TABLE V - HOLDINGS OF TREASURY SECURITIES IN STRIPPED FORM, JANUARY 31, 2001

Corpus Amount Outstanding in Thousands
Loan Description STRIP Maturity Date| Reconstituted
CUSIP Total Portion Held in Portion Held in This Month
[e] i L Form Stripped Form
Treasury Bonds:
CusIP: Interest Rate:
912810 DM7 11-5/8 | 912803 AB9|  11/15/04 8,301,806 4,425,006 3,876,800 396,800
DQ8 12 AD5 05/15/05 4,260,758 1,914,008 2,346,750 180,000
DR6 10-3/4 AG8| 08/15/05 9,269,713 5,605,713 3,664,000 39,200
DuU9 9-3/8 AJ2|  02/15/06 4,755,916 4,687,116 68,800 34,880
DN5 9 11-3/4 | 912800 AA7|  11/15/14 6,005,584 2,006,384 3,999,200 118,400
DPO 11-1/4 912803 AA1|  02/15/15 11,350,799 6,478,639 4,872,160 718,400
Ds4 10-5/8 AC7 08/15/15 5,215,916 3,495,916 1,720,000 56,640
DT2 9-7/8 AE3| 11/15/15 5,925,859 3,245,859 2,680,000 160,000
bv7 9-1/4 AFO|  02/15/16 6,802,754 6,289,954 512,800 408,000
DW5 7-1/4 AHB 05/15/16 18,823,551 18,144,351 679,200 298,400
DX3 7-1/2 AK9 11/15/16 18,824,448 17,511,968 1,312,480 253,760
DY1 8-3/4 AL7|  05/15/17 16,856,669 10,676,669 6,180,000 569,920
Dz8 8-7/8 AMS|  08/15/17 12,929,358 10,418,958 2,510,400 145,600
EA2 9-1/8 AN3 05/15/18 7,367,439 3,279,439 4,088,000 123,200
EBO 9 AP8| 1171518 7,689,470 3,143 470 4,546,000 48,400
EC8 8-7/8 AQ6| 02/15/19 17,061,298 11,128,498 5,932,800 281,600
ED6 8-1/8 AR4|  08/15/19 19,595,932 18,338,972 1,256,960 107,200
EE4 8-1/2 AS2 02/15/20 9,918,268 8,334,668 1,583,600 281,600
EF1 8-3/4 ATO|  05/15/20 8,373,783 3,454,743 4,919,040 227,680
EG9 8-3/4 AU7|  08/15/20 18,872,306 9,049,426 9,822,880 363,840
EH7 7-718 AV5|  02/15/21 10,414,573 9,753,773 660,800 294,400
EJ3 8-1/8 AW3|  05/15/21 10,718,788 6,442,948 4,275,840 407,360
EKO 8-1/8 AX1 08/15/21 10,683,482 9,391,002 1,292,480 150,400
EL8 8 AY9 11/15/21 31,731,194 14,406,869 17,324,325 2,283,050
EM6 7-1/4 AZ6| 08/15/22 10,288,790 9,238,390 1,050,400 10,400
EN4 7-5/18 BAO| 11/15/22 8,584,626 3,776,626 4,808,000 171,200
EP9 7-1/8 BBS| 02/15/23 17,344,061 10,011,261 7,332,800 632,000
EQ7 6-1/4 BC6| 08/15/23 22,669,044 18,939,412 3,729,632 1,112,992
ES3 7-112 BD4| 11/15/24 10,159,162 3,683,242 6,475,920 601,680
ET1 7-5/18 BE2] 02/15/25 11,126,170 3,014,170 8,112,000 433,600
EV6 6-7/8 BF9| 08/15/25 11,878,207 7,636,287 4,241,920 511,360
