
MGS Details of Prices, Weights and Duration 15-May-02

Raised Coupon Maturity Nominal
Clean 
Price

Dirty w 
Coupons

% All 
Series Duration M Duration

2 1995 6.720     18-Sep-02 1000 101.330  102.3891 0.00% 0.3424    0.3377           
2 1997 8.157     18-Nov-02 2000 102.680  106.6909 0.00% 0.4892    0.4824           
1 1983 8.500     01-Mar-03 1100 104.410  106.1423 0.00% 0.7763    0.7654           
1 1990 6.750     15-Mar-03 700 103.180  104.2989 0.00% 0.8182    0.8067           
1 2000 4.427     31-Mar-03 8500 101.340  101.8843 0.00% 0.8663    0.8541           
2 1982 8.275     30-Jun-03 1500 105.900  108.9860 1.65% 1.0706    1.0552           
2 1983 8.500     01-Jul-03 1200 106.160  109.3064 1.32% 1.0720    1.0566           
2 1998 9.030     15-Jul-03 2500 106.960  109.9534 2.77% 1.1075    1.0916           
3 1982 8.600     30-Sep-03 1100 107.550  108.6074 1.20% 1.3186    1.2994           
2 1996 6.586     30-Sep-03 2000 104.850  105.6598 2.13% 1.3310    1.3116           
1 1989 6.750     15-Mar-04 5500 106.570  107.6889 5.96% 1.7421    1.7160           
2 1999 5.337     15-Jun-04 8500 104.500  106.7140 9.13% 1.9623    1.9325           
2 1984 8.500     15-Jun-04 1200 110.840  114.3661 1.38% 1.9026    1.8737           
2 1991 8.350     30-Jul-04 700 111.080  113.5020 0.80% 2.0300    1.9988           
1 1984 8.500     15-Sep-04 1300 111.940  113.3490 1.48% 2.1516    2.1182           
3 1983 8.600     31-Oct-04 1000 112.720  117.3705 1.18% 2.2747    2.2391           
1 1984 5.000     15-Apr-05 5500 104.710  105.1198 5.82% 2.7458    2.7014           
3 1998 7.424     30-Sep-05 2450 112.720  113.6328 2.80% 3.0477    2.9967           
2 1980 8.500     02-Oct-05 1500 116.140  117.1386 1.77% 3.0168    2.9663           
3 1984 8.600     15-Dec-05 1800 117.020  120.5876 2.19% 3.1042    3.0507           
3 1985 8.500     15-Dec-05 1550 116.870  120.3961 1.88% 3.1088    3.0560           
1 1989 6.850     15-Mar-06 500 111.860  112.9955 0.57% 3.4290    3.3698           
1 1985 8.600     15-Apr-06 1300 118.370  119.0749 1.56% 3.4368    3.3771           
1 1985 6.697     16-Aug-06 7000 112.090  113.7180 8.02% 3.7529    3.6864           
2 1985 8.600     01-Sep-06 1200 119.670  121.4227 1.47% 3.6909    3.6254           
3 1996 6.810     29-Nov-06 2000 113.060  116.2016 2.34% 3.9109    3.8406           
3 1985 8.500     01-Dec-06 850 120.090  123.9430 1.06% 3.8123    3.7437           
1 1986 8.600     15-Mar-07 1300 121.410  122.8355 1.61% 4.0929    4.0182           
1 1989 6.900     15-Mar-07 3500 113.950  115.0938 4.06% 4.1995    4.1228           
2 1986 8.600     15-Jul-07 1200 122.400  125.2508 1.51% 4.2807    4.2012           
1 1997 7.284     15-Oct-07 1000 116.710  117.3070 1.18% 4.6234    4.5364           
3 1986 8.600     01-Dec-07 850 123.440  127.3384 1.09% 4.5017    4.4164           
1 1987 7.600     15-Mar-08 650 118.990  120.2498 0.79% 4.8681    4.7744           
2 1988 6.450     01-Jul-08 1000 113.280  115.6676 1.16% 5.1219    5.0218           
3 1988 6.450     30-Nov-08 2600 113.550  116.4915 3.05% 5.3816    5.2742           
6 1998 7.005     15-Dec-08 2000 116.750  119.6559 2.41% 5.3584    5.2513           
1 1989 7.000     15-Mar-09 500 116.940  118.1003 0.59% 5.6060    5.4926           
4 1999 6.844     01-Oct-09 6500 116.400  117.2228 7.67% 5.9988    5.8745           
1 2001 3.833     28-Sep-11 5000 94.260    94.7600 4.77% 7.8673    7.6906           
3 1991 8.500     30-Nov-12 1000 130.670  134.5464 1.35% 7.4104    7.2380           
4 1998 8.000     30-Oct-13 3000 126.950  131.2779 3.97% 8.1503    7.9554           
5 1999 7.300     01-Oct-14 2000 120.700  121.5776 2.45% 8.6906    8.4773           
5 1998 8.000     30-Oct-18 3000 123.090  127.4179 3.85% 10.1133  9.8282           


