
































































































































































































































































































































 

Offering Date Security (CUSIP) Total Volume of Documents Incorporated 
Offering 

49.  February 13, 2008* Return Optimization Securities with 
Partial Protection (52522L715) 

$3,538,300 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K 
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

50.  February 13, 2008* Return Optimization Securities with 
Partial Protection (52522L723) 

$3,807,570 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

51.  February 28, 2008* 100% Principal Protection Callable 
Spread Daily Accrual Notes with 
Interest Linked to the Spread 
between the 30-year and the 2-year 
Swap Rates (5252M0CZ8) 

$15,827,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K 
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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Offering Date Security (CUSIP) Total Volume of Documents Incorporated 
Offering 

52.  February 28, 2008 Performance Securities Linked to an 
Asian Currency Basket (52522L632)

$3,380,240 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K 
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

53.  February 29, 2008* Return Optimization Securities with 
Partial Protection Notes Linked to 
the S&P 500® Index (52522L574) 

$51,565,320 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K 
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

54.  February 29, 2008* Return Optimization Securities with 
Partial Protection (52522L582) 

$8,673,630 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K 
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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Offering Date Security (CUSIP) Total Volume of Documents Incorporated 
Offering 

55.  February 29, 2008* 100% Principal Protection Absolute 
Return Barrier Notes Linked to the 
Russell 2000® Index (52522L566) 

$25,495,180 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K 
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

56.  February 29, 2008 Securities Linked to the Relative 
Performance of the Consumer 
Staples Select Sector SPDR® Fund 
vs. the Consumer Discretionary 
Select Sector SPDR® Fund 
(52522L772) 

$1,395,500 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K 
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

57.  February 29, 2008* 100% Principal Protection Notes 
Linked to an Asian Currency Basket 
(52523J412) 

$13,692,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K 
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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Offering Date Security (CUSIP) Total Volume of Documents Incorporated 
Offering 

58.  March 14, 2008* 100% Principal Protection Notes 
Linked to an Asian Currency Basket 
(52523J420) 

$5,119,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K 
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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OFFERING INCORPORATING 2008 FIRST QUARTER AND PRIOR FILINGS 
 

Offering Date Security (CUSIP) Total Volume of 
Offering 

Documents Incorporated 

59.  March 19, 2008 Bearish Autocallable Optimization 
Securities with Contingent 
Protection Linked to the Energy 
Select Sector SPDR Fund 
(52523J214) 

$5,004,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/2008 8-K 

60.  March 28, 2008* Performance Securities with 
Partial Protection Linked to a 
Global Index Basket (52523J131) 

$10,865,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/2008 8-K 
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Offering Date Security (CUSIP) Total Volume of Documents Incorporated 
Offering 

61.  March 31, 2008* 100% Principal Protection 
Callable Spread Daily 
Accrual Notes with Interest 
Linked to the Spread between the 
30-year and the 2-year Swap Rates 
(5252M0EK9)4

$4,522,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/2008 8-K 

62.  March 31, 2008* Return Optimization Securities 
with Partial Protection Notes 
Linked to the S&P 500® Index 
(52522L806) 

$29,567,250 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/2008 8-K 

                                                 
4     The offering of 100% Principal Protection Callable Spread Daily Accrual Notes, CUSIP 5252M0EK9, is listed twice in Appendix A of the SAC, at p. 117 
and p. 121. 
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Offering Date Security (CUSIP) Total Volume of Documents Incorporated 
Offering 

63.  March 31, 2008* Return Optimization Securities 
with Partial Protection Notes 
Linked to the MSCI EM Index 
(52522L814) 

$4,314,700 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/2008 8-K 

64.  March 31, 2008 Bearish Autocallable Optimization 
Securities with Contingent 
Protection Linked to the Energy 
Select Sector SPDR Fund 
(52522L871) 

$7,556,450 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/2008 8-K 

65.  March 31, 2008* 100% Principal Protection Accrual 
Notes with Interest Linked to the 
Year-Over-Year Change in the 
Consumer Price Index 
(5252M0EV5) 

$1,727,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/2008 8-K 
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Offering 

66.  March 31, 2008* 100% Principal Protection 
Absolute Return Barrier Notes 
Linked to the Russell 2000® 
Index (52522L798) 

$13,688,610 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/2008 8-K 

67.  April 4, 2008 Return Optimization Securities 
Linked to a Basket of Global 
Indices (52522L848) 

$4,102,500 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/2008 8-K 

68.  April 4, 2008* 100% Principal Protection 
Absolute Return Barrier Notes 
Linked to a Basket of Global 
Indices (52522L830) 

$11,307,500 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/2008 8-K 
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Offering Date Security (CUSIP) Total Volume of Documents Incorporated 
Offering 

69.  April 30, 2008* 100% Principal Protection 
Absolute Return Barrier Notes 
Linked to the Russell 2000®  
Index (52523J156) 

$7,368,780 2006 10-K 
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/2008 8-K  
1Q 2008 Rep. 