EW4 6 BG7| 02/15/26 12,837,916 11,476,616 1,361,300 353,700
EX2 6-3/4 BH5|  08/15/26 10,458,418 7,456,818 3,001,600 469,600
EYO 6-1/2 BJ1| 11/15/26 11,453,177 6,823,177 4,630,000 99,600
EZ7 6-5/8 BK8| 02/15/27 10,251,071 6,743,871 3,507,200 168,000
FA1 6-3/8 BL6 08/15/27 10,395,756 9,078,956 1,316,800 155,200
FB9 6-1/8 BM4|  11/15/27 22,461,339 15,965,339 6,496,000 321,600
FE3 5-1/2 BP7| 08/15/28 11,776,201 11,591,801 184,400 0
FFO 5-1/4 BV4| 11/15/28 10,947,052 10,559,852 387,200 13,600
FG8 5-1/4 BW2| 02/15/29 11,350,341 11,023,141 327,200 1,600
FJ2 6-1/8 CGe| 08/15/29 11,178,580 11,109,780 68,800 0
FM5 6-1/4 CH4|  05/15/30 17,043,162 17,030,746 12,416 0
Total Treasury Bonds. 513,952,737 366,783,834 147,168,903 13,004,862
Treasury Inflation-Indexed Notes:
CusIpP: Series: Interest Rate:
912827 3A8  J 3-5/8 912820 BZ9  07/15/02 18,281,307 18,281,307 0 0
2M3 A 3-3/8 BVS| 01/15/07 17,315,646 17,315,646 0 0
377 A 3-5/8 CL9| 01/15/08 18,116,631 18,008,868 107,763 0
a5 A 3-7/8 DN4|  01/15/09 16,881,508 16,881,508 0 0
5Ww8 A 4-1/4 EK9 01/15/10 11,714,706 11,714,706 0 60,000
6R8 A 3-1/2 GA9 01/15/11 6,002,918 6,002,918 0 0
Total Inflation-Indexed Notes.... | 88,312,716 88,204,953 107,763 60,000
Treasury Inflation-Indexed Bonds:
CUsIP: Interest Rate:
912810 FD5 3-5/8 912803 BN2|  04/15/28 18,092,646 18,092,646 0 50,000
FH6 3-7/8 CF8| 04/15/29 20,886,300 20,886,300 0 50,000
Total Inflation-Indexed Bonds.... 38,978,946 38,978,946 0 100,000
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Corpus Amount Outstanding in Thousands
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Treasury Notes:
CUsIP: Series: Interest Rate:
912827 ZX3 A 7-314 912820 AZ(]  02/15/01 11,312,802 6,066,402 5,246,400 126,400
3wWo s 5-3/8 CPO|  02/15/01 15,367,153 15,367,153 0 0
X23 F 5-5/8 FAO 02/28/01 12,819,771 12,819,771 0 0
5C2 Vv 5 DR5|  02/28/01 19,586,630 19,586,630 0 0
X49 G 6-3/8 FB8| 03/31/01 14,180,740 14,180,740 0 0
500 W 4-7/18 DS3|  03/31/01 21,605,352 21,579,752 25,600 0
X64 H 6-1/4 FC6| 04/30/01 13,780,470 13,780,470 0 0
5E8 X 5 DT 04/30/01 21,033,523 21,031,123 2,400 0
A85 B 8 BA4|  05/15/01 12,398,083 7,059,083 5,339,000 127525
4E9 T 5-5/8 CX3| 05/15/01 12,873,752 12,873,752 0 0
Y22 6-1/2 FD4| 05/31/01 13,721,702 13,721,702 0 0
