
Dated: 21/06/06

Product Bucket Data Type Open Fixing Closing Fixing Real-Time Open Fixing Closing Fixing Real-Time
EMTXg Aggregate Index Value EMTSGO <INDEX> <GO> EMTSGC <INDEX> <GO> EMTSGR <INDEX> <GO> EMTSGO= EMTSGC= EMTSGRT=
EuroMTS Aggregate Average Coupon EMTSGOC <INDEX> <GO> EMTSGCC <INDEX> <GO> EMTSGRC <INDEX> <GO> available under Master Page
Eurozone Aggregate Average Maturity EMTSGOM <INDEX> <GO> EMTSGCM <INDEX> <GO> EMTSGRM <INDEX> <GO> available under Master Page
Government Aggregate Yield EMTSGOY <INDEX> <GO> EMTSGCY <INDEX> <GO> EMTSGRY <INDEX> <GO> available under Master Page
Broad Aggregate Duration EMTSGOD <INDEX> <GO> EMTSGCD <INDEX> <GO> EMTSGRD <INDEX> <GO> available under Master Page
Index Aggregate Mod Duration EMTSGOE <INDEX> <GO> EMTSGCE <INDEX> <GO> EMTSGRE <INDEX> <GO> available under Master Page

Aggregate Convexity EMTSGOX <INDEX> <GO> EMTSGCX <INDEX> <GO> EMTSGRX <INDEX> <GO> available under Master Page
EMTXg A (1-3yr) Index Value EMTSAO <INDEX> <GO> EMTSAC <INDEX> <GO> EMTSAR <INDEX> <GO> EMTSAO= EMTSAC= EMTSART=
EuroMTS A (1-3yr) Average Coupon EMTSAOC <INDEX> <GO> EMTSACC <INDEX> <GO> EMTSARC <INDEX> <GO> available under Master Page
Eurozone A (1-3yr) Average Maturity EMTSAOM <INDEX> <GO> EMTSACM <INDEX> <GO> EMTSARM <INDEX> <GO> available under Master Page
Government A (1-3yr) Yield EMTSAOY <INDEX> <GO> EMTSACY <INDEX> <GO> EMTSARY <INDEX> <GO> available under Master Page
Broad A (1-3yr) Duration EMTSAOD <INDEX> <GO> EMTSACD <INDEX> <GO> EMTSARD <INDEX> <GO> available under Master Page
Index A (1-3yr) Mod Duration EMTSAOE <INDEX> <GO> EMTSACE <INDEX> <GO> EMTSARE <INDEX> <GO> available under Master Page

A (1-3yr) Convexity EMTSAOX <INDEX> <GO> EMTSACX <INDEX> <GO> EMTSARX <INDEX> <GO> available under Master Page
EMTXg B (3-5yr) Index Value EMTSBO <INDEX> <GO> EMTSBC <INDEX> <GO> EMTSBR <INDEX> <GO> EMTSBO= EMTSBC= EMTSBRT=
EuroMTS B (3-5yr) Average Coupon EMTSBOC <INDEX> <GO> EMTSBCC <INDEX> <GO> EMTSBRC <INDEX> <GO> available under Master Page
Eurozone B (3-5yr) Average Maturity EMTSBOM <INDEX> <GO> EMTSBCM <INDEX> <GO> EMTSBRM <INDEX> <GO> available under Master Page
Government B (3-5yr) Yield EMTSBOY <INDEX> <GO> EMTSBCY <INDEX> <GO> EMTSBRY <INDEX> <GO> available under Master Page
Broad B (3-5yr) Duration EMTSBOD <INDEX> <GO> EMTSBCD <INDEX> <GO> EMTSBRD <INDEX> <GO> available under Master Page
Index B (3-5yr) Mod Duration EMTSBOE <INDEX> <GO> EMTSBCE <INDEX> <GO> EMTSBRE <INDEX> <GO> available under Master Page

B (3-5yr) Convexity EMTSBOX <INDEX> <GO> EMTSBCX <INDEX> <GO> EMTSBRX <INDEX> <GO> available under Master Page
EMTXg C (5-7yr) Index Value EMTSCO <INDEX> <GO> EMTSCC <INDEX> <GO> EMTSCR <INDEX> <GO> EMTSCO= EMTSCC= EMTSCRT=
EuroMTS C (5-7yr) Average Coupon EMTSCOC <INDEX> <GO> EMTSCCC <INDEX> <GO> EMTSCRC <INDEX> <GO> available under Master Page
Eurozone C (5-7yr) Average Maturity EMTSCOM <INDEX> <GO> EMTSCCM <INDEX> <GO> EMTSCRM <INDEX> <GO> available under Master Page
Government C (5-7yr) Yield EMTSCOY <INDEX> <GO> EMTSCCY <INDEX> <GO> EMTSCRY <INDEX> <GO> available under Master Page
Broad C (5-7yr) Duration EMTSCOD <INDEX> <GO> EMTSCCD <INDEX> <GO> EMTSCRD <INDEX> <GO> available under Master Page
Index C (5-7yr) Mod Duration EMTSCOE <INDEX> <GO> EMTSCCE <INDEX> <GO> EMTSCRE <INDEX> <GO> available under Master Page

