Appendix B

IsSUE DATE

March 30, 2007
March 30, 2007

April 30, 2007

April 30, 2007
May 31, 2007

Tune 29, 2007
July 31, 2007

August 31, 2007
August 31, 2007

September 28, 2007

September 28, 2007

SECURITY
{cusip)

100% Principal Protection Notes Linked to a Global
Index Basket

(52520W564) (524908VP2)
Performance Securities with Partial Protection Linked to
a Global Index Basket

(52520W556) (524908VQ0)

100% Principal Protection Callable Spread Daily
Accrual Notes with Interest Linked to the Spread

between the 30-year and the 2-year Swap Rates
(52517PX63)
Performance Securities with Partial Protection Linked to
a Global Index Basket

(52520W515)

100% Principal Protection Notes Linked to a Currency
Basket

(52520W440)

100% Principal Protection Callable Spread DailyAccrual
Notes with Interest Linked to the Spread between the 30-
year and the 2-year Swap Rates

(52517P2P5)

100% Principal Protection Callable Spread Daily
Accrual Notes with Interest Linked to the Spread

between the 30-year and the 2-year Swap Rates
(52517P3H2) A

100% Principal Protection Notes Linked to an
International Index Basket

(52522L186)

100% Principal Protection Notes Linked to a Global

Index Basket
(525221.889)

Performance Securities with Partial Protection Linked to
a Global Index Basket

(525221.244)

100% Principal Protection Callable Spread Daily
Accrual Notes with Intergst Linked to the Spread

between the 30-year and the 2-year Swap Rates
(52517P5K3)
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Text Box


October 31,2007

CGetober 31,2007

October 31, 2007
October 31, 2007

November 30, 2007

November 30, 2007

December 31, 2007

Jarniary 31, 2008

January 31, 2008
Jaruary 31, 2008
Febmuary 8, 2008

February 29, 2008

February 29, 2008

February 29, 2008

Medium-Term Notes, Series I, 100% Principal
Protection Notes Linked to an Asian Currency Basket
(52520W341)

100% Principal Protection Absolute Return
Barrier Notes Linked to the S&P 500 Index

(525221.293)

Return Optimization Securities Linked to an Index
(525221319)
Return Optimization Securities Linked to an Index
(525221.333)

100% Principal Protection Notes Linked to an Asian
Currency Basket

(52520W333)
Return Optimization Securities with Partial Protection
Linked to the S&P 500® Index

(525221459)

Return Optimization Securities with Partial Protection
Linked to the S&P 5008 Index

(525221.491)

100% Principal Protection Callable Spread Daily
Aceroal Notes with Interest Linked to the Spread
between the 30-year and the 2-year Swap Rates
(52517P4N8)

100% Prinoipal Protection Notes Linked to an Aglan
Currency Basket

(52520W325)

100% Principal Protection Absoluts Return Barrier
Notes Linked to the S&P 500® Index

(525221.525)
Auttocallable Optimization Securities with Contingent
Protection Linked to the S&P 500® Financials Index
(525221.657)

100% Principul Protection Callable Spread Daily
Accrual Notes with Interest Linked to the Spread
between the 30-year and the 2-year Bwap Rates
(5252MOCZ8)

Return Optimization Securities with Partial Protection
Notes Linked to the S&P 500® Index

(52522L.574)

100% Principal Protection Absolute Return Barrier
Notes Linked to the Russell 2000® Index

(525221.566)
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February 29, 2008

March 31, 2008

March 31, 2008

March 31, 2008

March 31, 2008

April 23, 2008

May 15, 2008

May 30,2008

June 30, 2008

June 30, 2008

100% Principal Protection Notes Linked to an Asian
Currency Basket

(525233412)
Return Optimization Securities with Partial Protection
Notes Linked to the S&F 500® Index

{525221.806)
Return Optimization Securities with Partial Protection
Notes Linked to the MSCI EM Index

(525221.814)
Bearish Autocallable Optimization Securities with
Contingent Protection Linked to the Energy Select
Sector SPDR® Fund

(525221L.871)

100% Principal Protection Absolute Return Barrier
Notes Linked to the Russell 2000® Index
(525221.798)
Return Optimization Securities with Partial Protection
Linked to a Basket of Global Indices

(525231172)
Return Optimization Securities with Partial Protection
Linked to the S&P 500 Financials Index

(525233206)
Return Optimization Securities with Partial Protection
Linked to the S&P 500® Financials Index
(52523)230)

100% Principal Protection Absolute Return Barrier
Notes

(525233248)

100% Principal Protection Absolute Refutn Barrier

Notes
(52523J255)
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