70.  May 12, 2008* Return Optimization Securities 
with Partial Protection 
(52523J503) 

$5,000,000 2006 10-K 
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/2008 8-K  
1Q 2008 Rep. 
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Offering Date Security (CUSIP) Total Volume of Documents Incorporated 
Offering 

71.  May 15, 2008* Return Optimization Securities 
with Partial Protection Linked to 
the S&P 500® Financials Index 
(52523J206) 

$25,009,640 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/2008 8-K  
1Q 2008 Rep. 

72.  May 16, 2008* Return Optimization Securities 
with Partial Protection Linked to a 
Portfolio of Common Stocks 
(52523J222) 

$6,958,000 2006 10-K 
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/2008 8-K  
1Q 2008 Rep. 
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73.  May 21, 2008* Performance Securities with 
Partial Protection Linked to 
Global Index Basket (52523J214) 

$5,070,930 2006 10-K 
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/2008 8-K  
1Q 2008 Rep. 
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OFFERINGS INCORPORATING 2008 SECOND QUARTER AND PRIOR FILINGS 
 

Offering Date Security (CUSIP) Total Volume of 
Offering 

Documents Incorporated 

74.  June 16, 2008* 100% Principal Protection 
Absolute Return Notes Linked to 
the Euro/U.S. Dollar Exchange 
Rate (52520W283) 

$8,083,300 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/2008 8-K  
1Q 2008 Rep.  
6/9/08 8-K 

75.  June 20, 2008* 100% Principal Protection Notes 
with Interest Linked to the Year-
Over-Year Change in the 
Consumer Price Index 
(5252M0FU6) 

$2,302,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/2008 8-K  
1Q 2008 Rep.  
6/9/08 8-K 
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Offering Date Security (CUSIP) Total Volume of Documents Incorporated 
Offering 

76.  June 30, 2008* 100% Principal Protection Notes 
with Interest Linked to the Year-
Over-Year Change in the 
Consumer Price Index 
(5252M0CD7) 

$6,833,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/2008 8-K  
1Q 2008 Rep.  
6/9/08 8-K 

77.  June 30, 2008* Return Optimization Securities 
with Partial Protection Linked to 
the PowerShares WilderHill 
Clean Energy Portfolio 
(52523J263) 

$3,365,520 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/2008 8-K  
1Q 2008 Rep.  
6/9/08 8-K 
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78.  June 30, 2008* Return Optimization Securities 
with Partial Protection 
(524935129) 

$6,800,100 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/2008 8-K  
1Q 2008 Rep.  
6/9/08 8-K 

79.  June 30, 2008* 100% Principal Protection 
Absolute Return Barrier Notes 
(52523J248) 

$12,167,700 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/2008 8-K  
1Q 2008 Rep.  
6/9/08 8-K 
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80.  June 30, 2008* 100% Principal Protection 
Absolute Return Barrier Notes 
(52523J255) 

$4,035,700 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/2008 8-K  
1Q 2008 Rep.  
6/9/08 8-K 
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SCHEDULE E 

 
OFFERINGS IDENTIFIED IN SAC APPENDIX A WITH NO UNDERWRITERS LISTED1                                                     

 
 

OFFERINGS INCORPORATING 2006 10-K ONLY

 
 

Offering Date Security (CUSIP) Total Volume of 
Offering

Documents Incorporated

1.  February 15, 2007 Medium-Term Notes, Series I 
(52517PT27) 

 $3,000,000 2006 10-K 

2.  February 15, 2007 Medium-Term Notes, Series I 
(52517PT35) 

 $5,000,000 2006 10-K 

3.  February 15, 2007 Medium-Term Notes, Series I 
(52517PT35) 

 $5,000,000 2006 10-K 

4.  February 16, 2007 Medium-Term Notes, Series I 
(52517PT68) 

 $33,700,000 2006 10-K 

5.  February 16, 2007 Medium-Term Notes, Series I 
0.25% Notes Due February 16, 
2012 Performance Linked to a 
Basket of Two Stocks 
(524908UY4) 

 $100,000,000 2006 10-K 

6.  February 22, 2007 Medium-Term Notes, Series I 
(52517PT92) 

 $1,370,000 2006 10-K 

7.  February 23, 2007 Medium-Term Notes, Series I FX 
Basket-Linked Notes Due February 
23, 2010 (52517PU33) 

 $1,500,000 2006 10-K 

8.  February 27, 2007 Medium-Term Notes, Series I 
(52517PT76) 

 $10,000,000 2006 10-K 

                                                 
1    Descriptions of the securities listed herein are taken from Appendix A to the SAC. 
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Offering Date Security (CUSIP) Total Volume of 
Offering

Documents Incorporated

9.  February 28, 2007 Buffered Principal at Risk 
Enhanced Participation Notes 
Linked to a Basket of Five Indices 
(524908UZ1) 

 $3,897,000 2006 10-K 

10.  February 28, 2007 Buffered Principal At Risk 
Enhanced Participation Notes 
Linked to the S&P 500® Index 
(524908VB3) 

 $1,000,000 2006 10-K 

11.  March 1, 2007 Medium-Term Notes, Series I Base 
Metals Basket Participation Note 
(52517PU74) 

  $250,000 2006 10-K 

12.  March 5, 2007 Medium-Term Notes, Series I 
(52517PU82) 

  $10,000,000 2006 10-K 

13.  March 7, 2007 Medium-Term Notes, Series I 
(52517PU66) 

  $5,000,000 2006 10-K 

14.  March 7, 2007 Medium-Term Notes, Series I 
(52517PU66) 

  $12,000,000 2006 10-K 

15.  March 7, 2007 Medium-Term Notes, Series I 
(52517PU66) 

  $5,000,000 2006 10-K 
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OFFERINGS INCORPORATING 2007 FIRST QUARTER AND PRIOR FILINGS 
 
