                                  Section II 

                   STRIPPED COMPONENTS OF U.S. TREASURY AND

                       GOVERNMENT-SPONSORED ENTERPRISES

  FOR BROKERS & MIDDLEMEN ONLY: Original Issue Discount (OID) to be reported for stripped 

  interest & principal components per $1000 Maturity Value (for calendar year 2001).

        Strips                                   Strips                     

        Maturing             OID                 Maturing             OID   

    From       Through    per $1000          From       Through    per $1000

   --------    --------   ---------         --------    --------   ---------

   01/01/01    03/31/01     14.35           01/01/13    03/31/13     28.15

   04/01/01    06/30/01     27.71           04/01/13    06/30/13     27.84

   07/01/01    09/30/01     39.81           07/01/13    09/30/13     27.51

   10/01/01    12/31/01     51.01           10/01/13    12/31/13     27.20

   01/01/02    03/31/02     49.35           01/01/14    03/31/14     26.87

   04/01/02    06/30/02     48.18           04/01/14    06/30/14     26.57

   07/01/02    09/30/02     47.41           07/01/14    09/30/14     26.24

   10/01/02    12/31/02     46.73           10/01/14    12/31/14     25.93

   01/01/03    03/31/03     45.98           01/01/15    03/31/15     25.63

   04/01/03    06/30/03     45.33           04/01/15    06/30/15     25.30

   07/01/03    09/30/03     44.69           07/01/15    09/30/15     25.00

   10/01/03    12/31/03     44.05           10/01/15    12/31/15     24.69

   01/01/04    03/31/04     43.36           01/01/16    03/31/16     24.38

   04/01/04    06/30/04     42.74           04/01/16    06/30/16     24.07

   07/01/04    09/30/04     42.15           07/01/16    09/30/16     23.77

   10/01/04    12/31/04     41.56           10/01/16    12/31/16     23.45

   01/01/05    03/31/05     40.98           01/01/17    03/31/17     23.15

   04/01/05    06/30/05     40.48           04/01/17    06/30/17     22.84

   07/01/05    09/30/05     39.92           07/01/17    09/30/17     22.53

   10/01/05    12/31/05     39.43           10/01/17    12/31/17     22.23

   01/01/06    03/31/06     39.09           01/01/18    03/31/18     21.92

   04/01/06    06/30/06     38.74           04/01/18    06/30/18     21.62

   07/01/06    09/30/06     38.39           07/01/18    09/30/18     21.32

   10/01/06    12/31/06     38.10           10/01/18    12/31/18     21.02

   01/01/07    03/31/07     37.81           01/01/19    03/31/19     20.73

   04/01/07    06/30/07     37.45           04/01/19    06/30/19     20.43

   07/01/07    09/30/07     37.09           07/01/19    09/30/19     20.15

   10/01/07    12/31/07     36.67           10/01/19    12/31/19     19.86

   01/01/08    03/31/08     36.26           01/01/20    03/31/20     19.57

   04/01/08    06/30/08     35.74           04/01/20    06/30/20     19.30

   07/01/08    09/30/08     35.29           07/01/20    09/30/20     19.02

   10/01/08    12/31/08     34.78           10/01/20    12/31/20     18.75

   01/01/09    03/31/09     34.29           01/01/21    03/31/21     18.49

   04/01/09    06/30/09     33.81           04/01/21    06/30/21     18.23

   07/01/09    09/30/09     33.38           07/01/21    09/30/21     17.97

   10/01/09    12/31/09     32.92           10/01/21    12/31/21     17.72

   01/01/10    03/31/10     32.50           01/01/22    03/31/22     17.48

   04/01/10    06/30/10     32.05           04/01/22    06/30/22     17.23

   07/01/10    09/30/10     31.69           07/01/22    09/30/22     16.99

   10/01/10    12/31/10     31.29           10/01/22    12/31/22     16.77

   01/01/11    03/31/11     30.90           01/01/23    03/31/23     16.53

   04/01/11    06/30/11     30.55           04/01/23    06/30/23     16.30

   07/01/11    09/30/11     30.20           07/01/23    09/30/23     16.09

   10/01/11    12/31/11     29.85           10/01/23    12/31/23     15.87

   01/01/12    03/31/12     29.51           01/01/24    03/31/24     15.66

   04/01/12    06/30/12     29.16           04/01/24    06/30/24     15.44

   07/01/12    09/30/12     28.82           07/01/24    09/30/24     15.25

   10/01/12    12/31/12     28.49           10/01/24    12/31/24     15.04

                            Section II (continued)

        Strips                                   Strips                     

        Maturing             OID                 Maturing             OID   

    From       Through    per $1000          From       Through    per $1000

   --------    --------   ---------         --------    --------   ---------

   01/01/25    03/31/25     14.85           07/01/33    09/30/33      9.47

   04/01/25    06/30/25     14.64           10/01/33    12/31/33      9.35

   07/01/25    09/30/25     14.46           01/01/34    03/31/34      9.22

   10/01/25    12/31/25     14.26           04/01/34    06/30/34      9.10

   01/01/26    03/31/26     14.09           07/01/34    09/30/34      8.97

   04/01/26    06/30/26     13.90           10/01/34    12/31/34      8.85

   07/01/26    09/30/26     13.73           01/01/35    03/31/35      8.73

   10/01/26    12/31/26     13.54           04/01/35    06/30/35      8.62

   01/01/27    03/31/27     13.38           07/01/35    09/30/35      8.50

   04/01/27    06/30/27     13.20           10/01/35    12/31/35      8.39

   07/01/27    09/30/27     13.04           01/01/36    03/31/36      8.28

   10/01/27    12/31/27     12.87           04/01/36    06/30/36      8.17

   01/01/28    03/31/28     12.69           07/01/36    09/30/36      8.06

   04/01/28    06/30/28     12.55           10/01/36    12/31/36      7.95

   07/01/28    09/30/28     12.38           01/01/37    03/31/37      7.84

   10/01/28    12/31/28     12.21           04/01/37    06/30/37      7.74

   01/01/29    03/31/29     12.07           07/01/37    09/30/37      7.63

   04/01/29    06/30/29     11.91           10/01/37    12/31/37      7.53

   07/01/29    09/30/29     11.75           01/01/38    03/31/38      7.43

   10/01/29    12/31/29     11.59           04/01/38    06/30/38      7.33

   01/01/30    03/31/30     11.44           07/01/38    09/30/38      7.23

   04/01/30    06/30/30     11.29           10/01/38    12/31/38      7.14

   07/01/30    09/30/30     11.13           01/01/39    03/31/39      7.04

   10/01/30    12/31/30     10.99           04/01/39    06/30/39      6.95

   01/01/31    03/31/31     10.84           07/01/39    09/30/39      6.85

   04/01/31    06/30/31     10.69           10/01/39    12/31/39      6.76

   07/01/31    09/30/31     10.55           01/01/40    03/31/40      6.67

   10/01/31    12/31/31     10.41           04/01/40    06/30/40      6.58

   01/01/32    03/31/32     10.27           07/01/40    09/30/40      6.49

   04/01/32    06/30/32     10.13           10/01/40    12/31/40      6.41

   07/01/32    09/30/32      9.99           01/01/41    03/31/41      6.32

   10/01/32    12/31/32      9.86           04/01/41    06/30/41      6.24

   01/01/33    03/31/33      9.73           07/01/41    09/30/41      6.15

   04/01/33    06/30/33      9.60           10/01/41    12/31/41      6.07

  Note:  This section lists OID for use SOLELY by brokers and other middlemen

  in preparing information returns for zero coupon instruments issued under the

  Department of the Treasury's STRIPS program, by government-sponsored enterprises

  such as the Resolution Funding Corporation and the Financing Corporation, or as

  instruments backed by U.S. Treasury securities that represent ownership

  interests in such securities.  If you owned or held such debt instruments in 2001,

  do not rely on the amounts listed in this section.  Instead, follow the OID

  computation rules and methods described earlier in this publication under

  "Rules for Figuring OID on Stripped Bonds and Coupons."

                                 Section III-A

                        Short Term U.S. Treasury Bills

                      Issued at a Discount and Maturing

                            January 2001 - May 2002

                                                     Discount to be

                                   Issue Price      Reported as 2001

   CUSIP     Maturity    Issue   (% of Principal   Interest(Per $1,000

   Number      Date      Date        Amount)         Maturity Value)

  ---------  --------  --------  ---------------   -------------------

  912795ES6  01/04/01  01/06/00       94.292                57.08

  912795FN6  01/11/01  07/13/00       96.994                30.06

  912795KF7  01/16/01  01/02/01       99.750                 2.50

  912795FP1  01/18/01  07/20/00       96.959                30.41

        FQ9  01/25/01  07/27/00       96.962                30.38

        FR7  02/01/01  02/03/00       94.029                59.71

        FS5  02/08/01  08/10/00       96.936                30.64

        FT3  02/15/01  08/17/00       96.929                30.71

        FU0  02/22/01  08/24/00       96.921                30.79

        FV8  03/01/01  03/02/00       94.095                59.05

        FW6  03/08/01  09/07/00       96.952                30.48

        FX4  03/15/01  09/14/00       96.989                30.11

        FY2  03/22/01  09/21/00       97.000                30.00

        FZ9  03/29/01  09/28/00       96.974                30.26

  912795GA3  04/05/01  10/05/00       96.946                30.54

        GB1  04/12/01  10/12/00       96.939                30.61

  912795KG5  04/16/01  04/03/01       99.819                 1.81

  912795GC9  04/19/01  10/19/00       96.972                30.28

  912795KH3  04/23/01  04/19/01       99.950                 0.50

  912795GD7  04/26/01  10/26/00       96.941                30.59

        GE5  05/03/01  11/02/00       96.929                30.71

        GF2  05/10/01  11/09/00       96.914                30.86

        GG0  05/17/01  11/16/00       96.931                30.69

        GH8  05/24/01  11/24/00       96.958                30.42

        GJ4  05/31/01  06/01/00       93.933                60.67

        GK1  06/07/01  12/07/00       97.048                29.52

        GL9  06/14/01  12/14/00       97.073                29.27

  912795KJ9  06/15/01  06/01/01       99.846                 1.54

  912795GM7  06/21/01  12/21/00       97.139                28.61

        GN5  06/28/01  12/28/00       97.219                27.81

  912795HA2  07/05/01  01/04/01       97.290                27.10

        HC8  07/12/01  01/11/01       97.561                24.39

  912795GP0  07/19/01  01/18/01       97.444                25.56

  912795HD6  07/26/01  01/25/01       97.513                24.87

        HE4  08/02/01  02/01/01       97.553                24.47

        HG9  08/09/01  02/08/01       97.596                24.04

  912795GQ8  08/16/01  02/15/01       97.601                23.99

  912795HH7  08/23/01  02/22/01       97.589                24.11

        HL8  08/30/01  08/31/00       94.055                59.45

        HN4  09/06/01  03/08/01       97.710                22.90

  912795GR6  09/13/01  03/15/01       97.765                22.35

  912795HP9  09/20/01  03/22/01       97.867                21.33

        HQ7  09/27/01  03/29/01       97.917                20.83

        HR5  10/04/01  04/05/01       97.968                20.32

  912795GS4  10/11/01  04/12/01       98.071                19.29

  912795HS3  10/18/01  04/19/01       97.947                20.53

                           Section III-A (continued)

                                                     Discount to be

                                   Issue Price      Reported as 2001

   CUSIP     Maturity    Issue   (% of Principal   Interest(Per $1,000

   Number      Date      Date        Amount)         Maturity Value)

  ---------  --------  --------  ---------------   -------------------

        HT1  10/25/01  04/26/01       98.147                18.53

        HU8  11/01/01  05/03/01       98.049                19.51

  912795GT2  11/08/01  05/10/01       98.170                18.30

  912795HV6  11/15/01  05/17/01       98.160                18.40

        HW4  11/23/01  05/24/01       98.150                18.50

        HM6  11/29/01  11/30/00       94.227                57.73

  912795GU9  12/06/01  06/07/01       98.220                17.80

  912795HX2  12/13/01  06/14/01       98.226                17.74

        HY0  12/20/01  06/21/01       98.291                17.09

        HZ7  12/27/01  06/28/01       98.311                16.89

                                                     Discount to be

                                   Issue Price      Reported as 2002

   CUSIP     Maturity    Issue   (% of Principal   Interest(Per $1,000

   Number      Date       Date       Amount)         Maturity Value)

  ---------  --------  --------  ---------------   -------------------

  912795JA0  01/03/02  07/05/01       98.231                17.69

        JB8  01/10/02  07/12/01       98.231                17.69

        JC6  01/17/02  07/19/01       98.236                17.64

        JD4  01/24/02  07/26/01       98.261                17.39

        JE2  01/31/02  08/02/01       98.291                17.09

        JF9  02/07/02  08/09/01       98.306                16.94

        JG7  02/14/02  08/16/01       98.352                16.48

        JH5  02/21/02  08/23/01       98.337                16.63

  912795HJ3  02/28/02  03/01/01       95.713                42.87

  912795JJ1  03/07/02  09/06/01       98.327                16.73

        JK8  03/14/02  09/13/01       98.423                15.77

        JL6  03/21/02  09/20/01       98.701                12.99

        JM4  03/28/02  09/27/01       98.807                11.93

        JN2  04/04/02  10/04/01       98.825                11.75

        JP7  04/11/02  10/11/01       98.913                10.87

        JQ5  04/18/02  10/18/01       98.908                10.92

        JR3  04/25/02  10/25/01       98.923                10.77

                                 Section III-B

                      STUDENT LOAN MARKETING ASSOCIATION

                      Short-Term Obligations Issued at a

                        Discount and Maturing in 2001

                                                     Discount to be

                                   Issue Price      Reported as 2001

    CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

   Number      Date       Date       Amount)         Maturity Value)

