December 2007 Interest Rates

Amount of Treasury  Spread Over |CDC Fee 0.625 1.000 0.625 1.000 0.625 1.000 0.625 1.000 0.625 1.000 0.625 1.000 0.625 1.000 0.625 1.000 0.625 1.000
Debentures Debenture Note Rate Market Rate Treasury [BorrowerFee [ 0.600 0.600 0.472 0.472 0.425 0.425 0.410 0410 0.393 0.393 0.288 0.288 0.192 0.192 0.210 0.210 0.018 0.018]
Issue Date (30) Rate (%) (%) (%) Rate (%) |CSA Fee 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100
10-Year Debentures 10-Year Debentures
Sep-05 18,677 4.54 4.7015 3.87 0.67 N/A N/A  N/A N/A N/A 691 N/A N/A 632 6.8 6.17 6.71
Nov-06 11,848 5.20 5.3810 4.48 0.72 N/A N/A N/A N/A 7.04 N/A N/A 756 699 753 684 738 N/A N/A
Jan-06 15,074 5.10 5.2773 433 0.77 N/A N/A N/A NA NA NA N/A NA 688 742 673 727 660 7.13
Mar-06 12,238 5.46 5.6481 4.76 0.70 N/A N/A  N/A N/A N/A N/A  7.28 N/A 725 7.79 7.10 7.64 6.97 7.50
May-06 13,008 5.68 5.6800 5.02 0.67 N/A N/A N/A N/A N/A NA N/A NA 748 N/A 733 787 719 7.73
Jul-06 30,503 5.94 6.1406 5.19 0.75 N/A N/A N/A N/A N/A NA N/A NA 774 827 759 812 745 7.99
Sep-06 22,336 5.37 5.5553 4.72 0.66 N/A N/A N/A NA NA NA NA NA 716 N/A 701 N/A 687 741
Nov-06 22,745 5.23 5.4117 4.61 0.62 N/A N/A N/A NA NA NA NA NA NA 756 687 803 673 7.27
Jan-07 10,943 5.19 5.3709 4.66 0.53 N/A N/A N/A N/A 703 N/A N/A N/A N/A 752 683 737 669 7.23 6.44  N/A
Mar-07 9,298 5.05 5.2264 4.46 0.59 N/A N/A N/A N/A N/A NA NA NA NA NA 669 723 655 7.09 630 6.84
May-07 14,473 5.11 5.2884 453 0.58 N/A N/A N/A N/A NA NA NA NA 690 N/A 675 N/A 661 7.15 636 6.90
Jul-07 12,373 5.59 5.7809 491 0.68 N/A N/A N/A N/A NA NA NA NA NA NA 723 NA 709 7.63 6.85 7.38
Sep-07 21,608 5.25 5.4317 4.25 1.00 N/A N/A N/A N/A 708 N/A N/A N/A NA N/A 68 NA 675 7.29 6.50 7.04
Nov-07 19,706 5.12 5.2984 3.99 1.14 N/A N/A N/A NA NA NA NA NA NA NA 676 N/A 662 7.16 637 691
20-Year Debentures 20-Year Debentures
Dec-06 337,143 5.39 5.46609 4.52 0.87 N/A N/A° N/A N/A 685 730 683 728 681 7.26 6.68 7.14 6.57 7.02
Jan-06 286,709 5.21 5.28440 4.37 0.84 N/A N/A N/A N/A 6.67 7.12 6.65 N/A 6.63 7.08 6.50 695 6.39 6.84
Feb-06 341,599 5.35 5.42582 4.56 0.79 7.02 N/A 687 N/A 681 7.26 6.79 N/A 677 722 6.64 7.10 6.53 6.98
Mar-06 359,441 5.57 5.64763 4.74 0.83 N/A N/A  7.09 N/A 7.03 N/A N/A N/A 699 744 687 732 6.75 7.20