 Offering Date Security (CUSIP) Total Volume of 

Offering
Documents Incorporated

16.  March 14, 2007 Buffered Return Enhanced Notes 
Linked to the Nikkei 225sm Index 
(NKY) (524908VN7) 

  $4,580,000 2006 10-K  
3/14/07 8-K 

17.  March 23, 2007 Medium-Term Notes, Series I 
(52517PW49) 

  $250,000,000 2006 10-K  
3/14/07 8-K 

18.  March 27, 2007 Medium-Term Notes, Series I 
(52517PV81) 

  $5,000,000 2006 10-K  
3/14/07 8-K 

19.  March 28, 2007 Medium-Term Notes, Series I 
(52517PV65) 

 $5,000,000 2006 10-K  
3/14/07 8-K 

20.  March 28, 2007 Medium-Term Notes, Series I 
(52517PV65) 

 $25,000,000 2006 10-K  
3/14/07 8-K 

21.  March 28, 2007 Medium-Term Notes, Series I 
(52517PV73) 

 $5,000,000 2006 10-K  
3/14/07 8-K 

22.  March 28, 2007 Medium-Term Notes, Series I 
(52517PV65) 

 $10,000,000 2006 10-K  
3/14/07 8-K 

23.  March 28, 2007 Medium-Term Notes, Series I 
(52517PV99) 

 $3,000,000 2006 10-K  
3/14/07 8-K 

24.  March 28, 2007 Medium-Term Notes, Series I 
(52517PV65) 

 $3,000,000 2006 10-K  
3/14/07 8-K 

25.  March 28, 2007 Medium-Term Notes, Series I 
(52517PV73) 

 $2,000,000 2006 10-K  
3/14/07 8-K 

26.  March 28, 2007 Medium-Term Notes, Series I 
(52517PV65) 

 $5,000,000 2006 10-K  
3/14/07 8-K 

27.  March 28, 2007 Medium-Term Notes, Series I 
(52517PU58) 

 $660,000 2006 10-K  
3/14/07 8-K 
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 Offering Date Security (CUSIP) Total Volume of 
Offering

Documents Incorporated

28.  March 29, 2007 Medium-Term Notes, Series I 
1.00% Notes Due March 29, 2014 
Performance Linked to the 
Common Stock of International 
Game Technology (IGT) 
(524908VU1) 

 $10,000,000 2006 10-K  
3/14/07 8-K 

29.  March 30, 2007 Medium-Term Notes, Series I, FX- 
and Index-Linked Notes 
(52517PU41) 

 $16,000,000 2006 10-K  
3/14/07 8-K 

30.  April 3, 2007 Medium-Term Notes, Series I 
(52517PW64) 

 $2,000,000 2006 10-K 
3/14/07 8-K 

31.  April 6, 2007 Buffered Principal at Risk 
Enhanced Participation Notes 
Linked to the Lesser Performing of 
the S&P 500® Index and the Nikkei
225SM Index (52520WAM3) 

 $450,000 2006 10-K  
3/14/07 8-K 

32.  April 17, 2007 Medium-Term Notes, Series I 
(52517PX71) 

 $25,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

33.  April 20, 2007 Medium-Term Notes, Series I 
(52517PW80) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

34.  April 25, 2007 Medium-Term Notes, Series I 
(52517PW98) 

 $8,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

35.  April 25, 2007 Medium-Term Notes, Series I 
(52517PW98) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
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 Offering Date Security (CUSIP) Total Volume of 
Offering

Documents Incorporated

36.  April 25, 2007 Medium-Term Notes, Series I 
(52517PW98) 

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

37.  April 25, 2007 Medium-Term Notes, Series I 
(52517PW98) 

 $6,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

38.  April 26, 2007 Medium-Term Notes, Series I 
(52517PX89) 

 $11,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

39.  April 26, 2007 Medium-Term Notes, Series I 
(52517PX89) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

40.  April 26, 2007 Medium-Term Notes, Series I 
0.00% Notes Due April 26, 2012 
Performance Linked to the 
Common Stock of QUALCOMM 
Incorporated (QCOM) 
(524908WF3) 

 $13,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

41.  April 27, 2007 Medium-Term Notes, Series I 
(52517PX48) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

42.  April 27, 2007 Medium-Term Notes, Series I 
(52517PX55) 

 $2,400,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

43.  April 27, 2007 Medium-Term Notes, Series I 
(52517PX48) 

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
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 Offering Date Security (CUSIP) Total Volume of 
Offering

Documents Incorporated

44.  April 30, 2007 100% Principal Protection Callable 
Spread Daily Accrual Notes with 
Interest Linked to the Spread 
between the 30-year and the 2-year 
Swap Rates (52517PY21) 