  ---------  --------  --------  ---------------   -------------------

  863873AB1  01/02/01  11/29/00       99.397                6.03

        AC9  01/03/01  01/02/01       99.983                0.17

        AD7  01/04/01  10/24/00       98.724               12.76

        AE5  01/05/01  01/04/01       99.983                0.17

        AH8  01/08/01  01/05/01       99.950                0.50

        AJ4  01/09/01  01/08/01       99.983                0.17

        AK1  01/10/01  01/09/01       99.985                0.15

        AL9  01/11/01  01/10/01       99.985                0.15

        AM7  01/12/01  01/11/01       99.985                0.15

        AQ8  01/15/01  01/12/01       99.956                0.44

        AR6  01/16/01  10/26/00       98.547               14.53

        AS4  01/17/01  01/16/01       99.985                0.15

        AT2  01/18/01  12/19/00       99.474                5.26

        AU9  01/19/01  01/18/01       99.985                0.15

        AX3  01/22/01  12/20/00       99.422                5.78

        AY1  01/23/01  01/17/01       99.903                0.97

        AZ8  01/24/01  01/10/01       99.778                2.22

  863873BA2  01/25/01  01/05/01       99.681                3.19

        BB0  01/26/01  01/10/01       99.746                2.54

        BE4  01/29/01  12/20/00       99.299                7.01

        BF1  01/30/01  01/29/01       99.985                0.15

        BG9  01/31/01  01/22/01       99.858                1.42

        BH7  02/01/01  01/31/01       99.985                0.15

        BJ3  02/02/01  02/01/01       99.985                0.15

        BM6  02/05/01  01/03/01       99.432                5.68

        BN4  02/06/01  01/16/01       99.663                3.37

        BP9  02/07/01  02/06/01       99.985                0.15

        BQ7  02/08/01  02/07/01       99.985                0.15

        BR5  02/09/01  01/09/01       99.513                4.87

        BU8  02/12/01  02/09/01       99.956                0.44

        BV6  02/13/01  02/12/01       99.985                0.15

        BW4  02/14/01  01/08/01       99.419                5.81

        BX2  02/15/01  10/26/00       98.034               19.66

        BY0  02/16/01  02/15/01       99.986                0.14

  863873CC7  02/20/01  01/25/01       99.598                4.02

        CD5  02/21/01  02/20/01       99.986                0.14

        CE3  02/22/01  02/21/01       99.986                0.14

        CF0  02/23/01  01/29/01       99.622                3.78

        CJ2  02/26/01  01/25/01       99.506                4.94

        CK9  02/27/01  01/25/01       99.490                5.10

        CL7  02/28/01  02/27/01       99.986                0.14

        CM5  03/01/01  01/10/01       99.239                7.61

        CN3  03/02/01  11/30/00       98.387               16.13

        CR4  03/05/01  01/04/01       99.080                9.20

        CS2  03/06/01  02/06/01       99.586                4.14

        CT0  03/07/01  03/06/01       99.986                0.14

                           Section III-B (continued)

                                                     Discount to be

                                   Issue Price      Reported as 2001

    CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

   Number      Date       Date       Amount)         Maturity Value)

  ---------  --------  --------  ---------------   -------------------

        CU7  03/08/01  03/07/01       99.986                0.14

        CV5  03/09/01  01/10/01       99.122                8.78

        CY9  03/12/01  12/07/00       98.356               16.44

        CZ6  03/13/01  03/01/01       99.828                1.72

  863873DA0  03/14/01  03/13/01       99.987                0.13

        DB8  03/15/01  10/26/00       97.562               24.38

        DC6  03/16/01  01/31/01       99.357                6.43

        DF9  03/19/01  02/20/01       99.600                4.00

        DG7  03/20/01  02/15/01       99.512                4.88

        DH5  03/21/01  12/13/00       98.312               16.88

        DJ1  03/22/01  02/22/01       99.588                4.12

        DK8  03/23/01  02/23/01       99.590                4.10

        DN2  03/26/01  02/26/01       99.588                4.12

        DP7  03/27/01  02/26/01       99.585                4.15

        DQ5  03/28/01  02/26/01       99.571                4.29

        DR3  03/29/01  02/27/01       99.578                4.22

        DS1  03/30/01  01/30/01       99.130                8.70

        DV4  04/02/01  12/12/00       98.104               18.96

        DW2  04/03/01  03/06/01       99.606                3.94

        DX0  04/04/01  04/03/01       99.988                0.12

        DY8  04/05/01  03/29/01       99.904                0.96

        DZ5  04/06/01  04/05/01       99.988                0.12

  863873EC5  04/09/01  04/06/01       99.963                0.37

        ED3  04/10/01  04/09/01       99.988                0.12

        EE1  04/11/01  04/10/01       99.989                0.11

        EF8  04/12/01  04/11/01       99.989                0.11

        EG6  04/13/01  04/12/01       99.989                0.11

        EK7  04/16/01  10/26/00       97.028               29.72

        EL5  04/17/01  03/15/01       99.547                4.53

        EM3  04/18/01  01/25/01       98.769               12.31

        EN1  04/19/01  04/18/01       99.988                0.12

        EP6  04/20/01  03/20/01       99.595                4.05

        ES0  04/23/01  04/20/01       99.963                0.37

        ET8  04/24/01  04/18/01       99.919                0.81

        EU5  04/25/01  03/26/01       99.608                3.92

        EV3  04/26/01  04/25/01       99.989                0.11

        EW1  04/27/01  03/27/01       99.595                4.05

        EZ4  04/30/01  04/27/01       99.967                0.33

  863873FA8  05/01/01  04/02/01       99.615                3.85

        FB6  05/02/01  05/01/01       99.988                0.12

        FC4  05/03/01  05/02/01       99.988                0.12

        FD2  05/04/01  05/03/01       99.988                0.12

        FG5  05/07/01  05/04/01       99.965                0.35

        FH3  05/08/01  05/07/01       99.988                0.12

        FJ9  05/09/01  05/08/01       99.989                0.11

        FK6  05/10/01  04/10/01       99.605                3.95

                           Section III-B (continued)

                                                     Discount to be

                                   Issue Price      Reported as 2001

    CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

   Number      Date       Date       Amount)         Maturity Value)

  ---------  --------  --------  ---------------   -------------------

        FL4  05/11/01  05/10/01       99.989                0.11

        FP5  05/14/01  05/11/01       99.967                0.33

        FQ3  05/15/01  10/26/00       96.544               34.56

        FR1  05/16/01  05/15/01       99.989                0.11

        FS9  05/17/01  05/16/01       99.989                0.11

        FT7  05/18/01  04/18/01       99.597                4.03

        FW0  05/21/01  04/20/01       99.631                3.69

        FX8  05/22/01  05/21/01       99.989                0.11

        FY6  05/23/01  05/22/01       99.990                0.10

        FZ3  05/24/01  05/23/01       99.990                0.10

  863873GA7  05/25/01  04/25/01       99.648                3.52

        GE9  05/29/01  05/25/01       99.958                0.42

        GF6  05/30/01  05/01/01       99.654                3.46

        GG4  05/31/01  03/06/01       98.841               11.59

        GH2  06/01/01  05/01/01       99.639                3.61

        GL3  06/04/01  06/01/01       99.968                0.32

        GM1  06/05/01  06/04/01       99.989                0.11

        GN9  06/06/01  06/05/01       99.989                0.11

        GP4  06/07/01  06/06/01       99.989                0.11

        GQ2  06/08/01  06/07/01       99.989                0.11

        GT6  06/11/01  03/12/01       98.787               12.13

        GU3  06/12/01  06/11/01       99.989                0.11

        GV1  06/13/01  05/29/01       99.841                1.59

        GW9  06/14/01  06/13/01       99.989                0.11

        GX7  06/15/01  10/26/00       96.024               39.76

  863873HA6  06/18/01  05/18/01       99.671                3.29

        HB4  06/19/01  06/18/01       99.989                0.11

        HC2  06/20/01  04/20/01       99.297                7.03

        HD0  06/21/01  06/20/01       99.990                0.10

        HE8  06/22/01  06/21/01       99.990                0.10

        HH1  06/25/01  05/25/01       99.666                3.34

        HJ7  06/26/01  05/30/01       99.710                2.90

        HK4  06/27/01  03/27/01       98.842               11.58

        HL2  06/28/01  06/27/01       99.990                0.10

        HM0  06/29/01  11/28/00       96.344               36.56

        HQ1  07/02/01  03/15/01       98.607               13.93

        HR9  07/03/01  07/02/01       99.989                0.11

        HT5  07/05/01  07/03/01       99.979                0.21

        HU2  07/06/01  07/05/01       99.990                0.10

        HX6  07/09/01  07/06/01       99.971                0.29

        HY4  07/10/01  07/09/01       99.990                0.10

        HZ1  07/11/01  07/10/01       99.990                0.10

  863873JA4  07/12/01  07/11/01       99.990                0.10

        JB2  07/13/01  07/12/01       99.990                0.10

        JE6  07/16/01  10/26/00       95.514               44.86

        JF3  07/17/01  07/16/01       99.990                0.10

                           Section III-B (continued)

                                                     Discount to be

                                   Issue Price      Reported as 2001

    CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

   Number      Date       Date       Amount)         Maturity Value)

  ---------  --------  --------  ---------------   -------------------

        JG1  07/18/01  04/18/01       98.852               11.48

        JH9  07/19/01  07/18/01       99.990                0.10

        JJ5  07/20/01  06/20/01       99.693                3.07

        JM8  07/23/01  07/20/01       99.970                0.30

        JN6  07/24/01  06/26/01       99.725                2.75

        JP1  07/25/01  05/11/01       99.204                7.96

        JQ9  07/26/01  07/25/01       99.990                0.10

        JR7  07/27/01  07/26/01       99.990                0.10

        JU0  07/30/01  07/27/01       99.969                0.31

        JV8  07/31/01  07/30/01       99.990                0.10

        JW6  08/01/01  07/02/01       99.700                3.00

        JX4  08/02/01  07/26/01       99.929                0.71

  863873KC8  08/07/01  08/06/01       99.990                0.10

        KD6  08/08/01  08/07/01       99.990                0.10

        KE4  08/09/01  07/26/01       99.859                1.41

        KF1  08/10/01  08/09/01       99.990                0.10

        KJ3  08/13/01  08/10/01       99.970                0.30

        KK0  08/14/01  08/13/01       99.990                0.10

        KL8  08/15/01  07/16/01       99.699                3.01

        KM6  08/16/01  08/15/01       99.989                0.11

        KN4  08/17/01  08/16/01       99.990                0.10

        KR5  08/20/01  07/18/01       99.669                3.31

        KS3  08/21/01  07/24/01       99.720                2.80

        KT1  08/22/01  08/21/01       99.991                0.09

        KU8  08/23/01  08/22/01       99.991                0.09

        KV6  08/24/01  08/23/01       99.991                0.09

        KY0  08/27/01  07/25/01       99.670                3.30

        KZ7  08/28/01  08/27/01       99.990                0.10

  863873LA1  08/29/01  08/28/01       99.991                0.09

        LB9  08/30/01  08/29/01       99.990                0.10

        LC7  08/31/01  08/30/01       99.990                0.10

        LG8  09/04/01  08/01/01       99.663                3.37

        LH6  09/05/01  09/04/01       99.990                0.10

        LJ2  09/06/01  08/30/01       99.933                0.67

        LK9  09/07/01  08/07/01       99.696                3.04

        LN3  09/10/01  09/07/01       99.972                0.28

        LP8  09/11/01  09/10/01       99.991                0.09

        LQ6  09/12/01  09/11/01       99.991                0.09

        LV5  09/17/01  10/26/00       94.503               54.97

        LW3  09/18/01  08/20/01       99.725                2.75

        LX1  09/19/01  09/17/01       99.984                0.16

        LY9  09/20/01  08/20/01       99.706                2.94

        LZ6  09/21/01  09/18/01       99.980                0.20

  863873MC6  09/24/01  08/24/01       99.712                2.88

        MD4  09/25/01  08/27/01       99.729                2.71

        ME2  09/26/01  09/25/01       99.992                0.08

                           Section III-B (continued)

                                                     Discount to be

                                   Issue Price      Reported as 2001

    CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

   Number      Date       Date       Amount)         Maturity Value)

  ---------  --------  --------  ---------------   -------------------

        MF9  09/27/01  09/26/01       99.992                0.08

        MG7  09/28/01  08/23/01       99.665                3.35

        MK8  10/01/01  07/16/01       99.241                7.59

        MZ5  10/15/01  09/17/01       99.741                2.59

  863873NA9  10/16/01  10/26/00       94.034               59.66

        NC5  10/18/01  07/18/01       99.095                9.05

        NG6  10/22/01  09/20/01       99.773                2.27

        NK7  10/25/01  07/25/01       99.111                8.89

  863873PE9  11/13/01  11/14/00       93.893               61.07

        PN9  11/21/01  09/21/01       99.653                3.47

  863873QQ1  12/17/01  01/25/01       95.572               44.28

                                 Section III-C

                            FEDERAL HOME LOAN BANKS

                      Short-Term Obligations Issued at a

                        Discount and Maturing in 2001

                                                     Discount to be

                                   Issue Price      Reported as 2001

    CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

    Number     Date      Date        Amount)         Maturity Value)