C (5-7yr) Convexity EMTSCOX <INDEX> <GO> EMTSCCX <INDEX> <GO> EMTSCRX <INDEX> <GO> available under Master Page
EMTXg D (7-10yr) Index Value EMTSDO <INDEX> <GO> EMTSDC <INDEX> <GO> EMTSDR <INDEX> <GO> EMTSDO= EMTSDC= EMTSDRT=
EuroMTS D (7-10yr) Average Coupon EMTSDOC <INDEX> <GO> EMTSDCC <INDEX> <GO> EMTSDRC <INDEX> <GO> available under Master Page
Eurozone D (7-10yr) Average Maturity EMTSDOM <INDEX> <GO> EMTSDCM <INDEX> <GO> EMTSDRM <INDEX> <GO> available under Master Page
Government D (7-10yr) Yield EMTSDOY <INDEX> <GO> EMTSDCY <INDEX> <GO> EMTSDRY <INDEX> <GO> available under Master Page
Broad D (7-10yr) Duration EMTSDOD <INDEX> <GO> EMTSDCD <INDEX> <GO> EMTSDRD <INDEX> <GO> available under Master Page
Index D (7-10yr) Mod Duration EMTSDOE <INDEX> <GO> EMTSDCE <INDEX> <GO> EMTSDRE <INDEX> <GO> available under Master Page

D (7-10yr) Convexity EMTSDOX <INDEX> <GO> EMTSDCX <INDEX> <GO> EMTSDRX <INDEX> <GO> available under Master Page
EMTXg E (10-15yr) Index Value EMTSEO <INDEX> <GO> EMTSEC <INDEX> <GO> EMTSER <INDEX> <GO> EMTSEO= EMTSEC= EMTSERT=
EuroMTS E (10-15yr) Average Coupon EMTSEOC <INDEX> <GO> EMTSECC <INDEX> <GO> EMTSERC <INDEX> <GO> available under Master Page
Eurozone E (10-15yr) Average Maturity EMTSEOM <INDEX> <GO> EMTSECM <INDEX> <GO> EMTSERM <INDEX> <GO> available under Master Page
Government E (10-15yr) Yield EMTSEOY <INDEX> <GO> EMTSECY <INDEX> <GO> EMTSERY <INDEX> <GO> available under Master Page
Broad E (10-15yr) Duration EMTSEOD <INDEX> <GO> EMTSECD <INDEX> <GO> EMTSERD <INDEX> <GO> available under Master Page
Index E (10-15yr) Mod Duration EMTSEOE <INDEX> <GO> EMTSECE <INDEX> <GO> EMTSERE <INDEX> <GO> available under Master Page

E (10-15yr) Convexity EMTSEOX <INDEX> <GO> EMTSECX <INDEX> <GO> EMTSERX <INDEX> <GO> available under Master Page
EMTXg F (15+yr) Index Value EMTSFO <INDEX> <GO> EMTSFC <INDEX> <GO> EMTSFR <INDEX> <GO> EMTSFO= EMTSFC= EMTSFRT=
EuroMTS F (15+yr) Average Coupon EMTSFOC <INDEX> <GO> EMTSFCC <INDEX> <GO> EMTSFRC <INDEX> <GO> available under Master Page
Eurozone F (15+yr) Average Maturity EMTSFOM <INDEX> <GO> EMTSFCM <INDEX> <GO> EMTSFRM <INDEX> <GO> available under Master Page
Government F (15+yr) Yield EMTSFOY <INDEX> <GO> EMTSFCY <INDEX> <GO> EMTSFRY <INDEX> <GO> available under Master Page
Broad F (15+yr) Duration EMTSFOD <INDEX> <GO> EMTSFCD <INDEX> <GO> EMTSFRD <INDEX> <GO> available under Master Page
Index F (15+yr) Mod Duration EMTSFOE <INDEX> <GO> EMTSFCE <INDEX> <GO> EMTSFRE <INDEX> <GO> available under Master Page

