December 2002 | nterest Rates

Comparable CDC Fee 0625 1000 0625 1.000 0.625 1.000 0.625 1.000 0.625 1.000 0.625 1.000
Amount of Treasury  Spread Over
lssue Debentures  Debenture ~ Note  Market Rate  Treasury |BOTOWer Fee| 0775 0775 0729 0729 0600 0600 0472 0472 0425 0425 0410 0410
Date ($0) Rate (%)  Rate (%) (%) Rate (%) |CSA Fee 0.100 0.100 0100 0100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100
10-Year Debentures 10-Year Debentures
Mar-01 9,191 5.97 6.17177 476 121 N/A N/A 825 N/A 807 860 7.88 842
May-01 8,067 5.75 5.94625 47 1.05 N/A N/A 803 N/A 785 839 766 820
Jul-01 5,560 6.09 6.29429 485 1.24 N/A N/A 837 N/A 819 872 800 854
Sep-01 5,297 555 5.74046 4.47 1.08 N/A N/A 783 N/A 764 818 7.46 800
Nov-01 2,773 462 4.78393 356 1.06 N/A N/A 688 N/A 670 724 651 7.06
Jan-02 10,081 5.35 5.53525 434 1.01 N/A N/A  NA NA 744 NA 726 780 717 771
Mar-02 4,710 5.3 5.48329 44 0.9 720 7.74 711 7.65
May-02 8,800 521 5.3911 7.48 7.30 711 765 7.03
Jul-02 7,829 4.79 4.95823 4.00 0.79 N/A N/A 705 NA NA 741 668 7.2 659 7.13
Sep-02 9,647 3.875 4.01577 2.94 0.94 N/A N/A NA NA 594 NA 575 630 566 6.21
Nov-02 8,272 3.94 408304 2.95 0.99 N/A N/A  NA NA NA NA 58 636 573 6.27
20-Year Debentures 20-Year Debentures

Jan-01 122,065 6.29 6.37304 498 1.31 8.17 862 811 856 796 841 781 825
Feb-01 112,065 6.44 6.52380 5.17 1.27 8.32 876 826 871 811 856 7.9 840
Mar-01 131,833 6.34 6.42314 4.99 1.35 8.22 N/A 816 861 801 846 7.86 830
Apr-01 113,569 6.35 6.43295 498 1.37 8.23 867 817 862 802 846 7.86 831
May-01 142,238 6.34 6.42331 5.18 1.16 8.22 867 816 861 801 846 7.86 831
Jun-01 129,555 6.44 6.52368 531 1.13 8.32 876 826 871 811 856 7.95 840
Jul-01 127,452 6.625 6.70965 5.37 1.255 8.50 N/A 844 889 829 874 814 859
Aug-01 156,190 6.34 6.42321 5.155 1.185 8.22 867 816 861 801 846 7.86 8.30
Sep-01 129,017 6.12 6.20162 4.925 1.195 8.00 N/A 794 839 779 824 764 808
Oct-01 149,614 5.76 5.83923 457 1.19 7.64 809 759 804 743 788 728 773
Nov-01 136,420 5.34 5.4157 4.27 1.07 7.22 767 717 762 701 746 68 731 6.78
Dec-01 154,080 5.78 5.85902 4.68 11 7.66 811 760 805 745 790 729 774 722 767
Jan-02 160,201 6.14 6.22197 5.07 1.07 N/A N/A 796 841 781 826 766 811 758 8.03
Feb-02 135,614 5.98 6.06059 49 1.08 N/A N/A 78 825 765 81 75 794 742 787
Mar-02 142,930 6.07 6.15121 5.05 1.02 7.95 N/A 789 834 774 819 758 803 751 7.96
Apr-02 152,992 6.41 6.49324 5.43 0.98 N/A N/A 823 868 808 852 792 837 785 83
May-02 194,324 5.98 6.06073 435 0.91 7.86 N/A 78 825 765 81 75 79 742 787
Jun-02 138,805 5.8 5.8792 497 0.83 N/A 813 762 807 747 792 731 776 7.24 7.69
Jul-02 144,762 5.66 5.73 478 0.88 7.54 N/A N/A 793 733 778 717 762 71 755
Aug-02 188,909 531 5.3854 431 1.00 7.719 N/A 714 759 698 743 683 7.28 675 7.2
Sep-02 179,304 4.89 4.96156 3.92 0.97 6.77 N/A 671 N/A 656 701 64 686 6.33 6.78
Oct-02 163,453 475 4.82055 3.65 1.10 6.63 N/A 658 703 642 687 627 6.72 6.19 6.64
Nov-02 161,839 5.08 5.15341 4.08 1.00 N/A 741 69 NA 675 72 66 7.05 652 6.97
Dec-02 161,200 51 5.17344 42 0.90 N/A N/A 692 N/A 677 722 661 707 656 7.01 654 6.99

The 504 debentures are amortized securities. Consequently, for the purposes of thistable, the 5 Year and 10 Year

Treasury Market Rates, at the time of pricing, have been used respectively as comparison rates for the 10 Y ear and 20

Y ear 504 Debentures.