BH1 Y 5-1/4 Dw4|  05/31/01 19,885,985 19,785,985 100,000 0
Y48 K 6-5/8 FE2| 06/30/01 14,282,240 14,282,240 0 0
57 Z 5-3/4 DX2|  06/30/01 19,001,309 18,996,509 4,800 800
Y71 L 6-5/8 FF9| 07/31/01 14,136,833 14,136,833 0 0
52 AB 5-1/2 DYO| 07/31/01 20,541,318 20,083,318 458,000 0
B2 C 7-718 BB2| 08/15/01 12,339,185 7,459,185 4,880,000 25,600
Z39 M 6-1/2 FG7| 08/31/01 14,000,224 14,000,224 0 0
5P3 AC 5-1/2 EB9] 08/31/01 20,118,595 20,118,595 0 0
Z54 N 6-3/8 FH5| 09/30/01 14,518,514 14,518,514 0 0
5Q1 AD 5-5/8 EC7| 09/30/01 18,797,828 18,297,028 500,800 0
z88 P 6-1/4 FJ1|  10/31/01 14,639,843 14,639,843 0 0
5R9 AE 5-7/8 ED5| 10/31/01 19,196,002 19,194,402 1,600 0
D25 D 7-112 BCO| 11/15/01 24,226,102 19,371,462 4,854,640 28,000
2C5 Q 5-7/8 EG8| 11/30/01 33,504,627 33,504,627 0 0
2E1 R 6-1/8 EJ2 12/31/01 31,166,321 31,087,921 78,400 0
2G6 C 6-1/4 FK8| 01/31/02 13,453,346 13,453,346 0 0
5X6 R 6-3/8 EL7 01/31/02 19,381,251 19,381,251 0 0
2l5 D 6-1/4 FL6 02/28/02 13,799,902 13,799,902 0 0
6A5 S 6-1/2 EN3| 02/28/02 16,563,375 16,538,175 25,200 800
2P6 E 6-5/8 FM4]  03/31/02 14,301,310 14,301,310 0 0
6B3 T 6-1/2 EP8| 03/31/02 17,237,943 17,235,543 2,400 0
280 F 6-5/8 FN2|  04/30/02 14,474,673 14,474,673 0 0
6C1 U 6-3/8 EQ6|  04/30/02 17,390,900 17,390,900 0 0
F49 A 7-1/2 BDS| 05/15/02 11,714,397 7,835,997 3,878,400 58,160
2wl G 6-1/2 FP7| 05/31/02 13,503,890 13,503,890 0 0
6E7 V 6-5/8 ES2| 05/31/02 14,871,823 14,871,823 0 0
2Y7 H 6-1/4 FQ5| 06/30/02 13,058,694 13,058,694 0 0
6F4 W 6-3/8 ETO| 06/30/02 14,320,609 14,319,009 1,600 1,600
3c4 K 6 FR3| 07/31/02 12,231,057 12,231,057 0 0
6HO X 6-1/4 EU7| 07/31/02 15,057,900 15,057,900 0 0
G55 B 6-3/8 BES6 08/15/02 23,859,015 21,438,215 2,420,800 436,800
3G5 L 6-1/4 FS1] 08/31/02 12,731,742 12,731,742 0 0
6K3 Y 6-1/8 FU6| 08/31/02 15,072,214 15,072,214 0 0
39 M 5-7/8 CC9|  09/30/02 12,806,814 12,768,414 38,400 0
6L1 Z 6 Fv4| 09/30/02 15,144,116 15,144,116 0 0
34 N 5-3/4 CE5|  10/31/02 26,593,882 26,534,682 59,200 0
3Q3 P 5-3/4 CH8|  11/30/02 12,120,580 11,838,980 281,600 0
6P2 AC 5-5/8 FY8| 11/30/02 15,058,723 14,995,683 63,040 0
389 Q 5-5/8 CK1] 12/31/02 12,052,433 11,862,033 190,400 0
6Q0 AD 5-1/8 FZ5] 12/31/02 14,836,432 14,836,432 0 0
3v2 C 5-1/2 CN5|  01/31/03 13,100,640 13,100,640 0 0
6S6 L 4-3/4 GB7| 01/31/03 15,452,778 15,452,778 0 0