F (15+yr) Convexity EMTSFOX <INDEX> <GO> EMTSFCX <INDEX> <GO> EMTSFRX <INDEX> <GO> available under Master Page
EMTXg FA (15-25+yr) Index Value EMTSFAO <INDEX> <GO> EMTSFAC <INDEX> <GO> EMTSFAR <INDEX> <GO> EMTSFAO= EMTSFAC= EMTSFART=
EuroMTS FA (15-25+yr) Average Coupon EMTSFAOC <INDEX> <GO> EMTSFACC <INDEX> <GO> EMTSFARC <INDEX> <GO> available under Master Page
Eurozone FA (15-25+yr) Average Maturity EMTSFAOM <INDEX> <GO> EMTSFACM <INDEX> <GO> EMTSFARM <INDEX> <GO> available under Master Page
Government FA (15-25+yr) Yield EMTSFAOY <INDEX> <GO> EMTSFACY <INDEX> <GO> EMTSFARY <INDEX> <GO> available under Master Page
Broad FA (15-25+yr) Duration EMTSFAOD <INDEX> <GO> EMTSFACD <INDEX> <GO> EMTSFARD <INDEX> <GO> available under Master Page
Index FA (15-25+yr) Mod Duration EMTSFAOE <INDEX> <GO> EMTSFACE <INDEX> <GO> EMTSFARE <INDEX> <GO> available under Master Page

FA (15-25+yr) Convexity EMTSFAOX <INDEX> <GO> EMTSFACX <INDEX> <GO> EMTSFARX <INDEX> <GO> available under Master Page
EMTXg FB (25+yr) Index Value EMTSFBO <INDEX> <GO> EMTSFBC <INDEX> <GO> EMTSFBR <INDEX> <GO> EMTSFBO= EMTSFBC= EMTSFBRT=
EuroMTS FB (25+yr) Average Coupon EMTSFBOC <INDEX> <GO> EMTSFBCC <INDEX> <GO> EMTSFBRC <INDEX> <GO> available under Master Page
Eurozone FB (25+yr) Average Maturity EMTSFBOM <INDEX> <GO> EMTSFBCM <INDEX> <GO> EMTSFBRM <INDEX> <GO> available under Master Page
Government FB (25+yr) Yield EMTSFBOY <INDEX> <GO> EMTSFBCY <INDEX> <GO> EMTSFBRY <INDEX> <GO> available under Master Page
Broad FB (25+yr) Duration EMTSFBOD <INDEX> <GO> EMTSFBCD <INDEX> <GO> EMTSFBRD <INDEX> <GO> available under Master Page
Index FB (25+yr) Mod Duration EMTSFBOE <INDEX> <GO> EMTSFBCE <INDEX> <GO> EMTSFBRE <INDEX> <GO> available under Master Page

FB (25+yr) Convexity EMTSFBOX <INDEX> <GO> EMTSFBCX <INDEX> <GO> EMTSFBRX <INDEX> <GO> available under Master Page

MTSDg Aggregate Index Value MTSGGO <INDEX> <GO> MTSGGC <INDEX> <GO> MTSGGR <INDEX> <GO> MTSGGO= MTSGGC= MTSGGRT=
EuroMTS Aggregate Average Coupon MTSGGOC <INDEX> <GO> MTSGGCC <INDEX> <GO> MTSGGRC <INDEX> <GO> available under Master Page
Deutschland Aggregate Average Maturity MTSGGOM <INDEX> <GO> MTSGGCM <INDEX> <GO> MTSGGRM <INDEX> <GO> available under Master Page
Government Aggregate Yield MTSGGOY <INDEX> <GO> MTSGGCY <INDEX> <GO> MTSGGRY <INDEX> <GO> available under Master Page
Index Aggregate Duration MTSGGOD <INDEX> <GO> MTSGGCD <INDEX> <GO> MTSGGRD <INDEX> <GO> available under Master Page

Aggregate Mod Duration MTSGGOE <INDEX> <GO> MTSGGCE <INDEX> <GO> MTSGGRE <INDEX> <GO> available under Master Page
Aggregate Convexity MTSGGOX <INDEX> <GO> MTSGGCX <INDEX> <GO> MTSGGRX <INDEX> <GO> available under Master Page

MTSDg A (1-3yr) Index Value MTSGAO <INDEX> <GO> MTSGAC <INDEX> <GO> MTSGAR <INDEX> <GO> MTSGAO= MTSGAC= MTSGART=
EuroMTS A (1-3yr) Average Coupon MTSGAOC <INDEX> <GO> MTSGACC <INDEX> <GO> MTSGARC <INDEX> <GO> available under Master Page
Deutschland A (1-3yr) Average Maturity MTSGAOM <INDEX> <GO> MTSGACM <INDEX> <GO> MTSGARM <INDEX> <GO> available under Master Page
Government A (1-3yr) Yield MTSGAOY <INDEX> <GO> MTSGACY <INDEX> <GO> MTSGARY <INDEX> <GO> available under Master Page
Index A (1-3yr) Duration MTSGAOD <INDEX> <GO> MTSGACD <INDEX> <GO> MTSGARD <INDEX> <GO> available under Master Page