  ---------  --------  --------  ---------------   -------------------

  313385AB2  01/02/01  01/10/00      94.207               57.93

        AC0  01/03/01  01/11/00      94.192               58.08

        AD8  01/04/01  01/10/00      94.122               58.78

        AE6  01/05/01  01/11/00      94.100               59.00

        AH9  01/08/01  01/14/00      94.080               59.20

        AJ5  01/09/01  03/07/00      94.867               51.33

        AK2  01/10/01  07/12/00      96.746               32.54

        AL0  01/11/01  07/11/00      96.760               32.40

        AM8  01/12/01  01/18/00      94.050               59.50

        AR7  01/16/01  01/27/00      94.162               58.38

        AS5  01/17/01  04/18/00      95.342               46.58

        AT3  01/18/01  01/24/00      94.070               59.30

        AU0  01/19/01  01/26/00      94.106               58.94

        AX4  01/22/01  01/28/00      94.078               59.22

        AY2  01/23/01  01/31/00      94.053               59.47

        AZ9  01/24/01  04/24/00      95.348               46.52

  313385BA3  01/25/01  01/31/00      94.010               59.90

        BB1  01/26/01  02/01/00      93.980               60.20

        BE5  01/29/01  02/04/00      93.970               60.30

        BF2  01/30/01  02/10/00      94.014               59.86

        BG0  01/31/01  03/27/00      94.700               53.00

        BH8  02/01/01  02/07/00      93.902               60.98

        BJ4  02/02/01  02/08/00      93.940               60.60

        BM7  02/05/01  02/11/00      93.941               60.59

        BN5  02/06/01  02/14/00      93.984               60.16

        BP0  02/07/01  02/15/00      93.984               60.16

        BQ8  02/08/01  02/16/00      93.994               60.06

        BR6  02/09/01  02/16/00      93.957               60.43

        BU9  02/12/01  02/18/00      93.904               60.96

        BV7  02/13/01  02/22/00      93.991               60.09

        BW5  02/14/01  02/22/00      93.944               60.56

        BX3  02/15/01  02/22/00      93.927               60.73

        BY1  02/16/01  02/22/00      93.914               60.86

  313385CC8  02/20/01  02/28/00      93.947               60.53

        CD6  02/21/01  02/29/00      93.959               60.41

        CE4  02/22/01  05/24/00      94.946               50.54

        CF1  02/23/01  02/29/00      93.940               60.60

        CJ3  02/26/01  03/03/00      93.970               60.30

        CK0  02/27/01  08/28/00      96.772               32.28

        CL8  02/28/01  05/18/00      94.725               52.75

        CM6  03/01/01  03/06/00      93.970               60.30

        CN4  03/02/01  03/07/00      93.950               60.50

        CR5  03/05/01  03/10/00      93.962               60.38

        CS3  03/06/01  03/13/00      93.984               60.16

        CT1  03/07/01  03/13/00      93.968               60.32

        CU8  03/08/01  03/14/00      93.967               60.33

        CV6  03/09/01  03/14/00      93.932               60.68

                           Section III-C (continued)

                                                     Discount to be

                                   Issue Price      Reported as 2001

    CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

    Number     Date      Date        Amount)         Maturity Value)

  ---------  --------  --------  ---------------   -------------------

        CY0  03/12/01  03/17/00      93.899               61.01

        CZ7  03/13/01  03/20/00      93.924               60.76

  313385DA1  03/14/01  03/20/00      93.897               61.03

        DB9  03/15/01  03/20/00      93.881               61.19

        DC7  03/16/01  03/21/00      93.890               61.10

        DF0  03/19/01  03/24/00      93.882               61.18

        DG8  03/20/01  03/27/00      93.815               61.85

        DH6  03/21/01  03/27/00      93.806               61.94

        DJ2  03/22/01  03/27/00      93.811               61.89

        DK9  03/23/01  03/28/00      93.765               62.35

        DN3  03/26/01  04/03/00      93.812               61.88

        DP8  03/27/01  04/03/00      93.864               61.36

        DQ6  03/28/01  06/28/00      95.094               49.06

        DR4  03/29/01  04/10/00      93.970               60.30

        DS2  03/30/01  04/04/00      93.810               61.90

        DV5  04/02/01  04/07/00      93.850               61.50

        DW3  04/03/01  07/03/00      95.091               49.09

        DX1  04/04/01  10/04/00      96.805               31.95

        DY9  04/05/01  04/10/00      93.840               61.60

        DZ6  04/06/01  04/11/00      93.840               61.60

  313385EC6  04/09/01  04/14/00      93.850               61.50

        ED4  04/10/01  07/20/00      95.321               46.79

        EE2  04/11/01  05/03/00      93.893               61.07

        EF9  04/12/01  04/18/00      93.867               61.33

        EG7  04/13/01  04/12/01      99.987                0.13

        EK8  04/16/01  07/05/00      94.949               50.51

        EL6  04/17/01  04/26/00      93.869               61.31

        EM4  04/18/01  07/20/00      95.169               48.31

        EN2  04/19/01  07/19/00      95.137               48.63

        EP7  04/20/01  04/25/00      93.832               61.68

        ES1  04/23/01  04/28/00      93.680               63.20

        ET9  04/24/01  05/03/00      93.641               63.59

        EU6  04/25/01  05/11/00      93.640               63.60

        EV4  04/26/01  05/01/00      93.620               63.80

        EW2  04/27/01  05/02/00      93.586               64.14

        EZ5  04/30/01  05/05/00      93.475               65.25

  313385FA9  05/01/01  05/08/00      93.536               64.64

        FB7  05/02/01  05/08/00      93.460               65.40

        FC5  05/03/01  05/08/00      93.440               65.60

        FD3  05/04/01  05/10/00      93.441               65.59

        FG6  05/07/01  05/12/00      93.411               65.89

        FH4  05/08/01  11/09/00      96.885               31.15

        FJ0  05/09/01  08/11/00      95.295               47.05

        FK7  05/10/01  05/16/00      93.418               65.82

        FL5  05/11/01  05/17/00      93.340               66.60

        FP6  05/14/01  05/19/00      93.304               66.96

        FQ4  05/15/01  05/22/00      93.337               66.63

                           Section III-C (continued)

                                                     Discount to be

                                   Issue Price      Reported as 2001

    CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

    Number     Date      Date        Amount)         Maturity Value)

  ---------  --------  --------  ---------------   -------------------

        FR2  05/16/01  08/10/00      95.156               48.44

        FS0  05/17/01  05/23/00      93.349               66.51

        FT8  05/18/01  05/23/00      93.330               66.70

        FW1  05/21/01  05/26/00      93.330               66.70

        FX9  05/22/01  06/02/00      93.471               65.29

        FY7  05/23/01  11/22/00      96.826               31.74

        FZ4  05/24/01  06/01/00      93.366               66.34

  313385GA8  05/25/01  05/30/00      93.300               67.00

        GE0  05/29/01  06/06/00      93.554               64.46

        GF7  05/30/01  09/07/00      95.399               46.01

        GG5  05/31/01  06/05/00      93.500               65.00

        GH3  06/01/01  06/07/00      93.521               64.79

        GL4  06/04/01  06/09/00      93.490               65.10

        GM2  06/05/01  06/12/00      93.526               64.74

        GN0  06/06/01  06/13/00      93.526               64.74

        GP5  06/07/01  06/12/00      93.490               65.10

        GQ3  06/08/01  06/13/00      93.480               65.20

        GT7  06/11/01  06/16/00      93.570               64.30

        GU4  06/12/01  09/12/00      95.268               47.32

        GV2  06/13/01  06/23/00      93.630               63.70

        GW0  06/14/01  06/19/00      93.560               64.40

        GX8  06/15/01  06/20/00      93.550               64.50

  313385HA7  06/18/01  06/23/00      93.540               64.60

        HB5  06/19/01  09/20/00      95.316               46.84

        HC3  06/20/01  06/26/00      93.558               64.42

        HD1  06/21/01  06/26/00      93.530               64.70

        HE9  06/22/01  06/27/00      93.538               64.62

        HH2  06/25/01  06/30/00      93.570               64.30

        HJ8  06/26/01  09/28/00      95.318               46.82

        HK5  06/27/01  09/27/00      95.298               47.02

        HL3  06/28/01  07/03/00      93.551               64.49

        HM1  06/29/01  07/05/00      93.608               63.92

        HQ2  07/02/01  07/07/00      93.640               63.60

        HR0  07/03/01  10/06/00      95.358               46.42

        HT6  07/05/01  12/15/00      96.706               32.94

        HU3  07/06/01  07/11/00      93.670               63.30

        HX7  07/09/01  07/17/00      93.723               62.77

        HY5  07/10/01  01/05/01      97.375               26.25

        HZ2  07/11/01  12/14/00      96.579               34.21

  313385JA5  07/12/01  07/17/00      93.646               63.54

        JB3  07/13/01  07/19/00      93.638               63.62

        JE7  07/16/01  07/21/00      93.601               63.99

        JF4  07/17/01  07/28/00      93.726               62.74

        JG2  07/18/01  10/25/00      95.463               45.37

        JH0  07/19/01  07/24/00      93.620               63.80

        JJ6  07/20/01  07/25/00      93.620               63.80

        JM9  07/23/01  07/28/00      93.620               63.80

                           Section III-C (continued)

                                                     Discount to be

                                   Issue Price      Reported as 2001

    CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

    Number     Date      Date        Amount)         Maturity Value)

  ---------  --------  --------  ---------------   -------------------

        JN7  07/24/01  08/03/00      93.689               63.11

        JP2  07/25/01  09/27/00      94.858               51.42

        JQ0  07/26/01  08/02/00      93.636               63.64

        JR8  07/27/01  08/01/00      93.600               64.00

        JU1  07/30/01  08/04/00      93.620               63.80

        JV9  07/31/01  09/29/00      94.798               52.02

        JW7  08/01/01  08/15/00      93.877               61.23

        JX5  08/02/01  10/03/00      94.832               51.68

        JY3  08/03/01  08/09/00      93.755               62.45

  313385KB1  08/06/01  08/15/00      93.790               62.10

        KC9  08/07/01  02/06/01      97.533               24.67

        KD7  08/08/01  08/14/00      93.737               62.63

        KE5  08/09/01  08/14/00      93.750               62.50

        KF2  08/10/01  08/16/00      93.737               62.63

        KJ4  08/13/01  08/18/00      93.730               62.70

        KK1  08/14/01  08/31/00      93.939               60.61

        KL9  08/15/01  08/24/00      93.810               61.90

        KM7  08/16/01  01/30/01      97.256               27.44

        KN5  08/17/01  08/22/00      93.720               62.80

        KR6  08/20/01  09/20/00      94.313               56.87

        KS4  08/21/01  09/25/00      94.363               56.37

        KT2  08/22/01  09/01/00      93.817               61.83

        KU9  08/23/01  08/28/00      93.740               62.60

        KV7  08/24/01  08/31/00      93.765               62.35

        KY1  08/27/01  09/01/00      93.753               62.47

        KZ8  08/28/01  09/07/00      93.866               61.34

  313385LA2  08/29/01  12/01/00      95.461               45.39

        LB0  08/30/01  02/23/01      97.462               25.38

        LC8  08/31/01  09/05/00      93.780               62.20

        LG9  09/04/01  09/11/00      93.844               61.56

        LH7  09/05/01  09/19/00      94.004               59.96

        LJ3  09/06/01  09/11/00      93.800               62.00

        LK0  09/07/01  09/13/00      93.837               61.63

        LN4  09/10/01  09/15/00      93.847               61.53

        LP9  09/11/01  12/11/00      95.570               44.30

        LQ7  09/12/01  12/12/00      95.578               44.22

        LR5  09/13/01  09/18/00      93.850               61.50

        LS3  09/14/01  09/19/00      93.890               61.10

        LV6  09/17/01  09/22/00      93.873               61.27

        LW4  09/18/01  12/20/00      95.731               42.69

        LX2  09/19/01  01/30/01      96.829               31.71

        LY0  09/20/01  09/25/00      93.880               61.20

        LZ7  09/21/01  09/26/00      93.880               61.20

  313385MC7  09/24/01  09/29/00      93.880               61.20

        MD5  09/25/01  10/03/00      93.921               60.79

        ME3  09/26/01  10/03/00      93.914               60.86

        MF0  09/27/01  10/02/00      93.880               61.20

                           Section III-C (continued)

                                                     Discount to be

                                   Issue Price      Reported as 2001

    CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

    Number     Date      Date        Amount)         Maturity Value)