 $6,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

45.  April 30, 2007 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) 

 $18,900,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

46.  April 30, 2007 100% Principal Protection Notes 
Linked to a Currency Basket 
(52520W549) 

 $24,066,340 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

47.  April 30, 2007 Performance Securities with Partial 
Protection Linked to a Global Index 
Basket (52520W515) 

 $23,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

48.  April 30, 2007 Buffered Principal at Risk Notes 
Linked to a Basket of Six Indices 
(524908WE6) 

 $2,460,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

49.  May 9, 2007 Buffered Principal at Risk 
Enhanced Participation Notes 
Linked to a Basket of Four Indices 
(524908WK2) 

 $900,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

50.  May 10, 2007 Medium-Term Notes, Series I 
(52517PY54) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
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51.  May 14, 2007 Medium-Term Notes, Series I 
1.00% Notes Due May 14, 2012 
Performance Linked to the 
Common Stock of International 
Game Technology (IGT) 
(52520WAV3) 

 $35,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

52.  May 15, 2007 Medium-Term Notes, Series I 
0.00% Notes Due May 15, 2010 
Performance Linked to the 
Common Stock of General Electric 
Company (524908WUO) 

 $60,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

53.  May 15, 2007 Medium-Term Notes, Series I 
0.00% Notes Due May 15, 2012 
Performance Linked to the 
Common Stock of McDonald’s 
Corporation (MCD) 
(524908WV8) 

 $10,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

54.  May 17, 2007 Medium-Term Notes, Series I 
(52517PZ61) 

 $10,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

55.  May 22, 2007 Medium-Term Notes, Series I 
(52517PZ79) 

 $25,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

56.  May 23, 2007 Medium-Term Notes, Series I 
(52517PY88) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

57.  May 23, 2007 Medium-Term Notes, Series I 
(52517PY96) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
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58.  May 23, 2007 Medium-Term Notes, Series, I 
(52517PZ53) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

59.  May 23, 2007 Medium-Term Notes, Series I 
(52517PY88) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

60.  May 23, 2007 Medium-Term Notes, Series I 
(52517PZ87) 

 $7,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

61.  May 23, 2007 Medium-Term Notes, Series I 
(52517P2E0) 

 $4,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

62.  May 23, 2007 Medium-Term Notes, Series I 
(52517P2E0) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

63.  May 23, 2007 Medium-Term Notes, Series I 
(52517PY88) 

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

64.  May 24, 2007 Medium-Term Notes, Series I 
(52517P2H3) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

65.  May 24, 2007 Medium-Term Notes, Series I 
(52517P2J9) 

 $6,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

66.  May 24, 2007 Buffered Return Enhanced Notes 
Linked to a Basket of Ten 
Commodities and Two Commodity 
Indices (52517PY47) 

 $4,210,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
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67.  May 24, 2007 Medium-Term Notes, Series I 
(52517P2J9)  $1,250,000 

2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

68.  May 25, 2007 Medium-Term Notes, Series I 
(52517P2L4) 

 $100,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

69.  May 31, 2007 100% Principal Protection Callable 
Spread Daily Accrual Notes with 
Interest Linked to the Spread 
between the 30-year and the 2-year 
Swap Rates (52517PY62) 

 $23,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

70.  May 31, 2007 100% Principal Protection Callable 
Daily Range Accrual Notes with 
Interest Linked to the 10-Year 
Constant Maturity U.S. Treasury. 
Rate (52517PY70) 

 $3,233,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

71.  May 31, 2007 Buffered Principal at Risk 
Enhanced Participation Notes 
Linked to a Basket of Four Indices 
(524908WS5) 

 $2,500,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

72.  May 31, 2007 Buffered Return 
Participation Notes Linked to a 
Basket of International Indices 
Summary Description 
(524908WW6) 

 $3,125,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

73.  May 31, 2007 100% Principal Protected Notes 
Linked to a Basket Consisting of a 
Foreign Equity Component and a 
Currency Component (524908XK1)

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
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74.  June 6, 2007 Principal at Risk Buffered Return 
Participation Notes Linked to a 
Basket of International Indices 
(52517P2W0) 

 $25,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 

75.  June 8, 2007 18.00% Reverse Exchangeable 
Notes Linked to the Common Stock 
of General Motors Corporation 
(GM) (52520WBB6) 

 $1,525,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
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76.  June 13, 2007 Medium-Term Notes, Series I 
(52517P2F7) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 

77.  June 13, 2007 Medium-Term Notes, Series I 
(52517P2F7) 

 $8,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 

78.  June 13, 2007 Medium-Term Notes, Series I 
1.25% Notes Due June 13, 2012 
Performance Linked to a Basket of 
Three Stocks (52520WBD2) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 

79.  June 15, 2007 Medium-Term Notes, Series I 
(52517P2S9) 

 $25,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 

80.  June 15, 2007 Medium-Term Notes, Series I 
(52517P3F6) 

 $4,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 

81.  June 15, 2007 Medium-Term Notes, Series I 
(52517P2S9) 

 $10,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 

82.  June 15, 2007 Medium-Term Notes, Series I 
(52517P3F6) 

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
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83.  June 18, 2007 100% Principal Protected Notes 
Linked to a Basket Consisting of a 
Foreign Equity Component and a 
Currency Component  
(524908XD7) 