A (1-3yr) Mod Duration MTSGAOE <INDEX> <GO> MTSGACE <INDEX> <GO> MTSGARE <INDEX> <GO> available under Master Page
A (1-3yr) Convexity MTSGAOX <INDEX> <GO> MTSGACX <INDEX> <GO> MTSGARX <INDEX> <GO> available under Master Page

MTSDg B (3-5yr) Index Value MTSGBO <INDEX> <GO> MTSGBC <INDEX> <GO> MTSGBR <INDEX> <GO> MTSGBO= MTSGBC= MTSGBRT=
EuroMTS B (3-5yr) Average Coupon MTSGBOC <INDEX> <GO> MTSGBCC <INDEX> <GO> MTSGBRC <INDEX> <GO> available under Master Page
Deutschland B (3-5yr) Average Maturity MTSGBOM <INDEX> <GO> MTSGBCM <INDEX> <GO> MTSGBRM <INDEX> <GO> available under Master Page
Government B (3-5yr) Yield MTSGBOY <INDEX> <GO> MTSGBCY <INDEX> <GO> MTSGBRY <INDEX> <GO> available under Master Page
Index B (3-5yr) Duration MTSGBOD <INDEX> <GO> MTSGBCD <INDEX> <GO> MTSGBRD <INDEX> <GO> available under Master Page

B (3-5yr) Mod Duration MTSGBOE <INDEX> <GO> MTSGBCE <INDEX> <GO> MTSGBRE <INDEX> <GO> available under Master Page
B (3-5yr) Convexity MTSGBOX <INDEX> <GO> MTSGBCX <INDEX> <GO> MTSGBRX <INDEX> <GO> available under Master Page

MTSDg C (5-7yr) Index Value MTSGCO <INDEX> <GO> MTSGCC <INDEX> <GO> MTSGCR <INDEX> <GO> MTSGCO= MTSGCC= MTSGCRT=
EuroMTS C (5-7yr) Average Coupon MTSGCOC <INDEX> <GO> MTSGCCC <INDEX> <GO> MTSGCRC <INDEX> <GO> available under Master Page
Deutschland C (5-7yr) Average Maturity MTSGCOM <INDEX> <GO> MTSGCCM <INDEX> <GO> MTSGCRM <INDEX> <GO> available under Master Page
Government C (5-7yr) Yield MTSGCOY <INDEX> <GO> MTSGCCY <INDEX> <GO> MTSGCRY <INDEX> <GO> available under Master Page
Index C (5-7yr) Duration MTSGCOD <INDEX> <GO> MTSGCCD <INDEX> <GO> MTSGCRD <INDEX> <GO> available under Master Page

C (5-7yr) Mod Duration MTSGCOE <INDEX> <GO> MTSGCCE <INDEX> <GO> MTSGCRE <INDEX> <GO> available under Master Page
C (5-7yr) Convexity MTSGCOX <INDEX> <GO> MTSGCCX <INDEX> <GO> MTSGCRX <INDEX> <GO> available under Master Page

MTSDg D (7-10yr) Index Value MTSGDO <INDEX> <GO> MTSGDC <INDEX> <GO> MTSGDR <INDEX> <GO> MTSGDO= MTSGDC= MTSGDRT=
EuroMTS D (7-10yr) Average Coupon MTSGDOC <INDEX> <GO> MTSGDCC <INDEX> <GO> MTSGDRC <INDEX> <GO> available under Master Page
Deutschland D (7-10yr) Average Maturity MTSGDOM <INDEX> <GO> MTSGDCM <INDEX> <GO> MTSGDRM <INDEX> <GO> available under Master Page
Government D (7-10yr) Yield MTSGDOY <INDEX> <GO> MTSGDCY <INDEX> <GO> MTSGDRY <INDEX> <GO> available under Master Page
Index D (7-10yr) Duration MTSGDOD <INDEX> <GO> MTSGDCD <INDEX> <GO> MTSGDRD <INDEX> <GO> available under Master Page

D (7-10yr) Mod Duration MTSGDOE <INDEX> <GO> MTSGDCE <INDEX> <GO> MTSGDRE <INDEX> <GO> available under Master Page
D (7-10yr) Convexity MTSGDOX <INDEX> <GO> MTSGDCX <INDEX> <GO> MTSGDRX <INDEX> <GO> available under Master Page