Apr-06 356,185 5.64 5.71794 4.85 0.79 N/A N/A N/A N/A 710 755 708 753 7.06 751 6.93 738 6.82 7.27
May-06 411,907 5.87 5.95006 5.13 0.74 N/A N/A N/A N/A 733 7.78 N/A N/A 729 774 7.17 7.62 7.05 7.50
Jun-06 349,879 5.82 5.89949 5.04 0.78 N/A N/A N/A 779 7.28 7.73 N/A N/A 724 769 7.11 756 7.00 7.45
Jul-06 379,032 6.07 6.15112 5.23 0.84 N/A N/A N/A N/A 7.53 7.98 N/A N/A 749 794 736 7.81 7.25 7.70
Aug-06 367,785 5.70 5.77871 4.93 0.77 N/A N/A N/A N/A 7.16 7.61 N/A 759 7.12 757 7.00 7.45 6.88 7.33
Sep-06 387,536 5.54 5.61725 4.76 0.78 N/A N/A N/A N/A 7.00 7.45 6.98 N/A 696 741 6.83 728 6.72 7.17
Oct-06 360,667 5.37 5.44573 4.61 0.76 N/A N/A  N/A N/A 6.83 N/A 6.81 N/A 679 724 6.66 7.11 6.55 7.00
Nov-06 448,158 5.36 5.43590 4.64 0.72 N/A N/A  N/A N/A 6.82 N/A 680 725 678 7.23 6.65 7.11 6.54 6.99
Dec-06 366,575 5.12 5.19373 4.46 0.66 N/A N/A N/A N/A 6.58 7.03 N/A N/A 654 699 6.41 6.87 630 6.75 6.09 6.54
Jan-07 349,731 5.32 5.39570 4.66 0.66 N/A N/A N/A N/A 6.78 7.23 N/A 721 674 7.19 6.62 7.07 6.50 6.95 6.29 6.74
Feb-07 309,789 5.49 5.56690 4.81 0.68 N/A N/A  N/A N/A 6.95 7.40 N/A 721 691 N/A 6.78 7.24 6.67 7.12 6.46 6.91
Mar-07 378,043 5.23 5.30474 4.52 0.72 N/A N/A N/A N/A 6.69 7.14 N/A N/A 6.65 7.10 6.52 6.98 6.41 6.86 6.20 6.65
Apr-07 378,405 5.32 5.39531 4.65 0.67 N/A N/A N/A N/A 6.78 N/A N/A N/A 674 719 6.61 7.06 650 6.95 6.29 6.74
May-07 435,025 5.31 5.38554 4.62 0.69 N/A N/A N/A N/A 6.77 N/A 6.75 N/A 673 7.18 6.61 7.06 6.49 6.94 6.28 6.73
Jun-07 386,444 5.71 5.78856 4.98 0.73 N/A N/A N/A N/A 7.17 7.62 N/A 7.60 7.13 758 7.00 7.45 6.89 7.34 6.68 7.13
Jul-07 368,153 5.82 5.89926 5.01 0.81 N/A N/A  N/A N/A 7.28 N/A N/A N/A 724 769 7.11 756 7.00 7.45 6.79 7.24
Aug-07 466,081 5.78 5.85923 4.74 1.04 N/A N/A  N/A N/A N/A N/A N/A 7.69 720 7.65 7.08 7.53 6.96 7.41 6.75 7.20
Sep-07 430,684 5.56 5.63733 4.55 1.01 N/A N/A  N/A N/A 7.02 N/A N/A N/A 698 N/A 685 730 674 7.19 6.53 6.98
Oct-07 413,601 5.57 5.64776 4.61 0.96 N/A N/A  N/A N/A 7.03 N/A N/A N/A NA N/A 687 732 6.75 7.20 6.54 6.99
Nov-07 402,496 5.51 5.58708 4.36 1.15 N/A N/A  N/A N/A N/A N/A N/A N/A 693 738 6.80 7.26 6.69 7.14 6.48 6.93
Dec-07 394,884 5.29 5.36513 3.87 1.42 N/A N/A  N/A N/A N/A N/A  6.73 N/A 671 7.16 6.58 7.03 6.47 6.92 6.26 6.71 6.26 6.71
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