  ---------  --------  --------  ---------------   -------------------

        MG8  09/28/01  10/03/00      93.870               61.30

        MK9  10/01/01  10/06/00      93.886               61.14

        ML7  10/02/01  01/05/01      96.325               36.75

        MM5  10/03/01  04/04/01      97.802               21.98

        MN3  10/04/01  12/07/00      95.167               48.33

        MP8  10/05/01  10/16/00      94.031               59.69

        MT0  10/09/01  01/09/01      96.299               37.01

        MU7  10/10/01  10/16/00      93.957               60.43

        MV5  10/11/01  10/18/00      93.994               60.06

        MW3  10/12/01  10/17/00      93.931               60.69

        MZ6  10/15/01  10/20/00      93.940               60.60

  313385NA0  10/16/01  10/26/00      94.044               59.56

        NB8  10/17/01  04/17/01      97.814               21.86

        NC6  10/18/01  10/23/00      93.950               60.50

        ND4  10/19/01  10/25/00      93.977               60.23

        NG7  10/22/01  10/31/00      93.997               60.03

        NH5  10/23/01  01/23/01      96.307               36.93

        NJ1  10/24/01  10/30/00      93.975               60.25

        NK8  10/25/01  10/31/00      93.947               60.53

        NL6  10/26/01  10/31/00      93.930               60.70

        NP7  10/29/01  11/03/00      93.950               60.50

        NQ5  10/30/01  11/07/00      94.000               60.00

        NR3  10/31/01  01/29/01      96.265               37.35

        NS1  11/01/01  11/09/00      94.011               59.89

        NT9  11/02/01  11/07/00      93.920               60.80

        NW2  11/05/01  01/04/01      95.764               42.36

        NX0  11/06/01  01/05/01      95.764               42.36

        NY8  11/07/01  05/09/01      98.086               19.14

        NZ5  11/08/01  11/14/00      93.977               60.23

  313385PA8  11/09/01  11/16/00      93.994               60.06

        PE0  11/13/01  01/29/01      96.120               38.80

        PF7  11/14/01  01/17/01      95.824               41.76

        PG5  11/15/01  01/04/01      95.625               43.75

        PH3  11/16/01  11/21/00      93.960               60.40

        PL4  11/19/01  02/01/01      96.169               38.31

        PM2  11/20/01  08/14/01      99.102                8.98

        PN0  11/21/01  11/28/00      94.004               59.96

        PQ3  11/23/01  11/28/00      93.970               60.30

        PT7  11/26/01  02/01/01      96.143               38.57

        PU4  11/27/01  02/28/01      96.547               34.53

        PV2  11/28/01  12/29/00      94.962               50.38

        PW0  11/29/01  02/28/01      96.530               34.70

        PX8  11/30/01  12/06/00      94.166               58.34

  313385QA7  12/03/01  12/11/00      94.338               56.62

        QB5  12/04/01  12/11/00      94.322               56.78

        QC3  12/05/01  01/31/01      95.979               40.21

        QD1  12/06/01  12/13/00      94.332               56.68

                           Section III-C (continued)

                                                     Discount to be

                                   Issue Price      Reported as 2001

    CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

    Number     Date      Date        Amount)         Maturity Value)

  ---------  --------  --------  ---------------   -------------------

        QE9  12/07/01  12/12/00      94.300               57.00

        QH2  12/10/01  12/15/00      94.352               56.48

        QJ8  12/11/01  12/22/00      94.680               53.20

        QK5  12/12/01  12/18/00      94.390               56.10

        QL3  12/13/01  12/20/00      94.550               54.50

        QM1  12/14/01  12/19/00      94.470               55.30

        QQ2  12/17/01  04/19/01      97.205               27.95

        QR0  12/18/01  12/27/00      94.680               53.20

        QS8  12/19/01  03/23/01      96.823               31.77

        QT6  12/20/01  03/21/01      96.773               32.27

        QU3  12/21/01  12/26/00      94.620               53.80

        QX7  12/24/01  12/29/00      94.650               53.50

        QZ2  12/26/01  06/13/01      98.024               19.76

  313385RA6  12/27/01  01/04/01      95.121               48.79

        RB4  12/28/01  01/04/01      94.905               50.95

        RE8  12/31/01  01/05/01      94.989               50.11

                                 Section III-D

                    FEDERAL NATIONAL MORTGAGE ASSOCIATION

                      Short-Term Obligations Issued at a

                        Discount and Maturing in 2001

                                                   Discount to be

                                 Issue Price      Reported as 2001

  CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

  Number     Date      Date        Amount)         Maturity Value)

---------  --------  --------  ---------------   -------------------

313589AB9  01/02/01  07/03/00       96.731               32.69

      AC7  01/03/01  09/05/00       97.877               21.23

      AD5  01/04/01  07/05/00       96.715               32.85

      AE3  01/05/01  02/29/00       94.817               51.83

      AH6  01/08/01  03/30/00       95.101               48.99

      AJ2  01/09/01  09/11/00       97.870               21.30

      AK9  01/10/01  03/30/00       95.067               49.33

      AL7  01/11/01  07/12/00       96.725               32.75

      AM5  01/12/01  01/20/00       94.093               59.07

      AQ6  01/15/01  05/04/00       95.463               45.37

      AR4  01/16/01  01/26/00       94.146               58.54

      AS2  01/17/01  01/28/00       94.113               58.87

      AT0  01/18/01  01/28/00       94.096               59.04

      AU7  01/19/01  01/26/00       94.096               59.04

      AX1  01/22/01  02/02/00       93.935               60.65

      AY9  01/23/01  09/25/00       97.877               21.23

      AZ6  01/24/01  08/24/00       97.301               26.99

313589BA0  01/25/01  02/01/00       93.937               60.63

      BB8  01/26/01  02/01/00       93.840               61.60

      BE2  01/29/01  02/04/00       93.970               60.30

      BF9  01/30/01  08/29/00       97.267               27.33

      BG7  01/31/01  05/26/00       95.403               45.97

      BH5  02/01/01  02/07/00       93.940               60.60

      BJ1  02/02/01  02/10/00       93.954               60.46

      BM4  02/05/01  09/05/00       97.301               26.99

      BN2  02/06/01  09/05/00       97.284               27.16

      BP7  02/07/01  09/07/00       97.310               26.90

      BQ5  02/08/01  08/09/00       96.762               32.38

      BR3  02/09/01  10/02/00       97.689               23.11

      BU6  02/12/01  05/08/00       94.952               50.48

      BV4  02/13/01  05/17/00       94.968               50.32

      BW2  02/14/01  05/05/00       94.902               50.98

      BX0  02/15/01  07/26/00       96.385               36.15

      BY8  02/16/01  06/08/00       95.432               45.68

313589CC5  02/20/01  05/22/00       94.923               50.77

      CD3  02/21/01  03/01/00       94.000               60.00

      CE1  02/22/01  08/23/00       96.767               32.33

      CF8  02/23/01  03/01/00       93.967               60.33

      CJ0  02/26/01  01/02/01       99.059                9.41

      CK7  02/27/01  09/27/00       97.301               26.99

      CL5  02/28/01  09/29/00       97.327               26.73

      CM3  03/01/01  06/01/00       94.942               50.58

      CN1  03/02/01  06/01/00       94.916               50.84

      CR2  03/05/01  10/02/00       97.288               27.12

      CS0  03/06/01  06/05/00       95.053               49.47

      CT8  03/07/01  06/05/00       95.035               49.65

      CU5  03/08/01  09/06/00       96.782               32.18

      CV3  03/09/01  04/26/00       94.576               54.24

      CY7  03/12/01  06/13/00       95.089               49.11

                         Section III-D (continued)

                                                   Discount to be

                                 Issue Price      Reported as 2001

  CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

  Number     Date      Date        Amount)         Maturity Value)

---------  --------  --------  ---------------   -------------------

      CZ4  03/13/01  06/16/00       95.148               48.52

313589DA8  03/14/01  06/12/00       95.019               49.81

      DB6  03/15/01  03/24/00       93.918               60.82

      DC4  03/16/01  01/11/01       99.028                9.72

      DF7  03/19/01  03/24/00       93.850               61.50

      DG5  03/20/01  03/30/00       93.837               61.63

      DH3  03/21/01  03/28/00       93.805               61.95

      DJ9  03/22/01  03/28/00       93.787               62.13

      DK6  03/23/01  03/30/00       93.785               62.15

      DN0  03/26/01  04/03/00       93.792               62.08

      DP5  03/27/01  06/27/00       95.094               49.06

      DQ3  03/28/01  04/04/00       93.785               62.15

      DR1  03/29/01  09/27/00       96.790               32.10

      DS9  03/30/01  06/26/00       95.014               49.86

      DV2  04/02/01  05/01/00       94.120               58.80

      DW0  04/03/01  11/03/00       97.353               26.47

      DX8  04/04/01  07/06/00       95.164               48.36

      DY6  04/05/01  10/04/00       96.792               32.08

      DZ3  04/06/01  04/14/00       93.881               61.19

313589EC3  04/09/01  04/14/00       93.840               61.60

      ED1  04/10/01  12/07/00       97.875               21.25

      EE9  04/11/01  06/01/00       94.191               58.09

      EF6  04/12/01  04/18/00       93.837               61.63

      EG4  04/13/01  07/14/00       95.169               48.31

      EK5  04/16/01  04/25/00       93.899               61.01

      EL3  04/17/01  07/14/00       95.099               49.01

      EM1  04/18/01  04/24/00       93.857               61.43

      EN9  04/19/01  04/27/00       93.852               61.48

      EP4  04/20/01  11/20/00       97.366               26.34

      ES8  04/23/01  04/28/00       93.680               63.20

      ET6  04/24/01  06/21/00       94.517               54.83

      EU3  04/25/01  11/28/00       97.410               25.90

      EV1  04/26/01  10/25/00       96.819               31.81

      EW9  04/27/01  12/15/00       97.746               22.54

      EZ2  04/30/01  09/21/00       96.157               38.43

313589FA6  05/01/01  08/03/00       95.212               47.88

      FB4  05/02/01  05/09/00       93.476               65.24

      FC2  05/03/01  08/02/00       95.129               48.71

      FD0  05/04/01  05/11/00       93.476               65.24

      FG3  05/07/01  08/09/00       95.258               47.42

      FH1  05/08/01  08/10/00       95.258               47.42

      FJ7  05/09/01  05/16/00       93.437               65.63

      FK4  05/10/01  05/18/00       93.356               66.44

      FL2  05/11/01  05/17/00       93.349               66.51

      FP3  05/14/01  08/11/00       95.178               48.22

      FQ1  05/15/01  05/22/00       93.357               66.43

      FR9  05/16/01  05/24/00       93.386               66.14

      FS7  05/17/01  05/25/00       93.356               66.44

      FT5  05/18/01  05/23/00       93.330               66.70

                         Section III-D (continued)

                                                   Discount to be

                                 Issue Price      Reported as 2001

  CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

  Number     Date      Date        Amount)         Maturity Value)

---------  --------  --------  ---------------   -------------------

      FW8  05/21/01  08/21/00       95.215               47.85

      FX6  05/22/01  01/24/01       98.289               17.11

      FY4  05/23/01  06/01/00       93.384               66.16

      FZ1  05/24/01  11/21/00       96.799               32.01

313589GA5  05/25/01  06/01/00       93.347               66.53

      GE7  05/29/01  09/21/00       95.667               43.33

      GF4  05/30/01  06/05/00       93.518               64.82

      GG2  05/31/01  11/29/00       96.830               31.70

      GH0  06/01/01  06/07/00       93.508               64.92

      GL1  06/04/01  06/09/00       93.480               65.20

      GM9  06/05/01  06/13/00       93.515               64.85

      GN7  06/06/01  06/12/00       93.478               65.22

      GP2  06/07/01  06/12/00       93.460               65.40

      GQ0  06/08/01  06/13/00       93.540               64.60

      GT4  06/11/01  06/16/00       93.530               64.70

      GU1  06/12/01  06/20/00       93.594               64.06

      GV9  06/13/01  06/22/00       93.602               63.98

      GW7  06/14/01  06/19/00       93.550               64.50

      GX5  06/15/01  06/21/00       93.568               64.32

313589HA4  06/18/01  06/26/00       93.564               64.36

      HB2  06/19/01  09/18/00       95.274               47.26

      HC0  06/20/01  06/26/00       93.538               64.62

      HD8  06/21/01  06/27/00       93.548               64.52

      HE6  06/22/01  06/28/00       93.538               64.62

      HH9  06/25/01  07/03/00       93.604               63.96

      HJ5  06/26/01  01/23/01       97.806               21.94

      HK2  06/27/01  08/28/00       94.672               53.28

      HL0  06/28/01  07/03/00       93.560               64.40

      HM8  06/29/01  07/05/00       93.598               64.02

      HQ9  07/02/01  07/07/00       93.670               63.30

      HR7  07/03/01  07/11/00       93.703               62.97

      HT3  07/05/01  11/02/00       95.815               41.85

      HU0  07/06/01  07/11/00       93.650               63.50

      HX4  07/09/01  07/14/00       93.610               63.90

      HY2  07/10/01  07/17/00       93.616               63.84

      HZ9  07/11/01  07/18/00       93.586               64.14

313589JA2  07/12/01  07/19/00       93.596               64.04

      JB0  07/13/01  07/18/00       93.550               64.50

      JE4  07/16/01  07/21/00       93.610               63.90

      JF1  07/17/01  02/20/01       97.979               20.21

      JG9  07/18/01  10/19/00       95.353               46.47

      JH7  07/19/01  07/25/00       93.618               63.82

      JJ3  07/20/01  09/22/00       94.883               51.17

      JM6  07/23/01  08/01/00       93.641               63.59

      JN4  07/24/01  08/04/00       93.776               62.24

      JP9  07/25/01  08/09/00       93.885               61.15

      JQ7  07/26/01  08/02/00       93.636               63.64

      JR5  07/27/01  08/01/00       93.570               64.30

      JU8  07/30/01  08/31/00       94.172               58.28

                         Section III-D (continued)

                                                   Discount to be

                                 Issue Price      Reported as 2001

  CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

  Number     Date      Date        Amount)         Maturity Value)