 $10,287,000 2006 10-K 
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 

84.  June 19, 2007 Medium-Term Notes, Series I 
(52517PV40) 

 $2,500,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 

85.  June 20, 2007 Medium-Term Notes, Series I 
(52517P2N0) 

 $4,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 

86.  June 20, 2007 Medium-Term Notes, Series I 
(52517P2H3) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 

87.  June 20, 2007 Medium-Term Notes, Series I 
(52517P2N0) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 

88.  June 20, 2007 Medium Term Notes, Series I 
(52517P2X8) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 

89.  June 20, 2007 Medium-Term Notes, Series I 
(52517P2R1) 

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
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90.  June 20, 2007 Medium-Term Notes, Series I 
(52517PX97) 

 $10,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 

91.  June 20, 2007 Medium-Term Notes, Series I 
(52517P2R1) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 

92.  June 20, 2007 Medium-Term Notes, Series I 
(52517PS28) 

 $20,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 

93.  June 21, 2007 Medium-Term Notes, Series I 
(52517PW23) 

 $30,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 

94.  June 21, 2007 Buffered Return Enhanced Notes 
Linked to a Basket of 10 
Commodities and 2 Commodity 
Indices (52517P2M2) 

 $1,306,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 

95.  June 21, 2007 Medium-Term Notes, Series I FX 
Basket-Linked Notes (52517P2G5)

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 

96.  June 22, 2007 Medium-Term Notes, Series I 
(52517PZ38) 

 $9,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
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97.  June 22, 2007 Medium-Term Notes, Series I 
(52517PZ38) 

 $6,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 

98.  June 29, 2007 Medium-Term Notes, Series I Base 
Metals Basket Bonus Note 
(52517P2Y6) 

 $1,051,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 

99.  June 29, 2007 Medium-Term Notes, Series I Base 
Metals Basket Bonus Note 
(52517P3A7) 

 $7,476,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 

100. June 29, 2007 100% Principal Protected Notes 
Linked to a Basket Consisting of a 
Foreign Equity Component and a 
Currency Component 
(52520WAZ4) 

 $1,375,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 

101. June 29, 2007 100% Principal Protection 1.985% 
Notes Linked to a Basket of Asian 
Indices (52517P3C3) 

 $150,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 

102. June 29, 2007 100% Principal Protection 1.923% 
Notes Linked to a Basket of 
International Indices 
(52517P3B5) 

 $100,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 

103. June 29, 2007 Principal Protected Note with 
Enhanced Participation linked to an 
Asian Currency Basket 
(52517P2T7) 

 $521,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
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104. June 29, 2007 Medium-Term Notes, Series I Base 
Metals Basket Bonus Note 
(52517P3A7) 

 $45,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 

105. July 6, 2007 Medium-Term Notes, Series I Base 
Metals Basket Bonus Note 
(52517P3A7) 

 $85,000 2006 10-K 
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 

106. July 10, 2007 Medium-Term Notes, Series I 
(52517PW72) 

 $10,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

107. Ju1y 12, 2007 Medium-Term Notes, Series I Base 
Metals Basket Bonus Note 
(52517P3A7) 

 $50,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 

108. July 13, 2007 Medium-Term Notes, Series I 
(52517P3M1) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

109. July 13, 2007 Medium-Term Notes, Series I 
(52517P3M1) 

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
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110. July 13, 2007 Medium-Term Notes, Series I 
Three-Year Notes Linked to the 
LBCI Agriculture Index Total 
Return (52517P3X7) 

 $500,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

111. July 18, 2007 Medium-Term Notes, Series I 
(52517P3U3) 

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

112. July 19, 2007 100% Principal Protected Notes 
Linked to a Basket Consisting of an 
Index Component and an Index 
Fund Component (52517P3Z2) 
 

 $1,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

113. July 26, 2007 Medium-Term Notes, Series I FX 
Basket-Linked Notes (52517P3R0)

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

114. July 27, 2007 Medium-Term Notes, Series I 
(52517P3Y5) 

 $7,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 

115. July 27, 2007 Medium-Term Notes, Series I 
(52517P4A6) 

 $8,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
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116. July 30, 2007 Medium-Term Notes, Series I 
(52517P3J8) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

117. July 31, 2007 Principal Protected Note with 
Enhanced Participation linked to an 
Asian Currency Basket 
(52517P3S8) 
 

 $500,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

118. July 31, 2007 Principal Protected Note with 
Enhanced Participation linked to a 
Basket of Commodities 
(52517P3T6) 
 

 $692,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

119. July 31, 2007 100% Principal Protected Notes 
Linked to a Basket Consisting of a 
Foreign Equity Component and a 
Currency Component (524908K25)
 

 $7,775,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

120. July 31, 2007 100% Principal Protection 2.00% 
Notes Linked to a Basket of 
International Indices 
(52517P3W9) 
 

 $100,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

121. July 31, 2007 100% Principal Protection 
Enhanced Participation Notes 
Linked to a Basket of Asian Indices
(52517P3V1) 
 

 $401,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
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122. August 1, 2007 Medium-Term Notes, Series I 
(52517P4B4) 

