
June 29 2006 201.38667 1.13416 1.12006 1.09649 1.08991
June 30 2006 201.44333 1.13448 1.12037 1.09680 1.09021
CPI-U (NSA) for : February 2006  198.7 March 2006 199.8 April 2006 201.5




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

June 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
June 1 2006 199.80000 1.05997 1.05997 1.05466 1.04637
June 2 2006 199.85667 1.06027 1.06027 1.05496 1.04667
June 3 2006 199.91333 1.06057 1.06057 1.05526 1.04697
June 4 2006 199.97000 1.06087 1.06087 1.05556 1.04726
June 5 2006 200.02667 1.06117 1.06117 1.05586 1.04756
June 6 2006 200.08333 1.06147 1.06147 1.05615 1.04786
June 7 2006 200.14000 1.06177 1.06177 1.05645 1.04815
June 8 2006 200.19667 1.06207 1.06207 1.05675 1.04845
June 9 2006 200.25333 1.06237 1.06237 1.05705 1.04875
June 10 2006 200.31000 1.06267 1.06267 1.05735 1.04904
June 11 2006 200.36667 1.06297 1.06297 1.05765 1.04934
June 12 2006 200.42333 1.06327 1.06327 1.05795 1.04964
June 13 2006 200.48000 1.06357 1.06357 1.05825 1.04993
June 14 2006 200.53667 1.06387 1.06387 1.05855 1.05023
June 15 2006 200.59333 1.06417 1.06417 1.05885 1.05053
June 16 2006 200.65000 1.06447 1.06447 1.05915 1.05083
June 17 2006 200.70667 1.06478 1.06478 1.05944 1.05112
June 18 2006 200.76333 1.06508 1.06508 1.05974 1.05142
June 19 2006 200.82000 1.06538 1.06538 1.06004 1.05172
June 20 2006 200.87667 1.06568 1.06568 1.06034 1.05201
June 21 2006 200.93333 1.06598 1.06598 1.06064 1.05231
June 22 2006 200.99000 1.06628 1.06628 1.06094 1.05261
June 23 2006 201.04667 1.06658 1.06658 1.06124 1.05290
June 24 2006 201.10333 1.06688 1.06688 1.06154 1.05320
June 25 2006 201.16000 1.06718 1.06718 1.06184 1.05350
June 26 2006 201.21667 1.06748 1.06748 1.06214 1.05379
June 27 2006 201.27333 1.06778 1.06778 1.06244 1.05409
June 28 2006 201.33000 1.06808 1.06808 1.06273 1.05439
June 29 2006 201.38667 1.06838 1.06838 1.06303 1.05468
June 30 2006 201.44333 1.06868 1.06868 1.06333 1.05498
CPI-U (NSA) for : February 2006  198.7 March 2006 199.8 April 2006 201.5




TREASURY INFLATION-PROTECTED SECURITIES (TIPS)

Ref CPI and Index Ratios for

June 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
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
June 1 2006 199.80000 1.02720 1.00666 1.00666 1.00662
June 2 2006 199.85667 1.02749 1.00695 1.00695 1.00690
June 3 2006 199.91333 1.02778 1.00723 1.00723 1.00719
June 4 2006 199.97000 1.02807 1.00752 1.00752 1.00747
June 5 2006 200.02667 1.02836 1.00781 1.00781 1.00776
June 6 2006 200.08333 1.02865 1.00809 1.00809 1.00804
June 7 2006 200.14000 1.02895 1.00838 1.00838 1.00833
June 8 2006 200.19667 1.02924 1.00866 1.00866 1.00862
June 9 2006 200.25333 1.02953 1.00895 1.00895 1.00890
June 10 2006 200.31000 1.02982 1.00923 1.00923 1.00919
June 11 2006 200.36667 1.03011 1.00952 1.00952 1.00947
June 12 2006 200.42333 1.03040 1.00980 1.00980 1.00976
June 13 2006 200.48000 1.03069 1.01009 1.01009 1.01004
June 14 2006 200.53667 1.03099 1.01038 1.01038 1.01033
June 15 2006 200.59333 1.03128 1.01066 1.01066 1.01061
June 16 2006 200.65000 1.03157 1.01095 1.01095 1.01090
June 17 2006 200.70667 1.03186 1.01123 1.01123 1.01118
June 18 2006 200.76333 1.03215 1.01152 1.01152 1.01147
June 19 2006 200.82000 1.03244 1.01180 1.01180 1.01176
June 20 2006 200.87667 1.03273 1.01209 1.01209 1.01204
June 21 2006 200.93333 1.03302 1.01237 1.01237 1.01233
June 22 2006 200.99000 1.03332 1.01266 1.01266 1.01261
June 23 2006 201.04667 1.03361 1.01294 1.01294 1.01290
June 24 2006 201.10333 1.03390 1.01323 1.01323 1.01318
June 25 2006 201.16000 1.03419 1.01352 1.01352 1.01347
June 26 2006 201.21667 1.03448 1.01380 1.01380 1.01375
June 27 2006 201.27333 1.03477 1.01409 1.01409 1.01404
June 28 2006 201.33000 1.03506 1.01437 1.01437 1.01433
June 29 2006 201.38667 1.03536 1.01466 1.01466 1.01461
June 30 2006 201.44333 1.03565 1.01494 1.01494 1.01490
CPI-U (NSA) for : February 2006  198.7 March 2006 199.8 April 2006 201.5