---------  --------  --------  ---------------   -------------------

      JV6  07/31/01  02/16/01       97.718               22.82

      JW4  08/01/01  08/08/00       93.735               62.65

      JX2  08/02/01  08/07/00       93.700               63.00

      JY0  08/03/01  08/08/00       93.700               63.00

313589KB8  08/06/01  08/11/00       93.720               62.80

      KC6  08/07/01  08/16/00       93.750               62.50

      KD4  08/08/01  08/14/00       93.708               62.92

      KE2  08/09/01  08/14/00       93.680               63.20

      KF9  08/10/01  08/15/00       93.700               63.00

      KJ1  08/13/01  08/18/00       93.700               63.00

      KK8  08/14/01  08/31/00       93.920               60.80

      KL6  08/15/01  08/24/00       93.800               62.00

      KM4  08/16/01  08/22/00       93.718               62.82

      KN2  08/17/01  08/22/00       93.700               63.00

      KR3  08/20/01  08/25/00       93.720               62.80

      KS1  08/21/01  01/23/01       97.101               28.99

      KT9  08/22/01  08/28/00       93.718               62.82

      KU6  08/23/01  08/28/00       93.700               63.00

      KV4  08/24/01  08/29/00       93.710               62.90

      KY8  08/27/01  09/07/00       93.874               61.26

      KZ5  08/28/01  11/02/00       94.892               51.08

313589LA9  08/29/01  10/26/00       94.755               52.45

      LB7  08/30/01  09/05/00       93.797               62.03

      LC5  08/31/01  09/05/00       93.750               62.50

      LG6  09/04/01  09/12/00       93.852               61.48

      LH4  09/05/01  09/11/00       93.797               62.03

      LJ0  09/06/01  09/11/00       93.770               62.30

      LK7  09/07/01  09/12/00       93.800               62.00

      LN1  09/10/01  09/15/00       93.810               61.90

      LP6  09/11/01  04/09/01       98.166               18.34

      LQ4  09/12/01  09/19/00       93.864               61.36

      LR2  09/13/01  02/05/01       97.030               29.70

      LS0  09/14/01  09/19/00       93.870               61.30

      LV3  09/17/01  09/28/00       93.962               60.38

      LW1  09/18/01  02/06/01       96.970               30.30

      LX9  09/19/01  01/23/01       96.740               32.60

      LY7  09/20/01  09/25/00       93.850               61.50

      LZ4  09/21/01  09/26/00       93.850               61.50

313589MC4  09/24/01  09/29/00       93.860               61.40

      MD2  09/25/01  10/03/00       93.921               60.79

      ME0  09/26/01  12/19/00       95.488               45.12

      MF7  09/27/01  10/02/00       93.870               61.30

      MG5  09/28/01  10/04/00       93.887               61.13

      MK6  10/01/01  02/01/01       96.827               31.73

      ML4  10/02/01  01/02/01       95.822               41.78

      MM2  10/03/01  04/27/01       98.220               17.80

      MN0  10/04/01  01/04/01       95.943               40.57

      MP5  10/05/01  10/11/00       93.888               61.12

      MT7  10/09/01  02/14/01       96.827               31.73

                         Section III-D (continued)

                                                   Discount to be

                                 Issue Price      Reported as 2001

  CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

  Number     Date      Date        Amount)         Maturity Value)

---------  --------  --------  ---------------   -------------------

      MU4  10/10/01  03/15/01       97.417               25.83

      MV2  10/11/01  02/13/01       96.787               32.13

      MW0  10/12/01  01/11/01       96.217               37.83

      MZ3  10/15/01  01/17/01       96.183               38.17

313589NA7  10/16/01  05/17/01       98.404               15.96

      NB5  10/17/01  01/17/01       96.163               38.37

      NC3  10/18/01  03/12/01       97.164               28.36

      ND1  10/19/01  10/25/00       93.947               60.53

      NG4  10/22/01  01/24/01       96.311               36.89

      NH2  10/23/01  01/23/01       96.322               36.78

      NJ8  10/24/01  11/13/00       94.125               58.75

      NK5  10/25/01  02/15/01       96.570               34.30

      NL3  10/26/01  04/03/01       97.545               24.55

      NP4  10/29/01  02/26/01       96.869               31.31

      NQ2  10/30/01  02/02/01       96.438               35.62

      NR0  10/31/01  02/05/01       96.404               35.96

      NS8  11/01/01  01/04/01       95.819               41.81

      NT6  11/02/01  11/08/00       93.917               60.83

      NW9  11/05/01  12/05/00       94.519               54.81

      NX7  11/06/01  02/20/01       96.532               34.68

      NY5  11/07/01  12/01/00       94.402               55.98

      NZ2  11/08/01  12/11/00       94.670               53.30

313589PA5  11/09/01  12/13/00       94.722               52.78

      PE7  11/13/01  02/02/01       96.213               37.87

      PF4  11/14/01  02/06/01       96.246               37.54

      PG2  11/15/01  02/05/01       96.219               37.81

      PH0  11/16/01  11/21/00       93.950               60.50

      PL1  11/19/01  02/12/01       96.306               36.94

      PM9  11/20/01  02/09/01       96.237               37.63

      PN7  11/21/01  03/19/01       97.022               29.78

      PQ0  11/23/01  03/20/01       97.010               29.90

      PT4  11/26/01  07/27/01       98.824               11.76

      PU1  11/27/01  07/27/01       98.814               11.86

      PV9  11/28/01  02/07/01       96.080               39.20

      PW7  11/29/01  05/30/01       98.089               19.11

      PX5  11/30/01  12/06/00       94.279               57.21

313589QA4  12/03/01  02/01/01       96.069               39.31

      QB2  12/04/01  03/14/01       96.732               32.68

      QC0  12/05/01  02/21/01       96.197               38.03

      QD8  12/06/01  02/05/01       95.955               40.45

      QE6  12/07/01  02/01/01       96.017               39.83

      QH9  12/10/01  02/05/01       95.902               40.98

      QJ5  12/11/01  04/09/01       97.164               28.36

      QK2  12/12/01  02/06/01       95.889               41.11

      QL0  12/13/01  02/08/01       95.902               40.98

      QM8  12/14/01  12/20/00       94.537               54.63

      QQ9  12/17/01  02/06/01       95.813               41.87

      QR7  12/18/01  08/20/01       98.900               11.00

      QS5  12/19/01  03/12/01       96.420               35.80

                         Section III-D (continued)

                                                   Discount to be

                                 Issue Price      Reported as 2001

  CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

  Number     Date      Date        Amount)         Maturity Value)

---------  --------  --------  ---------------   -------------------

      QT3  12/20/01  02/21/01       96.007               39.93

      QU0  12/21/01  02/06/01       95.734               42.66

      QZ9  12/26/01  08/06/01       98.651               13.49

313589RA3  12/27/01  02/08/01       95.707               42.93

      RB1  12/28/01  01/03/01       94.785               52.15

      RE5  12/31/01  07/26/01       98.495               15.05

                                 Section III-E

                          FEDERAL FARM CREDIT BANKS

                    Consolidated Systemwide Discount Notes

                      Short-Term Obligations Issued at a

                        Discount and Maturing in 2001

                                                   Discount to be

                                 Issue Price      Reported as 2001

  CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

  Number     Date      Date        Amount)         Maturity Value)

---------  --------  --------  ---------------   -------------------

313313AB4  01/02/01  01/07/00         94.084             59.16

      AC2  01/03/01  08/17/00         97.521             24.79

      AD0  01/04/01  10/04/00         98.357             16.43

      AE8  01/05/01  01/06/00         94.018             59.82

      AH1  01/08/01  09/28/00         98.184             18.16

      AJ7  01/09/01  01/10/00         93.998             60.02

      AK4  01/10/01  04/27/00         95.585             44.15

      AL2  01/11/01  01/12/00         93.978             60.22

      AM0  01/12/01  03/16/00         94.933             50.67

      AR9  01/16/01  01/27/00         94.123             58.77

      AS7  01/17/01  10/24/00         98.484             15.16

      AT5  01/18/01  01/19/00         93.927             60.73

      AU2  01/19/01  01/21/00         93.964             60.36

      AX6  01/22/01  10/20/00         98.324             16.76

      AY4  01/23/01  01/24/00         93.937             60.63

      AZ1  01/24/01  01/25/00         93.937             60.63

313313BA5  01/25/01  11/09/00         98.620             13.80

      BB3  01/26/01  01/27/00         93.957             60.43

      BE7  01/29/01  02/07/00         93.961             60.39

      BF4  01/30/01  01/31/00         93.876             61.24

      BG2  01/31/01  11/08/00         98.497             15.03

      BH0  02/01/01  02/02/00         93.795             62.05

      BJ6  02/02/01  02/07/00         93.893             61.07

      BM9  02/05/01  02/09/00         93.856             61.44

      BN7  02/06/01  02/07/00         93.825             61.75

      BP2  02/07/01  11/09/00         98.390             16.10

      BQ0  02/08/01  02/09/00         93.805             61.95

      BR8  02/09/01  02/10/00         93.795             62.05

      BU1  02/12/01  11/14/00         98.395             16.05

      BV9  02/13/01  10/31/00         98.125             18.75

      BW7  02/14/01  11/16/00         98.400             16.00

      BX5  02/15/01  08/15/00         96.729             32.71

      BY3  02/16/01  05/24/00         95.042             49.58

313313CC0  02/20/01  11/20/00         98.364             16.36

      CD8  02/21/01  10/03/00         97.501             24.99

      CE6  02/22/01  02/23/00         93.795             62.05

      CF3  02/23/01  03/03/00         93.981             60.19

      CJ5  02/26/01  12/07/00         98.574             14.26

      CK2  02/27/01  08/30/00         96.782             32.18

      CL0  02/28/01  12/12/00         98.626             13.74

      CM8  03/01/01  03/01/00         93.775             62.25

      CN6  03/02/01  03/02/00         93.836             61.64

      CR7  03/05/01  11/15/00         98.054             19.46

      CS5  03/06/01  11/16/00         98.057             19.43

      CT3  03/07/01  11/20/00         98.110             18.90

      CU0  03/08/01  09/26/00         97.134             28.66

                         Section III-E (continued)

                                                   Discount to be

                                 Issue Price      Reported as 2001

  CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

  Number     Date      Date        Amount)         Maturity Value)

---------  --------  --------  ---------------   -------------------

      CV8  03/09/01  11/20/00         98.074             19.26

      CY2  03/12/01  09/12/00         96.802             31.98

      CZ9  03/13/01  03/13/00         93.836             61.64

313313DA3  03/14/01  11/28/00         98.116             18.84

      DB1  03/15/01  03/15/00         93.795             62.05

      DC9  03/16/01  11/22/00         97.986             20.14

      DF2  03/19/01  11/22/00         97.933             20.67

      DG0  03/20/01  11/30/00         98.066             19.34

      DH8  03/21/01  12/13/00         98.299             17.01

      DJ4  03/22/01  10/04/00         97.024             29.76

      DK1  03/23/01  03/24/00         93.772             62.28

      DN5  03/26/01  11/22/00         97.809             21.91

      DP0  03/27/01  12/22/00         98.396             16.04

      DQ8  03/28/01  12/26/00         98.446             15.54

      DR6  03/29/01  12/27/00         98.444             15.56

      DS4  03/30/01  03/30/00         93.623             63.77

      DV7  04/02/01  06/16/00         94.780             52.20

      DW5  04/03/01  04/03/00         93.633             63.67

      DX3  04/04/01  12/22/00         98.280             17.20

      DY1  04/05/01  10/05/00         96.800             32.00

      DZ8  04/06/01  12/26/00         98.311             16.89

313313EC8  04/09/01  11/21/00         97.568             24.32

      ED6  04/10/01  12/27/00         98.264             17.36

      EE4  04/11/01  04/12/00         93.751             62.49

      EF1  04/12/01  04/12/00         93.734             62.66

      EK0  04/16/01  10/20/00         96.900             31.00

      EL8  04/17/01  12/28/00         98.167             18.33

      EM6  04/18/01  11/30/00         97.571             24.29

      EN4  04/19/01  04/19/00         93.734             62.66

      EP9  04/20/01  04/20/00         93.724             62.76

      ES3  04/23/01  01/22/01         98.650             13.50

      ET1  04/24/01  04/24/00         93.724             62.76

      EU8  04/25/01  12/13/00         97.724             22.76

      EV6  04/26/01  12/22/00         97.920             20.80

      EW4  04/27/01  04/27/00         93.673             63.27

      EZ7  04/30/01  01/22/01         98.546             14.54

313313FA1  05/01/01  06/16/00         94.258             57.42

      FB9  05/02/01  05/02/00         93.481             65.19

      FC7  05/03/01  01/25/01         98.546             14.54

      FD5  05/04/01  02/09/01         98.791             12.09

      FG8  05/07/01  11/13/00         96.942             30.58

      FH6  05/08/01  05/10/00         93.325             66.75

      FJ2  05/09/01  05/10/00         93.306             66.94

      FK9  05/10/01  02/14/01         98.779             12.21

      FL7  05/11/01  05/12/00         93.317             66.83

      FP8  05/14/01  02/15/01         98.731             12.69

                         Section III-E (continued)

                                                   Discount to be

                                 Issue Price      Reported as 2001

  CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

  Number     Date      Date        Amount)         Maturity Value)