 $2,500,000 2006 10-K 
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 

123. August 1, 2007 Partial Principal Protection Notes 
Linked to a Basket of Global 
Indices (524908J92) 

 $1,700,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

124. August 8, 2007 Return-Enhanced Notes Linked to a 
Basket of Ten Commodities 
(52517P4E8) 

 $5,050,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

125. August 8, 2007 Return-Enhanced Notes Linked to a 
Basket of Ten Commodities 
(52517P4E8) 

 $405,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

126. August 9, 2007 Capped Bearish Return Enhanced 
Notes with Knock-Out Level 
Linked to the S&P 500 Index 
(52517P3D1) 
 

 $4,565,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

127. August 13, 2007 Two-Year Notes Linked to the Dow
Jones-AIG Commodity Index 
Excess Return 

  $10,540,000 

(52517P4K4) 
 

2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
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128. August 15, 2007 Principal at Risk Buffered Return 
Enhanced Notes Linked to a Basket 
of International Indices 
(52517P4V0) 
 

 $2,750,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

129. August 17, 2007 Medium-Term Notes, Series I 
1.00% Notes Due August 17, 2014 
Performance Linked to the 
Common Stock of Intel Corporation 
(INTC) (524908J50) 

 $10,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

130. August 21, 2007 Medium-Term Notes, Series I 
(52517P4X6) 

 $25,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

131. August 21, 2007 Return-Enhanced Notes Linked to a 
Basket of Ten Commodities 
(52517P4E8) 

 $400,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

132. August 21, 2007 Return-Enhanced Notes Linked to a
Basket of Ten Commodities 
(52517P4E8) 

 $378,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

133. August 22, 2007 Annual Review Notes with 
Contingent Principal Protection 
Linked to an Index 
(52517P4Y4) 
 

 $2,500,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
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134. August 23, 2007 Medium-Term Notes, Series I 
(52517P3L3) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

135. August 27, 2007 2.49% Notes Due 2008 
(52517P5A5) 

 $100,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

136. August 28, 2007 4.48% Notes Due 2022 
(52517P4Z1) 

 $750,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

137. August 28, 2007 Performance Securities with Partial 
Protection Linked to a Global Index 
Basket (524908K90) 

 $1,900,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

138. August 29, 2007 Medium-Term Notes, Series I 
(52517P4T5) 

 $1,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

139. August 30, 2007 Medium-Term Notes, Series I 
(52517P2U4) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
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140. August 30, 2007 Extendible Floating Rate Senior 
Notes (52520WDE8) 

 $580,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

141. August 30, 2007 100% Principal Protection 
Enhanced Participation Notes 
Linked to a Basket of Asian Indices
(52517P4M0) 
 

 $103,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

142. August 30, 2007 2.84% Notes Due 2008 
(52517P5E7) 

 $250,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

143. August 30, 2007 2.83% Notes Due 2008 
(52517P5D9) 

 $590,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

144. August 30, 2007 2.57% Notes Due 2008 
(52517P5H0) 

 $175,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

145. August 30, 2007 2.81% Notes Due 2008 
(52517P5C1) 

 $220,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
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146. August 31, 2007 Principal Protected Note with 
Enhanced Participation linked to an 
Asian Currency Basket 
(52517P4P3) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

147. August 31, 2007 Principal Protected Note with 
Enhanced Participation 
Linked to a Currency Basket 
(52517P4W8) 

 $1,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

148. August 31, 2007 Principal Protected Note with 
Enhanced Participation linked to a 
Basket of Commodities 
(52517P4Q1) 

 $179,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 

149. August 31, 2007 Buffered Annual Review Notes 
Linked to an Index (52517P5F4) 

 $1,590,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
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Offering Date Security (CUSIP) Total Volume of 
Offering

Documents Incorporated

150. September 24, 2007 10% Reverse Exchangeable Notes 
Linked to the Common Stock of 
Allied Waste Industries, Inc. (WA)
(524908L73) 

 $1,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 

151. September 26, 2007 Medium-Term Notes, Series I 
(52517P5S6) 

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 

152. September 27, 2007 Medium-Term Notes, Series I FX 
Basket-Linked Notes (52517P5Q0)

 $2,500,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 

153. September 27, 2007 Principal at Risk Buffered Return 
Enhanced Notes Linked to the 
S&P Index 
(52517P5V9) 

 $501,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 
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154. September 27, 2007 2.97% Floating Rate LIBOR Notes 
Due 2009 (Extendable to 2013) 
(524908W97) 

 $1,135,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 

155. September 27, 2007 2.97% Floating Rate LIBOR Notes 
Due 2009 (Extendable to 2013) 
(524908S27) 

 $465,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 

156. September 27, 2007 2.99% Notes Due 2008 
(524908R77) 

 $320,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 

157. September 28, 2007 Medium-Term Notes, Series I 
(52517P5R8) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 

158. September 28, 2007 Medium-Term Notes, Series I 
(52517P5R8) 

 $4,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 
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159. September 28, 
2007 

Buffered Return Enhanced Notes 
Linked to a Basket of 10 
Commodities and 2 Commodity 
Indices (52517P5G2) 

 $1,165,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 

160. September 28, 2007 Medium-Term Notes, Series I 
(52517P6J5) 

 $25,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 

161. September 28, 2007 100% Principal Protection 
Enhanced Participation Notes 
Linked to a Basket of Asian 
Indices 
(52517P3P4) 