MTSDg F (15+yr) Index Value MTSGFO <INDEX> <GO> MTSGFC <INDEX> <GO> MTSGFR <INDEX> <GO> MTSGFO= MTSGFC= MTSGFRT=
EuroMTS F (15+yr) Average Coupon MTSGFOC <INDEX> <GO> MTSGFCC <INDEX> <GO> MTSGFRC <INDEX> <GO> available under Master Page
Deutschland F (15+yr) Average Maturity MTSGFOM <INDEX> <GO> MTSGFCM <INDEX> <GO> MTSGFRM <INDEX> <GO> available under Master Page
Government F (15+yr) Yield MTSGFOY <INDEX> <GO> MTSGFCY <INDEX> <GO> MTSGFRY <INDEX> <GO> available under Master Page
Index F (15+yr) Duration MTSGFOD <INDEX> <GO> MTSGFCD <INDEX> <GO> MTSGFRD <INDEX> <GO> available under Master Page

F (15+yr) Mod Duration MTSGFOE <INDEX> <GO> MTSGFCE <INDEX> <GO> MTSGFRE <INDEX> <GO> available under Master Page
F (15+yr) Convexity MTSGFOX <INDEX> <GO> MTSGFCX <INDEX> <GO> MTSGFRX <INDEX> <GO> available under Master Page

Master Page: "



Dated: 21/06/06

Product Bucket Data Type Open Fixing Closing Fixing Real-Time Open Fixing Closing Fixing Real-Time
MTSFg Aggregate Index Value MTSFGO <INDEX> <GO> MTSFGC <INDEX> <GO> MTSFGR <INDEX> <GO> MTSFGO= MTSFGC= MTSFGRT=
EuroMTS Aggregate Average Coupon MTSFGOC <INDEX> <GO> MTSFGCC <INDEX> <GO> MTSFGRC <INDEX> <GO> available under Master Page
France Aggregate Average Maturity MTSFGOM <INDEX> <GO> MTSFGCM <INDEX> <GO> MTSFGRM <INDEX> <GO> available under Master Page
Government Aggregate Yield MTSFGOY <INDEX> <GO> MTSFGCY <INDEX> <GO> MTSFGRY <INDEX> <GO> available under Master Page
Index Aggregate Duration MTSFGOD <INDEX> <GO> MTSFGCD <INDEX> <GO> MTSFGRD <INDEX> <GO> available under Master Page

Aggregate Mod Duration MTSFGOE <INDEX> <GO> MTSFGCE <INDEX> <GO> MTSFGRE <INDEX> <GO> available under Master Page
Aggregate Convexity MTSFGOX <INDEX> <GO> MTSFGCX <INDEX> <GO> MTSFGRX <INDEX> <GO> available under Master Page

MTSFg A (1-3yr) Index Value MTSFAO <INDEX> <GO> MTSFAC <INDEX> <GO> MTSFAR <INDEX> <GO> MTSFAO= MTSFAC= MTSFART=
EuroMTS A (1-3yr) Average Coupon MTSFAOC <INDEX> <GO> MTSFACC <INDEX> <GO> MTSFARC <INDEX> <GO> available under Master Page
France A (1-3yr) Average Maturity MTSFAOM <INDEX> <GO> MTSFACM <INDEX> <GO> MTSFARM <INDEX> <GO> available under Master Page
Government A (1-3yr) Yield MTSFAOY <INDEX> <GO> MTSFACY <INDEX> <GO> MTSFARY <INDEX> <GO> available under Master Page
Index A (1-3yr) Duration MTSFAOD <INDEX> <GO> MTSFACD <INDEX> <GO> MTSFARD <INDEX> <GO> available under Master Page

A (1-3yr) Mod Duration MTSFAOE <INDEX> <GO> MTSFACE <INDEX> <GO> MTSFARE <INDEX> <GO> available under Master Page
A (1-3yr) Convexity MTSFAOX <INDEX> <GO> MTSFACX <INDEX> <GO> MTSFARX <INDEX> <GO> available under Master Page

MTSFg B (3-5yr) Index Value MTSFBO <INDEX> <GO> MTSFBC <INDEX> <GO> MTSFBR <INDEX> <GO> MTSFBO= MTSFBC= MTSFBRT=
EuroMTS B (3-5yr) Average Coupon MTSFBOC <INDEX> <GO> MTSFBCC <INDEX> <GO> MTSFBRC <INDEX> <GO> available under Master Page
France B (3-5yr) Average Maturity MTSFBOM <INDEX> <GO> MTSFBCM <INDEX> <GO> MTSFBRM <INDEX> <GO> available under Master Page
Government B (3-5yr) Yield MTSFBOY <INDEX> <GO> MTSFBCY <INDEX> <GO> MTSFBRY <INDEX> <GO> available under Master Page
Index B (3-5yr) Duration MTSFBOD <INDEX> <GO> MTSFBCD <INDEX> <GO> MTSFBRD <INDEX> <GO> available under Master Page

B (3-5yr) Mod Duration MTSFBOE <INDEX> <GO> MTSFBCE <INDEX> <GO> MTSFBRE <INDEX> <GO> available under Master Page
B (3-5yr) Convexity MTSFBOX <INDEX> <GO> MTSFBCX <INDEX> <GO> MTSFBRX <INDEX> <GO> available under Master Page