---------  --------  --------  ---------------   -------------------

      FQ6  05/15/01  11/21/00         96.942             30.58

      FR4  05/16/01  05/17/00         93.236             67.64

      FS2  05/17/01  02/20/01         98.765             12.35

      FT0  05/18/01  05/18/00         93.187             68.13

      FW3  05/21/01  02/21/01         98.729             12.71

      FX1  05/22/01  02/22/01         98.734             12.66

      FY9  05/23/01  05/25/00         93.224             67.76

      FZ6  05/24/01  01/31/01         98.402             15.98

313313GA0  05/25/01  01/09/01         98.036             19.64

      GE2  05/29/01  02/26/01         98.725             12.75

      GF9  05/30/01  05/31/00         93.185             68.15

      GG7  05/31/01  01/08/01         97.930             20.70

      GH5  06/01/01  06/01/00         93.166             68.34

      GL6  06/04/01  01/26/01         98.151             18.49

      GM4  06/05/01  02/26/01         98.642             13.58

      GN2  06/06/01  02/26/01         98.628             13.72

      GP7  06/07/01  02/27/01         98.650             13.50

      GQ5  06/08/01  03/08/01         98.763             12.37

      GT9  06/11/01  02/28/01         98.632             13.68

      GU6  06/12/01  06/12/00         93.349             66.51

      GV4  06/13/01  06/13/00         93.369             66.31

      GW2  06/14/01  06/14/00         93.410             65.90

      GX0  06/15/01  12/14/00         96.960             30.40

313313HA9  06/18/01  03/12/01         98.674             13.26

      HB7  06/19/01  03/16/01         98.778             12.22

      HC5  06/20/01  12/22/00         97.100             29.00

      HD3  06/21/01  06/21/00         93.430             65.70

      HE1  06/22/01  01/23/01         97.858             21.42

      HH4  06/25/01  03/13/01         98.608             13.92

      HJ0  06/26/01  03/26/01         98.817             11.83

      HK7  06/27/01  03/27/01         98.819             11.81

      HL5  06/28/01  12/15/00         96.772             32.28

      HM3  06/29/01  01/16/01         97.622             23.78

      HQ4  07/02/01  03/27/01         98.771             12.29

      HR2  07/03/01  03/28/01         98.752             12.48

      HT8  07/05/01  03/28/01         98.727             12.73

      HU5  07/06/01  01/02/01         97.025             29.75

      HX9  07/09/01  03/29/01         98.694             13.06

      HY7  07/10/01  02/05/01         97.852             21.48

      HZ4  07/11/01  07/14/00         93.595             64.05

313313JA7  07/12/01  07/14/00         93.577             64.23

      JB5  07/13/01  07/13/00         93.531             64.69

      JE9  07/16/01  02/16/01         97.900             21.00

      JF6  07/17/01  02/05/01         97.764             22.36

      JG4  07/18/01  04/16/01         98.819             11.81

      JH2  07/19/01  07/19/00         93.471             65.29

                         Section III-E (continued)

                                                   Discount to be

                                 Issue Price      Reported as 2001

  CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

  Number     Date      Date        Amount)         Maturity Value)

---------  --------  --------  ---------------   -------------------

      JJ8  07/20/01  04/09/01         98.736             12.64

      JM1  07/23/01  04/17/01         98.771             12.29

      JN9  07/24/01  02/05/01         97.672             23.28

      JP4  07/25/01  07/25/00         93.491             65.09

      JQ2  07/26/01  04/20/01         98.882             11.18

      JR0  07/27/01  01/29/01         97.484             25.16

      JU3  07/30/01  04/05/01         98.544             14.56

      JV1  07/31/01  04/10/01         98.612             13.88

      JW9  08/01/01  08/10/00         93.760             62.40

      JX7  08/02/01  01/29/01         97.410             25.90

      JY5  08/03/01  02/12/01         97.654             23.46

313313KB3  08/06/01  04/27/01         98.850             11.50

      KC1  08/07/01  04/30/01         98.862             11.38

      KD9  08/08/01  08/09/00         93.610             63.90

      KE7  08/09/01  02/08/01         97.498             25.02

      KF4  08/10/01  01/18/01         97.110             28.90

      KJ6  08/13/01  05/10/01         98.987             10.13

      KK3  08/14/01  05/11/01         98.981             10.19

      KL1  08/15/01  08/16/00         93.610             63.90

      KM9  08/16/01  03/16/01         98.092             19.08

      KN7  08/17/01  08/18/00         93.610             63.90

      KR8  08/20/01  02/20/01         97.516             24.84

      KS6  08/21/01  05/16/01         98.979             10.21

      KT4  08/22/01  08/23/00         93.630             63.70

      KU1  08/23/01  03/26/01         98.150             18.50

      KV9  08/24/01  03/15/01         97.930             20.70

      KY3  08/27/01  02/26/01         97.589             24.11

      KZ0  08/28/01  04/24/01         98.565             14.35

313313LA4  08/29/01  08/30/00         93.610             63.90

      LB2  08/30/01  05/30/01         99.019              9.81

      LC0  08/31/01  03/07/01         97.694             23.06

      LG1  09/04/01  03/01/01         97.590             24.10

      LH9  09/05/01  03/02/01         97.579             24.21

      LJ5  09/06/01  05/23/01         98.861             11.39

      LK2  09/07/01  03/09/01         97.644             23.56

      LN6  09/10/01  05/24/01         98.840             11.60

      LP1  09/11/01  05/25/01         98.840             11.60

      LQ9  09/12/01  09/12/00         93.694             63.06

      LR7  09/13/01  09/13/00         93.694             63.06

      LS5  09/14/01  05/10/01         98.652             13.48

      LV8  09/17/01  12/19/00         95.663             43.37

      LW6  09/18/01  04/18/01         98.140             18.60

      LX4  09/19/01  05/30/01         98.812             11.88

      LY2  09/20/01  09/20/00         93.754             62.46

      LZ9  09/21/01  04/27/01         98.338             16.62

313313MC9  09/24/01  05/15/01         98.585             14.15

                         Section III-E (continued)

                                                   Discount to be

                                 Issue Price      Reported as 2001

  CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

  Number     Date      Date        Amount)         Maturity Value)

---------  --------  --------  ---------------   -------------------

      MD7  09/25/01  05/16/01         98.610             13.90

      ME5  09/26/01  07/05/01         99.156              8.44

      MF2  09/27/01  05/17/01         98.596             14.04

      MG0  09/28/01  02/06/01         96.822             31.78

      MK1  10/01/01  07/05/01         99.105              8.95

      ML9  10/02/01  04/05/01         97.845             21.55

      MM7  10/03/01  04/03/01         97.779             22.21

      MN5  10/04/01  10/04/00         93.765             62.35

      MP0  10/05/01  04/05/01         97.809             21.91

      MT2  10/09/01  04/09/01         97.855             21.45

      MU9  10/10/01  03/29/01         97.606             23.94

      MV7  10/11/01  10/11/00         93.754             62.46

      MW5  10/12/01  10/16/00         93.873             61.27

      MZ8  10/15/01  02/12/01         96.720             32.80

313313NA2  10/16/01  07/09/01         98.999             10.01

      NB0  10/17/01  10/17/00         93.805             61.95

      NC8  10/18/01  10/18/00         93.836             61.64

      ND6  10/19/01  06/21/01         98.827             11.73

      NG9  10/22/01  02/07/01         96.545             34.55

      NH7  10/23/01  03/23/01         97.420             25.80

      NJ3  10/24/01  06/06/01         98.553             14.47

      NK0  10/25/01  06/25/01         98.817             11.83

      NL8  10/26/01  07/18/01         99.006              9.94

      NP9  10/29/01  06/26/01         98.792             12.08

      NQ7  10/30/01  07/19/01         98.990             10.10

      NR5  10/31/01  06/26/01         98.772             12.28

      NS3  11/01/01  04/06/01         97.556             24.44

      NT1  11/02/01  03/02/01         96.856             31.44

      NW4  11/05/01  04/04/01         97.438             25.62

      NX2  11/06/01  05/07/01         98.033             19.67

      NY0  11/07/01  11/13/00         93.927             60.73

      NZ7  11/08/01  03/08/01         96.883             31.17

313313PA0  11/09/01  06/26/01         98.689             13.11

      PE2  11/13/01  03/13/01         96.890             31.10

      PF9  11/14/01  03/14/01         96.938             30.62

      PG7  11/15/01  03/30/01         97.208             27.92

      PH5  11/16/01  01/26/01         96.007             39.93

      PL6  11/19/01  02/21/01         96.372             36.28

      PM4  11/20/01  07/19/01         98.791             12.09

      PN2  11/21/01  06/29/01         98.530             14.70

      PT9  11/26/01  02/06/01         96.069             39.31

      PU6  11/27/01  08/22/01         99.097              9.03

      PV4  11/28/01  07/17/01         98.671             13.29

      PW2  11/29/01  08/29/01         99.141              8.59

      PX0  11/30/01  12/01/00         93.994             60.06

313313QA9  12/03/01  08/01/01         98.805             11.95

                         Section III-E (continued)

                                                   Discount to be

                                 Issue Price      Reported as 2001

  CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

  Number     Date      Date        Amount)         Maturity Value)

---------  --------  --------  ---------------   -------------------

      QB7  12/04/01  08/24/01         99.059              9.41

      QC5  12/05/01  08/24/01         99.050              9.50

      QD3  12/06/01  08/27/01         99.057              9.43

      QE1  12/07/01  12/08/00         94.176             58.24

      QH4  12/10/01  04/10/01         97.167             28.33

      QJ0  12/11/01  03/16/01         96.745             32.55

      QK7  12/12/01  12/13/00         94.196             58.04

      QL5  12/13/01  12/18/00         94.360             56.40

      QM3  12/14/01  08/29/01         99.007              9.93

      QQ4  12/17/01  12/22/00         94.550             54.50

      QR2  12/18/01  03/08/01         96.390             36.10

      QS0  12/19/01  08/31/01         98.989             10.11

      QT8  12/20/01  03/30/01         96.820             31.80

      QU5  12/21/01  08/27/01         98.927             10.73

      QZ4  12/26/01  03/28/01         96.686             33.14

313313RA8  12/27/01  03/30/01         96.736             32.64

      RB6  12/28/01  04/16/01         96.914             30.86

      RE0  12/31/01  09/27/01         99.364              6.36

                                Section III-F

                    FEDERAL HOME LOAN MORTGAGE CORPORATION

                      Short-Term Obligations Issued at a

                        Discount and Maturing in 2001

                                                   Discount to be

                                 Issue Price      Reported as 2001

  CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

  Number     Date      Date        Amount)         Maturity Value)

---------  --------  --------  ---------------   -------------------

313397AB7  01/02/01  11/06/00       98.979               10.21

      AC5  01/03/01  12/19/00       99.737                2.63

      AD3  01/04/01  04/25/00       95.710               42.90

      AE1  01/05/01  12/26/00       99.828                1.72

      AH4  01/08/01  12/22/00       99.707                2.93

      AJ0  01/09/01  11/13/00       98.981               10.19

      AK7  01/10/01  12/29/00       99.795                2.05

      AL5  01/11/01  10/11/00       98.359               16.41

      AM3  01/12/01  04/17/00       95.395               46.05

      AR2  01/16/01  04/19/00       95.368               46.32

      AS0  01/17/01  03/15/00       94.832               51.68

      AT8  01/18/01  10/17/00       98.339               16.61

      AU5  01/19/01  02/29/00       94.610               53.90

      AX9  01/22/01  08/24/00       97.337               26.63

      AY7  01/23/01  11/27/00       98.982               10.18

      AZ4  01/24/01  07/25/00       96.747               32.53

313397BA8  01/25/01  10/24/00       98.344               16.56

      BB6  01/26/01  09/08/00       97.519               24.81

      BE0  01/29/01  07/31/00       96.754               32.46

      BF7  01/30/01  12/04/00       98.988               10.12

      BG5  01/31/01  07/03/00       96.208               37.92

      BJ9  02/02/01  07/21/00       96.510               34.90

      BM2  02/05/01  08/16/00       96.948               30.52

      BN0  02/06/01  12/11/00       98.998               10.02

      BP5  02/07/01  02/10/00       93.849               61.51

      BQ3  02/08/01  11/07/00       98.343               16.57

      BR1  02/09/01  02/14/00       93.923               60.77

      BU4  02/12/01  07/13/00       96.213               37.87

      BV2  02/13/01  12/18/00       99.010                9.90

      BW0  02/14/01  04/19/00       94.866               51.34

      BX8  02/15/01  11/14/00       98.347               16.53

      BY6  02/16/01  11/03/00       98.142               18.58

313397CC3  02/20/01  12/26/00       99.042                9.58

      CD1  02/21/01  01/03/01       99.159                8.41

      CE9  02/22/01  11/21/00       98.347               16.53

      CF6  02/23/01  11/06/00       98.073               19.27

      CJ8  02/26/01  06/28/00       95.646               43.54

      CK5  02/27/01  01/02/01       99.039                9.61

      CL3  02/28/01  07/31/00       96.237               37.63

      CN9  03/02/01  10/31/00       97.851               21.49

      CR0  03/05/01  08/02/00       96.184               38.16

      CS8  03/06/01  01/08/01       99.129                8.71

      CT6  03/07/01  07/26/00       96.024               39.76

      CU3  03/08/01  12/05/00       98.365               16.35

      CV1  03/09/01  06/13/00       95.128               48.72

      CY5  03/12/01  08/03/00       96.071               39.29

      CZ2  03/13/01  01/16/01       99.129                8.71

313397DA6  03/14/01  08/01/00       96.006               39.94

                         Section III-F (continued)

                                                   Discount to be

                                 Issue Price      Reported as 2001

  CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

  Number     Date      Date        Amount)         Maturity Value)