Jig A 6-1/4 BF3| 02/15/03 23,562,691 22,744,835 817,856 58,304
3z23 D 5-1/2 Cs4|  02/28/03 13,670,354 13,626,354 44,000 0
485 E 5-1/2 Cu9| 03/31/03 14,172,892 14,172,092 800 0
41 F 5-3/4 Cws|  04/30/03 12,573,248 12,573,248 0 0
4H2 G 5-1/2 DA2| 05/31/03 13,132,243 13,132,243 0 0
4K5 H 5-3/8 DC8|  06/30/03 13,126,779 13,125,179 1,600 0
L83 B 5-3/4 BG1| 08/15/03 28,011,028 26,940,628 1,070,400 60,800
4aN9 ) 5-1/4 DE4| 08/15/03 19,852,263 19,786,663 65,600 0
4u3 K 4-1/4 DJ3| 11/15/03 18,625,785 18,276,185 349,600 0
N8L A 5-7/8 BHO|  02/15/04 12,955,077 12,603,077 352,000 19,200
5A6 E 4-3/4 DQ7| 02/15/04 17,823,228 17,797,628 25,600 0
P89 B 7-1/4 BJS 05/15/04 14,440,372 14,075,572 364,800 4,000
5F5 F 5-1/4 DU8| 05/15/04 18,925,383 18,925,383 0 0
Qsg C 7-1/4 BK2| 08/15/04 13,346,467 11,998,467 1,348,000 0
5M0 G 6 DZ7| 08/15/04 18,089,806 18,089,806 0 0
R87 D 7-718 BLO] 11/15/04 14,373,760 14,368,960 4,800 0
557 H 5-7/8 EE3| 11/15/04 32,658,145 32,658,145 0 0
S86 A 7-12 BM8|  02/15/05 13,834,754 13,464,514 370,240 3,200
T85 B 6-1/2 BN6 05/15/05 14,739,504 14,739,104 400 0
6D9 E 6-3/4 ER4| 05/15/05 28,562,370 28,562,370 0 0
us3 C 6-1/2 BP1] 08/15/05 15,002,580 15,002,580 0 0
ve82 D 5-7/8 BQ9| 11/15/05 15,209,920 14,864,320 345,600 57,600
6N7 F 5-3/4 FXO0| 11/15/05 15,812,300 15,812,300 0 0
welr A 5-5/8 BR7| 02/15/06 15,513,587 15,493,107 20,480 0
X80 B 6-7/8 BS5|  05/15/06 16,015,475 15,736,435 279,040 647,360
Y55 C 7 BT3| 07/15/06 22,740,446 22,740,446 0 0
z62 D 6-1/2 BUO|  10/15/06 22,459,675 22,459,675 0 0
210 B 6-1/4 BWS6| 02/15/07 13,103,678 12,994,846 108,832 1,600
205 C 6-5/8 BX4| 05/15/07 13,958,186 13,801,386 156,800 0
3E0 D 6-1/8 CA3| 08/15/07 25,636,803 25,225,603 411,200 0
3X8 B 5-1/2 CQg| 02/15/08 13,583,412 13,571,812 11,600 5,600
4F6 C 5-5/8 CY1] 05/15/08 27,190,961 27,125,361 65,600 0
41 D 4-3/4 DKO| 11/15/08 25,083,125 25,011,925 71,200 0
5G3 B 5-1/2 DV6| 05/15/09 14,794,790 14,789,190 5,600 0
5N8  C 6 EA1| 08/15/09 27,399,894 27,399,794 100 250,000
521 B 6-1/2 EM5|  02/15/10 23,355,709 23,165,709 190,000 0
66 C 5-3/4 FT9| 08/15/10 22,437,594 22,437,594 0 0
Total Treasury Notes... 1,554,999,627 1,520,065,199 34,934,428 1,913,349
Grand Total 2,196,244,025 2,014,032,931 182,211,094 15,078,211