MTSFg C (5-7yr) Index Value MTSFCO <INDEX> <GO> MTSFCC <INDEX> <GO> MTSFCR <INDEX> <GO> MTSFCO= MTSFCC= MTSFCRT=
EuroMTS C (5-7yr) Average Coupon MTSFCOC <INDEX> <GO> MTSFCCC <INDEX> <GO> MTSFCRC <INDEX> <GO> available under Master Page
France C (5-7yr) Average Maturity MTSFCOM <INDEX> <GO> MTSFCCM <INDEX> <GO> MTSFCRM <INDEX> <GO> available under Master Page
Government C (5-7yr) Yield MTSFCOY <INDEX> <GO> MTSFCCY <INDEX> <GO> MTSFCRY <INDEX> <GO> available under Master Page
Index C (5-7yr) Duration MTSFCOD <INDEX> <GO> MTSFCCD <INDEX> <GO> MTSFCRD <INDEX> <GO> available under Master Page

C (5-7yr) Mod Duration MTSFCOE <INDEX> <GO> MTSFCCE <INDEX> <GO> MTSFCRE <INDEX> <GO> available under Master Page
C (5-7yr) Convexity MTSFCOX <INDEX> <GO> MTSFCCX <INDEX> <GO> MTSFCRX <INDEX> <GO> available under Master Page

MTSFg D (7-10yr) Index Value MTSFDO <INDEX> <GO> MTSFDC <INDEX> <GO> MTSFDR <INDEX> <GO> MTSFDO= MTSFDC= MTSFDRT=
EuroMTS D (7-10yr) Average Coupon MTSFDOC <INDEX> <GO> MTSFDCC <INDEX> <GO> MTSFDRC <INDEX> <GO> available under Master Page
France D (7-10yr) Average Maturity MTSFDOM <INDEX> <GO> MTSFDCM <INDEX> <GO> MTSFDRM <INDEX> <GO> available under Master Page
Government D (7-10yr) Yield MTSFDOY <INDEX> <GO> MTSFDCY <INDEX> <GO> MTSFDRY <INDEX> <GO> available under Master Page
Index D (7-10yr) Duration MTSFDOD <INDEX> <GO> MTSFDCD <INDEX> <GO> MTSFDRD <INDEX> <GO> available under Master Page

D (7-10yr) Mod Duration MTSFDOE <INDEX> <GO> MTSFDCE <INDEX> <GO> MTSFDRE <INDEX> <GO> available under Master Page
D (7-10yr) Convexity MTSFDOX <INDEX> <GO> MTSFDCX <INDEX> <GO> MTSFDRX <INDEX> <GO> available under Master Page

MTSFg E (10-15yr) Index Value MTSFEO <INDEX> <GO> MTSFEC <INDEX> <GO> MTSFER <INDEX> <GO> MTSFEO= MTSFEC= MTSFERT=
EuroMTS E (10-15yr) Average Coupon MTSFEOC <INDEX> <GO> MTSFECC <INDEX> <GO> MTSFERC <INDEX> <GO> available under Master Page
France E (10-15yr) Average Maturity MTSFEOM <INDEX> <GO> MTSFECM <INDEX> <GO> MTSFERM <INDEX> <GO> available under Master Page
Government E (10-15yr) Yield MTSFEOY <INDEX> <GO> MTSFECY <INDEX> <GO> MTSFERY <INDEX> <GO> available under Master Page
Index E (10-15yr) Duration MTSFEOD <INDEX> <GO> MTSFECD <INDEX> <GO> MTSFERD <INDEX> <GO> available under Master Page

E (10-15yr) Mod Duration MTSFEOE <INDEX> <GO> MTSFECE <INDEX> <GO> MTSFERE <INDEX> <GO> available under Master Page
E (10-15yr) Convexity MTSFEOX <INDEX> <GO> MTSFECX <INDEX> <GO> MTSFERX <INDEX> <GO> available under Master Page

MTSFg F (15+yr) Index Value MTSFFO <INDEX> <GO> MTSFFC <INDEX> <GO> MTSFFR <INDEX> <GO> MTSFFO= MTSFFC= MTSFFRT=
EuroMTS F (15+yr) Average Coupon MTSFFOC <INDEX> <GO> MTSFFCC <INDEX> <GO> MTSFFRC <INDEX> <GO> available under Master Page
France F (15+yr) Average Maturity MTSFFOM <INDEX> <GO> MTSFFCM <INDEX> <GO> MTSFFRM <INDEX> <GO> available under Master Page
Government F (15+yr) Yield MTSFFOY <INDEX> <GO> MTSFFCY <INDEX> <GO> MTSFFRY <INDEX> <GO> available under Master Page
Index F (15+yr) Duration MTSFFOD <INDEX> <GO> MTSFFCD <INDEX> <GO> MTSFFRD <INDEX> <GO> available under Master Page