---------  --------  --------  ---------------   -------------------

      DB4  03/15/01  09/07/00       96.698               33.02

      DC2  03/16/01  03/16/00       93.785               62.15

      DF5  03/19/01  12/18/00       98.443               15.57

      DG3  03/20/01  01/22/01       99.141                8.59

      DH1  03/21/01  03/22/00       93.797               62.03

      DJ7  03/22/01  12/19/00       98.413               15.87

      DK4  03/23/01  08/08/00       95.996               40.04

      DN8  03/26/01  11/21/00       97.802               21.98

      DP3  03/27/01  01/29/01       99.153                8.47

      DQ1  03/28/01  01/12/01       98.883               11.17

31339REJ2  03/29/01  03/29/00       93.658               63.42

313397DS7  03/30/01  07/20/00       95.502               44.98

      DV0  04/02/01  04/11/00       93.908               60.92

      DW8  04/03/01  02/05/01       99.166                8.34

      DX6  04/04/01  02/22/01       99.400                6.00

      DY4  04/05/01  01/03/01       98.472               15.28

      DZ1  04/06/01  10/26/00       97.192               28.08

313397EC1  04/09/01  04/18/00       93.908               60.92

      ED9  04/10/01  02/12/01       99.159                8.41

      EE7  04/11/01  04/17/00       93.867               61.33

      EF4  04/12/01  01/09/01       98.618               13.82

      EG2  04/13/01  02/08/01       99.072                9.28

      EK3  04/16/01  08/11/00       95.667               43.33

      EL1  04/17/01  02/20/01       99.178                8.22

      EM9  04/18/01  06/27/00       94.698               53.02

      EN7  04/19/01  01/17/01       98.594               14.06

      EP2  04/20/01  02/01/01       98.889               11.11

      ES6  04/23/01  02/09/01       98.944               10.56

      ET4  04/24/01  02/26/01       99.205                7.95

      EU1  04/25/01  08/16/00       95.604               43.96

      EK9  04/26/01  04/26/00       93.694               63.06

      EW7  04/27/01  07/31/00       95.215               47.85

      EZ0  04/30/01  08/15/00       95.478               45.22

313397FA4  05/01/01  08/07/00       95.328               46.72

      FB2  05/02/01  05/03/00       93.455               65.45

      FC0  05/03/01  01/30/01       98.652               13.48

      FD8  05/04/01  10/25/00       96.705               32.95

      FG1  05/07/01  06/27/00       94.357               56.43

      FH9  05/08/01  03/12/01       99.217                7.83

      FJ5  05/09/01  09/07/00       95.764               42.36

      FK2  05/10/01  02/06/01       98.667               13.33

      FL0  05/11/01  10/02/00       96.157               38.43

      FP1  05/14/01  07/13/00       94.603               53.97

      FQ9  05/15/01  03/19/01       99.253                7.47

      FR7  05/16/01  09/06/00       95.618               43.82

      FS5  05/17/01  02/13/01       98.665               13.35

      FT3  05/18/01  03/02/01       98.961               10.39

      FW6  05/21/01  04/19/01       99.603                3.97

                         Section III-F (continued)

                                                   Discount to be

                                 Issue Price      Reported as 2001

  CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

  Number     Date      Date        Amount)         Maturity Value)

---------  --------  --------  ---------------   -------------------

      FX4  05/22/01  03/26/01       99.256                7.44

      FY2  05/23/01  01/17/01       98.131               18.69

31339REL7  05/24/01  05/24/00       93.192               68.08

313397GA3  05/25/01  08/28/00       95.260               47.40

      GE5  05/29/01  04/02/01       99.256                7.44

      GF2  05/30/01  10/20/00       96.177               38.23

      GG0  05/31/01  02/27/01       98.748               12.52

      GH8  06/01/01  06/05/00       93.472               65.28

      GL9  06/04/01  06/12/00       93.510               64.90

      GM7  06/05/01  04/09/01       99.274                7.26

      GN5  06/06/01  06/14/00       93.584               64.16

      GP0  06/07/01  03/06/01       98.736               12.64

      GQ8  06/08/01  06/12/00       93.442               65.58

      GT2  06/11/01  02/06/01       98.264               17.36

      GU9  06/12/01  04/16/01       99.256                7.44

      GV7  06/13/01  06/13/00       93.410               65.90

      GW5  06/14/01  03/13/01       98.755               12.45

      GX3  06/15/01  10/02/00       95.570               44.30

313397HA2  06/18/01  04/06/01       99.071                9.29

      HB0  06/19/01  04/05/01       99.042                9.58

      HC8  06/20/01  07/05/00       93.758               62.42

31339REM5  06/21/01  06/21/00       93.460               65.40

313397HE4  06/22/01  07/05/00       93.723               62.77

      HH7  06/25/01  02/20/01       98.241               17.59

31339RFZ5  06/26/01  06/27/00       93.458               65.42

313397HK0  06/27/01  06/28/00       93.448               65.52

      HL8  06/28/01  03/27/01       98.818               11.82

      HM6  06/29/01  07/06/00       93.646               63.54

      HQ7  07/02/01  08/02/00       94.062               59.38

      HR5  07/03/01  05/07/01       99.371                6.29

      HT1  07/05/01  04/03/01       98.808               11.92

      HU8  07/06/01  11/15/00       96.000               40.00

      HX2  07/09/01  02/15/01       97.984               20.16

      HY0  07/10/01  05/14/01       99.373                6.27

      HZ7  07/11/01  01/09/01       97.428               25.72

313397JA0  07/12/01  04/10/01       98.843               11.57

      JB8  07/13/01  07/27/00       93.750               62.50

      JE2  07/16/01  02/14/01       97.893               21.07

      JF9  07/17/01  05/21/01       99.380                6.20

      JG7  07/18/01  09/06/00       94.531               54.69

31339REN3  07/19/01  07/19/00       93.472               65.28

313397JJ1  07/20/01  10/02/00       94.988               50.12

      JM4  07/23/01  10/17/00       95.211               47.89

      JN2  07/24/01  05/29/01       99.396                6.04

      JP7  07/25/01  12/20/00       96.504               34.96

      JQ5  07/26/01  04/24/01       98.935               10.65

      JR3  07/27/01  08/03/00       93.675               63.25

      JU6  07/30/01  10/20/00       95.173               48.27

                         Section III-F (continued)

                                                   Discount to be

                                 Issue Price      Reported as 2001

  CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

  Number     Date      Date        Amount)         Maturity Value)

---------  --------  --------  ---------------   -------------------

      JV4  07/31/01  06/04/01       99.398                6.02

      JW2  08/01/01  10/26/00       95.273               47.27

      JX0  08/02/01  05/01/01       98.932               10.68

      JY8  08/03/01  01/04/01       96.964               30.36

313397KB6  08/06/01  01/22/01       97.267               27.33

      KC4  08/07/01  06/11/01       99.406                5.94

      KD2  08/08/01  03/13/01       98.072               19.28

      KE0  08/09/01  05/08/01       99.001                9.99

      KF7  08/10/01  08/11/00       93.650               63.50

      KJ9  08/13/01  08/31/00       93.937               60.63

      KK6  08/14/01  06/18/01       99.424                5.76

      KL4  08/15/01  12/20/00       96.225               37.75

31339REP8  08/16/01  08/16/00       93.604               63.96

313397KN0  08/17/01  08/28/00       93.825               61.75

      KR1  08/20/01  01/18/01       96.956               30.44

      KS9  08/21/01  06/25/01       99.440                5.60

      KT7  08/22/01  03/09/01       97.865               21.35

      KU4  08/23/01  05/22/01       98.993               10.07

      KV2  08/24/01  12/20/00       96.110               38.90

      KY6  08/27/01  08/06/01       99.792                2.08

      KZ3  08/28/01  07/02/01       99.419                5.81

313397LA7  08/29/01  11/22/00       95.240               47.60

      LB5  08/30/01  05/30/01       99.020                9.80

      LC3  08/31/01  09/13/00       93.918               60.82

      LG4  09/04/01  07/09/01       99.422                5.78

      LH2  09/05/01  11/03/00       94.798               52.02

      LK5  09/07/01  02/01/01       97.112               28.88

      LN9  09/10/01  11/20/00       95.010               49.90

      LP4  09/11/01  07/16/01       99.425                5.75

      LQ2  09/12/01  04/06/01       98.105               18.95

      LR0  09/13/01  09/13/00       93.714               62.86

      LS8  09/14/01  01/11/01       96.590               34.10

      LV1  09/17/01  02/26/01       97.367               26.33

      LW9  09/18/01  07/23/01       99.437                5.63

      LX7  09/19/01  01/18/01       96.625               33.75

      LY5  09/20/01  06/19/01       99.083                9.17

      LZ2  09/21/01  12/22/00       95.776               42.24

313397MC2  09/24/01  01/19/01       96.583               34.17

      MD0  09/25/01  07/30/01       99.433                5.67

      ME8  09/26/01  11/21/00       94.764               52.36

      MF5  09/27/01  06/26/01       99.096                9.04

      MG3  09/28/01  11/29/00       94.891               51.09

      MK4  10/01/01  10/16/00       94.108               58.92

      ML2  10/02/01  08/06/01       99.444                5.56

      MM0  10/03/01  03/20/01       97.614               23.86

      MN8  10/04/01  07/03/01       99.058                9.42

      MP3  10/05/01  04/03/01       97.775               22.25

      MT5  10/09/01  08/13/01       99.455                5.45

                         Section III-F (continued)

                                                   Discount to be

                                 Issue Price      Reported as 2001

  CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

  Number     Date      Date        Amount)         Maturity Value)

---------  --------  --------  ---------------   -------------------

      MU2  10/10/01  06/05/01       98.698               13.02

      MV0  10/11/01  10/11/00       93.785               62.15

      MW8  10/12/01  02/21/01       96.867               31.33

      MZ1  10/15/01  02/14/01       96.726               32.74

313397NA5  10/16/01  08/20/01       99.465                5.35

      NB3  10/17/01  03/08/01       97.175               28.25

      NC1  10/18/01  07/17/01       99.073                9.27

      ND9  10/19/01  01/22/01       96.310               36.90

      NH0  10/23/01  08/27/01       99.459                5.41

      NJ6  10/24/01  04/03/01       97.546               24.54

      NK3  10/25/01  07/24/01       99.088                9.12

      NL1  10/26/01  03/28/01       97.427               25.73

      NP2  10/29/01  12/04/00       94.581               54.19

      NQ0  10/30/01  09/04/01       99.471                5.29

      NR8  10/31/01  01/30/01       96.278               37.22

      NS6  11/01/01  07/06/01       98.846               11.54

      NT4  11/02/01  05/03/01       97.987               20.13

      NW7  11/05/01  04/27/01       97.899               21.01

      NX5  11/06/01  09/10/01       99.484                5.16

      NY3  11/07/01  08/27/01       99.334                6.66

      NZ0  11/08/01  11/08/00       93.826               61.74

313397PA3  11/09/01  12/22/00       95.090               49.10

      PE5  11/13/01  09/17/01       99.573                4.27

      PF2  11/14/01  02/23/01       96.539               34.61

      PG0  11/15/01  08/14/01       99.122                8.78

      PH8  11/16/01  11/16/00       93.825               61.75

      PL9  11/19/01  12/22/00       94.965               50.35

      PM7  11/20/01  07/19/01       98.808               11.92

      PN5  11/21/01  12/22/00       94.925               50.75

      PQ8  11/23/01  11/24/00       93.903               60.97

      PT2  11/26/01  12/22/00       94.887               51.13

      PV7  11/28/01  08/10/01       98.979               10.21

      PW5  11/29/01  08/28/01       99.129                8.71

      PX3  11/30/01  01/26/01       95.842               41.58

313397QA2  12/03/01  12/22/00       94.791               52.09

      QC8  12/05/01  08/07/01       98.867               11.33

      QD6  12/06/01  12/06/00       94.089               59.11

      QE4  12/07/01  06/21/01       98.371               16.29

      QH7  12/10/01  09/20/01       99.539                4.61

      QK0  12/12/01  03/15/01       96.638               33.62

      QL8  12/13/01  09/12/01       99.187                8.13

      QM6  12/14/01  01/25/01       95.604               43.96

      QQ7  12/17/01  05/01/01       97.425               25.75

      QS3  12/19/01  04/26/01       97.400               26.00

      QT1  12/20/01  09/18/01       99.341                6.59

      QU8  12/21/01  01/11/01       95.346               46.54

      QX2  12/24/01  05/23/01       97.713               22.87

      QZ7  12/26/01  05/24/01       97.708               22.92

                         Section III-F (continued)

                                                   Discount to be

                                 Issue Price      Reported as 2001

  CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

  Number     Date      Date        Amount)         Maturity Value)

---------  --------  --------  ---------------   -------------------

313397RA1  12/27/01  09/25/01       99.380                6.20

      RB9  12/28/01  02/08/01       95.720               42.80

      RE3  12/31/01  05/22/01       97.628               23.72

                               Section III-G

                FEDERAL AGRICULTURAL MORTGAGE CORPORATION

                    Short-Term Obligations Issued at a

                      Discount and Maturing in 2001

                                                   Discount to be

                                 Issue Price      Reported as 2001

  CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

  Number     Date      Date        Amount)         Maturity Value)