 $59,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 

162. September 28, 2007 100% Principal Protected Monthly 
Return Notes 
Linked to a Seasonal Strategy on 
the S&P 500® Index (52517P5J6)

 $376,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 

163. September 28, 2007 Medium-Term Notes, Series I 
Three-Year Notes Linked to the 
LBCI Equal Weight Excess Return
(52517P6G1) 

 $2,351,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 
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164. September 28, 2007 13.50% Reverse Exchangeable 
Notes Linked to the Common 
Stock of Yahoo! Inc. (YHOO) 
(524908F38) 

 $407,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 

165. September 28, 2007 23.75% Reverse Exchangeable 
Notes Linked to the Common 
Stock of Garmin Ltd. (GRMN) 
(524908N63) 

 $5,018,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 

166. September 28, 2007 13.25% Reverse Exchangeable 
Notes Linked to the Common 
Stock of Ford Motor Company (F)
(524908N48) 

 $990,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 

167. September 28, 2007 14.35% Reverse Exchangeable 
Notes Linked to the Common 
Stock of AMR Corporation (AMR)
(524908N30) 

 $312,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 

168. September 28, 2007 Medium-Term Notes, Series I 
(52517P4S7) 

 $789,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 
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169. September 28, 
2007 

Medium-Term Notes, Series 1 FX 
Basket-Linked Notes (52517P4H1)

 $11,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 

170. September 28, 2007 Medium-Term Notes, Series I 
(52520WDK4) 

 $272,200,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 

171. September 28, 2007 Medium-Term Notes, Series I 
(5249082J8) 

 $500,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 

172. September 28, 2007 Lehman Brothers Copper/Euro 
Pyramid Notes Non-Principal 
Protected 
(52517P6N6) 

 $10,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 

173. September 28, 2007 2.65% Notes Due 2009 
(524908X54) 

 $400,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 
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174. September 28, 2007 2.65% Notes Due 2008 
(52520WDF5) 

 $175,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 

175. September 28, 2007 2.63% Notes Due 2008 
(524908X21) 

 $100,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 

176. October 2, 2007 Principal Protected Note with 
Enhanced Participation linked to 
an Asian Currency Basket 
(52517P3N9) 

 $190,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 

177. October 2, 2007 Principal Protected Note with 
Enhanced Participation 
Linked to a Currency Basket 
(52517P5M9) 

 $64,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 

178. October 2, 2007 Principal Protected Note with 
Enhanced Participation Linked to a 
Basket of Commodities 
(52517P5P2) 

 $192,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 
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179. October 3, 2007 Medium-Term Notes, Series 1 
(52517P6B2) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 

180. October 3, 2007 FX Basket-Linked Notes Due 
October 31, 2008 
(52517P6D8) 

 $2,200,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 

181. October 3, 2007 Buffered Return Enhanced Notes 
Linked to a Basket of International 
Indices (52517P6H9) 

 $5,470,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 

182. October 3, 2007 Buffered Return Enhanced Notes 
Linked to the S&P 500 Index 
(52517P6F3) 

 $3,050,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 
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183. October 10, 2007 Medium-Term Notes, Series I 
(52517P6L0) 

 $25,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

184. October 10, 2007 Medium-Term Notes, Series I 
Return-Enhanced Notes Linked to 
a Basket of Ten Commodities 
(52517P6R7) 

 $1,797,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

185. October 10, 2007 Medium-Term Notes, Series I 
Return-Enhanced Notes Linked to 
a Basket of Ten Commodities 
(52517P6R7) 

 $614,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

186. October 11, 2007 Medium-Term Notes, Series I 
(52517P7A3) 

 $16,405,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
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187. October 12, 2007 Medium-Term Notes, Series I FX 
Basket-Linked Notes (52517P6Q9)

 $13,500,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

188. October 12, 2007 Medium-Term Notes, Series I FX 
Basket-Linked Notes (52517P6Y2)

 $5,500,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

189. October 12, 2007 19.25% Reverse Exchangeable 
Notes Linked to the Common 
Stock of D.R. Horton, Inc. (DHI) 
(5249083H1) 

 $1,500,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

190. October 12, 2007 100% Principal Protection 
Autocallable Absolute Return 
Barrier Notes Linked to the S&P 
500® Index 
(52522L368) 

 $8,375,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
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191. October 12, 2007 Lehman Brothers Holding, Inc. 6% 
Exchangeable Notes Due October 
12, 2010 
(52522L350) 

 $22,632,500 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

192. October 12, 2007 Lehman Brothers Holding, Inc. 6% 
Exchangeable Notes Due October 
12, 2010 
(52522L350) 

 $65,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

193. October 16, 2007 Medium-Term Notes, Series I 
1.00% Notes Performance Linked 
to the Common Stock of Intel 
Corporation (INTC) (5249083F5) 

 $20,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

194. October 17, 2007 Medium-Term Notes, Series I 
(52517P6C0) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
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195. October 17, 2007 Medium-Term Notes, Series I 
(52517P6C0) 