F (15+yr) Mod Duration MTSFFOE <INDEX> <GO> MTSFFCE <INDEX> <GO> MTSFFRE <INDEX> <GO> available under Master Page
F (15+yr) Convexity MTSFFOX <INDEX> <GO> MTSFFCX <INDEX> <GO> MTSFFRX <INDEX> <GO> available under Master Page

MTSIg Aggregate Index Value MTSIGO <INDEX> <GO> MTSIGC <INDEX> <GO> MTSIGR <INDEX> <GO> MTSIGO= MTSIGC= MTSIGRT=
EuroMTS Aggregate Average Coupon MTSIGOC <INDEX> <GO> MTSIGCC <INDEX> <GO> MTSIGRC <INDEX> <GO> available under Master Page
Italy Aggregate Average Maturity MTSIGOM <INDEX> <GO> MTSIGCM <INDEX> <GO> MTSIGRM <INDEX> <GO> available under Master Page
Government Aggregate Yield MTSIGOY <INDEX> <GO> MTSIGCY <INDEX> <GO> MTSIGRY <INDEX> <GO> available under Master Page
Index Aggregate Duration MTSIGOD <INDEX> <GO> MTSIGCD <INDEX> <GO> MTSIGRD <INDEX> <GO> available under Master Page

Aggregate Mod Duration MTSIGOE <INDEX> <GO> MTSIGCE <INDEX> <GO> MTSIGRE <INDEX> <GO> available under Master Page
Aggregate Convexity MTSIGOX <INDEX> <GO> MTSIGCX <INDEX> <GO> MTSIGRX <INDEX> <GO> available under Master Page

MTSIg A (1-3yr) Index Value MTSIAO <INDEX> <GO> MTSIAC <INDEX> <GO> MTSIAR <INDEX> <GO> MTSIAO= MTSIAC= MTSIART=
EuroMTS A (1-3yr) Average Coupon MTSIAOC <INDEX> <GO> MTSIACC <INDEX> <GO> MTSIARC <INDEX> <GO> available under Master Page
Italy A (1-3yr) Average Maturity MTSIAOM <INDEX> <GO> MTSIACM <INDEX> <GO> MTSIARM <INDEX> <GO> available under Master Page
Government A (1-3yr) Yield MTSIAOY <INDEX> <GO> MTSIACY <INDEX> <GO> MTSIARY <INDEX> <GO> available under Master Page
Index A (1-3yr) Duration MTSIAOD <INDEX> <GO> MTSIACD <INDEX> <GO> MTSIARD <INDEX> <GO> available under Master Page

A (1-3yr) Mod Duration MTSIAOE <INDEX> <GO> MTSIACE <INDEX> <GO> MTSIARE <INDEX> <GO> available under Master Page
A (1-3yr) Convexity MTSIAOX <INDEX> <GO> MTSIACX <INDEX> <GO> MTSIARX <INDEX> <GO> available under Master Page

MTSIg B (3-5yr) Index Value MTSIBO <INDEX> <GO> MTSIBC <INDEX> <GO> MTSIBR <INDEX> <GO> MTSIBO= MTSIBC= MTSIBRT=
EuroMTS B (3-5yr) Average Coupon MTSIBOC <INDEX> <GO> MTSIBCC <INDEX> <GO> MTSIBRC <INDEX> <GO> available under Master Page
Italy B (3-5yr) Average Maturity MTSIBOM <INDEX> <GO> MTSIBCM <INDEX> <GO> MTSIBRM <INDEX> <GO> available under Master Page
Government B (3-5yr) Yield MTSIBOY <INDEX> <GO> MTSIBCY <INDEX> <GO> MTSIBRY <INDEX> <GO> available under Master Page
Index B (3-5yr) Duration MTSIBOD <INDEX> <GO> MTSIBCD <INDEX> <GO> MTSIBRD <INDEX> <GO> available under Master Page

B (3-5yr) Mod Duration MTSIBOE <INDEX> <GO> MTSIBCE <INDEX> <GO> MTSIBRE <INDEX> <GO> available under Master Page
B (3-5yr) Convexity MTSIBOX <INDEX> <GO> MTSIBCX <INDEX> <GO> MTSIBRX <INDEX> <GO> available under Master Page