---------  --------  --------  ---------------   -------------------

31315LAB4  01/02/01  01/12/00       94.126              58.74

      AC2  01/03/01  01/10/00       94.106              58.94

      AD0  01/04/01  12/28/00       99.878               1.22

      AE8  01/05/01  10/03/00       98.316              16.84

      AH1  01/08/01  10/03/00       98.262              17.38

      AJ7  01/09/01  01/08/01       99.984               0.16

      AK4  01/10/01  10/05/00       98.259              17.41

      AL2  01/11/01  10/11/00       98.354              16.46

      AM0  01/12/01  12/13/00       99.462               5.38

      AR9  01/16/01  10/16/00       98.357              16.43

      AS7  01/17/01  10/20/00       98.405              15.95

      AT5  01/18/01  12/18/00       99.451               5.49

      AU2  01/19/01  11/22/00       98.959              10.41

      AX6  01/22/01  11/28/00       99.010               9.90

      AY4  01/23/01  12/21/00       99.420               5.80

      AZ1  01/24/01  01/23/01       99.984               0.16

31315LBA5  01/25/01  09/28/00       97.868              21.32

      BB3  01/26/01  10/26/00       98.352              16.48

      BE7  01/29/01  01/26/01       99.951               0.49

      BF4  01/30/01  11/29/00       98.887              11.13

      BG2  01/31/01  12/28/00       99.412               5.88

      BH0  02/01/01  11/01/00       98.344              16.56

      BJ6  02/02/01  01/03/01       99.483               5.17

      BM9  02/05/01  02/11/00       93.870              61.30

      BN7  02/06/01  02/05/01       99.985               0.15

      BP2  02/07/01  02/06/01       99.985               0.15

      BQ0  02/08/01  12/20/00       99.135               8.65

      BR8  02/09/01  11/09/00       98.349              16.51

      BU1  02/12/01  11/10/00       98.316              16.84

      BV9  02/13/01  01/12/01       99.489               5.11

      BW7  02/14/01  11/20/00       98.464              15.36

      BX5  02/15/01  11/16/00       98.375              16.25

      BY3  02/16/01  01/18/01       99.539               4.61

31315LCC0  02/20/01  02/16/01       99.940               0.60

      CD8  02/21/01  02/20/01       99.985               0.15

      CE6  02/22/01  01/23/01       99.533               4.67

      CF3  02/23/01  01/29/01       99.622               3.78

      CJ5  02/26/01  01/22/01       99.453               5.47

      CK2  02/27/01  11/29/00       98.393              16.07

      CL0  02/28/01  09/27/00       97.262              27.38

      CM8  03/01/01  11/28/00       98.339              16.61

      CN6  03/02/01  02/02/01       99.582               4.18

      CR7  03/05/01  09/06/00       96.805              31.95

      CS5  03/06/01  03/05/01       99.985               0.15

      CT3  03/07/01  03/06/01       99.985               0.15

      CU0  03/08/01  12/07/00       98.400              16.00

      CV8  03/09/01  01/22/01       99.302               6.98

      CY2  03/12/01  01/09/01       99.044               9.56

      CZ9  03/13/01  12/13/00       98.430              15.70

31315LDA3  03/14/01  02/14/01       99.578               4.22

                        Section III-G (continued)

                                                   Discount to be

                                 Issue Price      Reported as 2001

  CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

  Number     Date      Date        Amount)         Maturity Value)

---------  --------  --------  ---------------   -------------------

      DB1  03/15/01  12/15/00       98.428              15.72

      DC9  03/16/01  12/18/00       98.482              15.18

      DF2  03/19/01  02/07/01       99.408               5.92

      DG0  03/20/01  03/19/01       99.985               0.15

      DH8  03/21/01  12/22/00       98.480              15.20

      DJ4  03/22/01  12/27/00       98.560              14.40

      DK1  03/23/01  03/29/00       93.718              62.82

      DN5  03/26/01  12/27/00       98.492              15.08

      DP0  03/27/01  12/27/00       98.475              15.25

      DQ8  03/28/01  12/27/00       98.458              15.42

      DR6  03/29/01  01/11/01       98.834              11.66

      DS4  03/30/01  02/01/01       99.180               8.20

      DV7  04/02/01  03/01/01       99.544               4.56

      DW5  04/03/01  01/03/01       98.493              15.07

      DX3  04/04/01  04/05/00       93.620              63.80

      DY1  04/05/01  03/02/01       99.516               4.84

      DZ8  04/06/01  01/05/01       98.625              13.75

31315LEC8  04/09/01  01/10/01       98.667              13.33

      ED6  04/10/01  04/09/01       99.987               0.13

      EE4  04/11/01  01/11/01       98.648              13.52

      EF1  04/12/01  01/11/01       98.632              13.68

      EG9  04/13/01  03/14/01       99.583               4.17

      EK0  04/16/01  04/12/01       99.946               0.54

      EL8  04/17/01  01/26/01       98.790              12.10

      EM6  04/18/01  01/23/01       98.734              12.66

      EN4  04/19/01  02/06/01       98.946              10.54

      EP9  04/20/01  04/19/01       99.988               0.12

      ES3  04/23/01  03/23/01       99.588               4.12

      ET1  04/24/01  04/26/00       93.688              63.12

      EU8  04/25/01  01/25/01       98.655              13.45

      EV6  04/26/01  04/19/01       99.914               0.86

      EW4  04/27/01  01/30/01       98.719              12.81

      EZ7  04/30/01  03/30/01       99.583               4.17

31315LFA1  05/01/01  02/01/01       98.727              12.73

      FB9  05/02/01  02/02/01       98.719              12.81

      FC7  05/03/01  02/01/01       98.698              13.02

      FD5  05/04/01  04/05/01       99.611               3.89

      FG8  05/07/01  05/04/01       99.964               0.36

      FH6  05/08/01  05/07/01       99.987               0.13

      FJ2  05/09/01  05/08/01       99.988               0.12

      FK9  05/10/01  02/09/01       98.700              13.00

      FL7  05/11/01  02/09/01       98.685              13.15

      FP8  05/14/01  03/15/01       99.198               8.02

      FQ6  05/15/01  05/14/01       99.988               0.12

      FR4  05/16/01  01/22/01       98.325              16.75

      FS2  05/17/01  03/16/01       99.184               8.16

      FT0  05/18/01  02/15/01       98.666              13.34

      FW3  05/21/01  05/18/01       99.968               0.32

      FX1  05/22/01  05/21/01       99.989               0.11

      FY9  05/23/01  04/23/01       99.642               3.58

                        Section III-G (continued)

                                                   Discount to be

                                 Issue Price      Reported as 2001

  CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

  Number     Date      Date        Amount)         Maturity Value)

---------  --------  --------  ---------------   -------------------

      FZ6  05/24/01  03/28/01       99.250               7.50

31315LGA0  05/25/01  04/12/01       99.421               5.79

      GE2  05/29/01  04/04/01       99.277               7.23

      GF9  05/30/01  05/31/00       93.175              68.25

      GG7  05/31/01  04/27/01       99.590               4.10

      GH5  06/01/01  03/01/01       98.753              12.47

      GL6  06/04/01  04/06/01       99.235               7.65

      GM4  06/05/01  05/01/01       99.582               4.18

      GN2  06/06/01  06/05/01       99.989               0.11

      GP7  06/07/01  05/30/01       99.911               0.89

      GQ5  06/08/01  03/08/01       98.753              12.47

      GT9  06/11/01  04/18/01       99.300               7.00

      GU6  06/12/01  06/11/01       99.989               0.11

      GV4  06/13/01  03/12/01       98.747              12.53

      GW2  06/14/01  03/16/01       98.823              11.77

      GX0  06/15/01  06/14/01       99.989               0.11

31315LHA9  06/18/01  05/16/01       99.641               3.59

      HB7  06/19/01  03/20/01       98.820              11.80

      HC5  06/20/01  04/17/01       99.172               8.28

      HD3  06/21/01  06/14/01       99.924               0.76

      HE1  06/22/01  05/23/01       99.670               3.30

      HH4  06/25/01  05/03/01       99.382               6.18

      HJ0  06/26/01  06/25/01       99.989               0.11

      HK7  06/27/01  03/27/01       98.814              11.86

      HL5  06/28/01  06/29/00       93.377              66.23

      HM3  06/29/01  03/26/01       98.781              12.19

      HQ4  07/02/01  06/29/01       99.967               0.33

      HR2  07/03/01  04/03/01       98.830              11.70

      HT8  07/05/01  06/04/01       99.664               3.36

      HU5  07/06/01  06/05/01       99.661               3.39

      HX9  07/09/01  04/09/01       98.855              11.45

      HY7  07/10/01  07/09/01       99.990               0.10

      HZ4  07/11/01  04/11/01       98.842              11.58

31315LJA7  07/12/01  05/25/01       99.477               5.23

      JB5  07/13/01  06/08/01       99.621               3.79

      JE9  07/16/01  04/18/01       98.855              11.45

      JF6  07/17/01  07/16/01       99.989               0.11

      JG4  07/18/01  05/14/01       99.287               7.13

      JH2  07/19/01  04/20/01       98.953              10.47

      JJ8  07/20/01  04/06/01       98.667              13.33

      JM1  07/23/01  06/22/01       99.682               3.18

      JN9  07/24/01  07/23/01       99.990               0.10

      JP4  07/25/01  04/25/01       98.951              10.49

      JQ2  07/26/01  04/09/01       98.659              13.41

      JR0  07/27/01  04/27/01       98.946              10.54

      JU3  07/30/01  07/16/01       99.857               1.43

      JV1  07/31/01  06/29/01       99.673               3.27

      JW9  08/01/01  03/27/01       98.420              15.80

      JX7  08/02/01  05/02/01       98.934              10.66

      JY5  08/03/01  05/03/01       98.942              10.58

                        Section III-G (continued)

                                                   Discount to be

                                 Issue Price      Reported as 2001

  CUSIP    Maturity    Issue   (% of Principal   Interest(Per $1,000

  Number     Date      Date        Amount)         Maturity Value)
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31315LKB3  08/06/01  08/03/01       99.970               0.30

      KC1  08/07/01  07/03/01       99.638               3.62

      KD9  08/08/01  08/07/01       99.990               0.10

      KE7  08/09/01  08/02/01       99.929               0.71

      KF4  08/10/01  08/09/01       99.990               0.10

      KJ6  08/13/01  08/17/00       93.622              63.78

      KK3  08/14/01  06/12/01       99.344               6.56

      KL1  08/15/01  05/18/01       99.043               9.57

      KM9  08/16/01  05/16/01       99.024               9.76

      KN7  08/17/01  05/18/01       99.022               9.78

      KR8  08/20/01  07/18/01       99.661               3.39

      KS6  08/21/01  08/20/01       99.990               0.10

      KT4  08/22/01  05/25/01       99.048               9.52

      KU1  08/23/01  07/23/01       99.682               3.18

      KV9  08/24/01  08/23/01       99.990               0.10

      KY3  08/27/01  08/21/01       99.943               0.57

      KZ0  08/28/01  06/08/01       99.161               8.39

31315LLA4  08/29/01  07/25/01       99.641               3.59

      LB2  08/30/01  05/30/01       99.014               9.86

      LC0  08/31/01  03/06/01       97.671              23.29

      LG1  09/04/01  06/01/01       98.997              10.03

      LH9  09/05/01  08/07/01       99.708               2.92

      LJ5  09/06/01  08/02/01       99.645               3.55

      LK2  09/07/01  09/06/01       99.990               0.10

      LN6  09/10/01  09/07/01       99.972               0.28

      LP1  09/11/01  09/10/01       99.991               0.09

      LQ9  09/12/01  09/11/01       99.991               0.09

      LR7  09/13/01  06/13/01       99.054               9.46

      LS5  09/14/01  06/14/01       99.057               9.43

      LV8  09/17/01  09/13/01       99.961               0.39

      LW6  09/18/01  08/17/01       99.690               3.10

      LX4  09/19/01  08/15/01       99.658               3.42

      LY2  09/20/01  09/19/01       99.998               0.02

      LZ9  09/21/01  08/23/01       99.722               2.78

31315LMC9  09/24/01  07/06/01       99.182               8.18

      MD7  09/25/01  09/27/00       93.728              62.72

      ME5  09/26/01  08/29/01       99.727               2.73

      MF2  09/27/01  06/27/01       99.090               9.10

      MG0  09/28/01  06/29/01       99.065               9.35

      MK1  10/01/01  11/08/00       94.368              56.32

      ML9  10/02/01  09/05/01       99.738               2.62

      MN5  10/04/01  07/03/01       99.047               9.53

      MP0  10/05/01  08/15/01       99.506               4.94

      MT2  10/09/01  07/03/01       98.996              10.04

      MU9  10/10/01  07/05/01       99.008               9.92

      MV7  10/11/01  07/11/01       99.075               9.25

      MW5  10/12/01  07/12/01       99.077               9.23

31315LNA2  10/16/01  09/17/01       99.777               2.23

      NB0  10/17/01  07/17/01       99.075               9.25

      NC8  10/18/01  07/24/01       99.152               8.48
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      ND6  10/19/01  07/20/01       99.100               9.00

      NG9  10/22/01  09/19/01       99.808               1.92

      NH7  10/23/01  09/21/01       99.797               2.03

      NK0  10/25/01  07/24/01       99.083               9.17

      NL8  10/26/01  07/19/01       99.018               9.82

      NQ7  10/30/01  07/27/01       99.063               9.37

      NS3  11/01/01  12/07/00       94.699              53.01

      NT1  11/02/01  08/01/01       99.083               9.17

      NW4  11/05/01  08/03/01       99.078               9.22

31315LPE2  11/13/01  12/01/00       94.207              57.93

      PH5  11/16/01  08/17/01       99.141               8.59

      PM4  11/20/01  08/16/01       99.091               9.09

      PN2  11/21/01  08/22/01       99.151               8.49

      PT9  11/26/01  12/01/00       94.000              60.00

      PV4  11/28/01  08/24/01       99.101               8.99

      PW2  11/29/01  08/30/01       99.146               8.54

31315LQD3  12/06/01  09/07/01       99.178               8.22

      QL5  12/13/01  12/19/00       94.396              56.04
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