Month

October-00
November-00
December-00
January-01
February-01
March-01
April-10
May-01
June-01
July-01
August-01
September-01
October-01
November-01
December-01
January-02
February-02
March-02
April-02
May-02
June-02
July-02
August-02
Sep-02

2-Year Average

Notes:

ILLINOIS POWER COMPANY

30-YEAR U.S. TREASURY BOND YIELDS
October 2000-January 2002

February 2002

MONTHLY TREASURY LONG-TERM AVERAGE RATES
March 2002-September 2002

5.80
5.78
5.49
5.54
5.45
5.34
5.65
5.78
5.67
5.61
5.48
5.48
5.32
5.12
5.48
5.45
5.56
5.88
5.82
5.79
5.66
5.44
5.23
4.90

5.53 %

30-yr T-bond rate

30-yr T-bond rate

30-yr T-bond rate

30-yr T-bond rate

30-yr T-bond rate

30-yr T-bond rate

30-yr T-bond rate

30-yr T-bond rate

30-yr T-bond rate

30-yr T-bond rate

30-yr T-bond rate

30-yr T-bond rate

30-yr T-bond rate

30-yr T-bond rate

30-yr T-bond rate

30-yr T-bond rate

Ave. of 30-yr T-bond rate & Treas L-T ave (25 yrs & above)
Treas L-T ave (25 yrs & above)
Treas L-T ave (25 yrs & above)
Treas L-T ave (25 yrs & above)
Treas L-T ave (25 yrs & above)
Treas L-T ave (25 yrs & above)
Treas L-T ave (25 yrs & above)
Treas L-T ave (25 yrs & above)

1. Yields are based on averages of business days
2. Source: H.15 release - Federal Reserve Board of Governors
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AVERAGE OF 30-YEAR U.S. TREASURY BOND YIELDS AND MONTHLY TREASURY LONG-TERM AVERAGE RATES