MTSIg C (5-7yr) Index Value MTSICO <INDEX> <GO> MTSICC <INDEX> <GO> MTSICR <INDEX> <GO> MTSICO= MTSICC= MTSICRT=
EuroMTS C (5-7yr) Average Coupon MTSICOC <INDEX> <GO> MTSICCC <INDEX> <GO> MTSICRC <INDEX> <GO> available under Master Page
Italy C (5-7yr) Average Maturity MTSICOM <INDEX> <GO> MTSICCM <INDEX> <GO> MTSICRM <INDEX> <GO> available under Master Page
Government C (5-7yr) Yield MTSICOY <INDEX> <GO> MTSICCY <INDEX> <GO> MTSICRY <INDEX> <GO> available under Master Page
Index C (5-7yr) Duration MTSICOD <INDEX> <GO> MTSICCD <INDEX> <GO> MTSICRD <INDEX> <GO> available under Master Page

C (5-7yr) Mod Duration MTSICOE <INDEX> <GO> MTSICCE <INDEX> <GO> MTSICRE <INDEX> <GO> available under Master Page
C (5-7yr) Convexity MTSICOX <INDEX> <GO> MTSICCX <INDEX> <GO> MTSICRX <INDEX> <GO> available under Master Page

MTSIg D (7-10yr) Index Value MTSIDO <INDEX> <GO> MTSIDC <INDEX> <GO> MTSIDR <INDEX> <GO> MTSIDO= MTSIDC= MTSIDRT=
EuroMTS D (7-10yr) Average Coupon MTSIDOC <INDEX> <GO> MTSIDCC <INDEX> <GO> MTSIDRC <INDEX> <GO> available under Master Page
Italy D (7-10yr) Average Maturity MTSIDOM <INDEX> <GO> MTSIDCM <INDEX> <GO> MTSIDRM <INDEX> <GO> available under Master Page
Government D (7-10yr) Yield MTSIDOY <INDEX> <GO> MTSIDCY <INDEX> <GO> MTSIDRY <INDEX> <GO> available under Master Page
Index D (7-10yr) Duration MTSIDOD <INDEX> <GO> MTSIDCD <INDEX> <GO> MTSIDRD <INDEX> <GO> available under Master Page

D (7-10yr) Mod Duration MTSIDOE <INDEX> <GO> MTSIDCE <INDEX> <GO> MTSIDRE <INDEX> <GO> available under Master Page
D (7-10yr) Convexity MTSIDOX <INDEX> <GO> MTSIDCX <INDEX> <GO> MTSIDRX <INDEX> <GO> available under Master Page

MTSIg E (10-15yr) Index Value MTSIEO <INDEX> <GO> MTSIEC <INDEX> <GO> MTSIER <INDEX> <GO> MTSIEO= MTSIEC= MTSIERT=
EuroMTS E (10-15yr) Average Coupon MTSIEOC <INDEX> <GO> MTSIECC <INDEX> <GO> MTSIERC <INDEX> <GO> available under Master Page
Italy E (10-15yr) Average Maturity MTSIEOM <INDEX> <GO> MTSIECM <INDEX> <GO> MTSIERM <INDEX> <GO> available under Master Page
Government E (10-15yr) Yield MTSIEOY <INDEX> <GO> MTSIECY <INDEX> <GO> MTSIERY <INDEX> <GO> available under Master Page
Index E (10-15yr) Duration MTSIEOD <INDEX> <GO> MTSIECD <INDEX> <GO> MTSIERD <INDEX> <GO> available under Master Page

E (10-15yr) Mod Duration MTSIEOE <INDEX> <GO> MTSIECE <INDEX> <GO> MTSIERE <INDEX> <GO> available under Master Page
E (10-15yr) Convexity MTSIEOX <INDEX> <GO> MTSIECX <INDEX> <GO> MTSIERX <INDEX> <GO> available under Master Page

MTSIg F (15+yr) Index Value MTSIFO <INDEX> <GO> MTSIFC <INDEX> <GO> MTSIFR <INDEX> <GO> MTSIIO= MTSIIC= MTSIIRT=
EuroMTS F (15+yr) Average Coupon MTSIFOC <INDEX> <GO> MTSIFCC <INDEX> <GO> MTSIFRC <INDEX> <GO> available under Master Page
Italy F (15+yr) Average Maturity MTSIFOM <INDEX> <GO> MTSIFCM <INDEX> <GO> MTSIFRM <INDEX> <GO> available under Master Page
Government F (15+yr) Yield MTSIFOY <INDEX> <GO> MTSIFCY <INDEX> <GO> MTSIFRY <INDEX> <GO> available under Master Page
Index F (15+yr) Duration MTSIFOD <INDEX> <GO> MTSIFCD <INDEX> <GO> MTSIFRD <INDEX> <GO> available under Master Page

F (15+yr) Mod Duration MTSIFOE <INDEX> <GO> MTSIFCE <INDEX> <GO> MTSIFRE <INDEX> <GO> available under Master Page
F (15+yr) Convexity MTSIFOX <INDEX> <GO> MTSIFCX <INDEX> <GO> MTSIFRX <INDEX> <GO> available under Master Page

Master Page: "