 $9,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

196. October 17, 2007 Medium-Term Notes, Series I 
(52517P6C0) 

 $9,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

197. October 17, 2007 Medium-Term Notes, Series I 
(52517P6S5) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

198. October 17, 2007 Medium-Term Notes, Series I 
(52517P6T3) 

 $15,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
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199. October 17, 2007 Medium-Term Notes, Series I 
(52517P6T3) 

 $25,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

200. October 18, 2007 Medium-Term Notes, Series I 
(52517P5W7) 

 $15,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

201. October 19, 2007 Medium-Term Notes, Series I 
Return-Enhanced Notes Linked to 
a Basket of 10 Commodities 
(52517P6R7) 

 $300,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

202. October 19, 2007 Medium-Term Notes, Series I 
Return-Enhanced Notes Linked to 
a Basket of 10 Commodities 
(52517P6R7) 

 $305,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
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203. October 19, 2007 Medium-Term Notes, Series I 
Return-Enhanced Notes Linked to 
a Basket of 10 Commodities 
(52517P6R7) 

 $550,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

204. October 19, 2007 Medium-Term Notes, Series I 
Return-Enhanced Notes Linked to 
a Basket of 10 Commodities 
(52517P6R7) 

 $2,150,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

205. October 23, 2007 Medium-Term Notes, Series I 
Return-Enhanced Notes Linked to 
a Basket of 10 Commodities 
(52517P6R7) 

 $1,710,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

206. October 25, 2007 Principal Protection Notes Linked 
to a Basket of International Indices 
(52517P7B1) 

 $1,164,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
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207. October 26, 2007 Medium-Term Notes, Series I 
(52517P7L9) 

 $10,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

208. October 26, 2007 Return Enhanced Notes with 
Contingent Protection Linked to 
the SPDR S&P Homebuilders ETF 
(52517P7G0) 

 $4,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

209. October 26, 2007 Medium-Term Notes, Series I 
(52517P7L9) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

210. October 30, 2007 Medium-Term Notes, Series I 
2.40% Notes Due October 30, 
2012 Performance Linked to the 
Common Stock of Icahn 
Enterprises L.P. (IEP) 
(5249083L2) 

 $4,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
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211. October 31, 2007 Medium-Term Notes, Series I 
Notes linked to Gold, Aluminum 
and Copper (52517P7D7) 

 $750,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

212. October 31, 2007 Medium-Term Notes, Series I FX 
Basket-Linked Notes (52517P6U0)

 $879,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

213. October 31, 2007 100% Principal Protection 
Enhanced Participation Notes 
Linked to an International Index 
Basket 
(52517P6Z9) 

 $119,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

214. October 31, 2007 100% Principal Protected 
Autocallable Absolute Return 
Barrier Notes Linked to the S&P 
500® Index 
(52517P7M7) 

 $3,305,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
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215. October 31, 2007 Buffered Return Enhanced Notes 
Linked to a Basket Consisting of 
an Index Component and an Index 
Fund Component (52517P7C9) 

 $1,456,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

216. November 1, 2007 Principal Protected Note with 
Enhanced Participation linked to 
an Asian Currency Basket 
(52517P5L1) 

 $347,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

217. November 1, 2007 Principal Protected Note with 
Enhanced Participation Linked to a 
Basket of Commodities 
(52517P6V8) 

 $247,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

218. November 2, 2007 Medium-Term Notes, Series I 
Buffered Return-Enhanced Notes 
Linked to a Basket of LBCI Pure 
Beta Excess Return Sub-Indices 
(52517P7F2) 

 $1,995,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
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219. November 2, 2007 Medium-Term Notes, Series I 
Buffered Return-Enhanced Notes 
Linked to a Basket of LBCI Pure 
Beta Excess Return Sub-Indices 
(52517P6P1) 

 $144,330,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

220. November 2, 2007 Buffered Principal at Risk Notes 
Linked to a Basket of Asian 
Indices 
(5249083M0) 

 $2,900,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

221. November 13, 2007 Medium-Term Notes, Series I FX 
Basket-Linked Notes 
(5252M0AN7) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

222. November 14, 2007 Medium-Term Notes, Series I 
Crude Oil-Linked Dual 
Participation Notes (52517P4R9) 

 $3,015,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
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223. November 14, 2007 Medium-Term Notes, Series I 
Crude Oil-Linked Dual 
Participation Notes (52517P4R9) 

 $945,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

224. November 14, 2007 Medium-Term Notes, Series I 
(5252M0AT4) 

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

225. November 15, 2007 Medium-Term Notes, Series I 
(52517P7J4) 

 $1,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

226. November 15, 2007 Medium-Term Notes, Series I FX 
Basket-Linked Notes (52517P7H8)

 $20,933,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
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227. November 16, 2007 Buffered Return Enhanced Notes 
Linked to a Basket of Global 
Indices (52517P6M8) 

 $1,500,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

228. November 16, 2007 100% Principal Protected Return 
Enhanced Notes Linked to a 
Basket Consisting of an Index 
Fund Component and a 
Commodity Component 
(5252M0AS6) 
 

 $3,500,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

229. November 19, 2007 Medium-Term Notes, Series I 
(5252M0AM9) 

 $25,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

230. November 19, 2007 Medium-Term Notes, Series I 
(5252M0AT4) 

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
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231. November 21, 2007 Medium-Term Notes, Series I 
(5252M0AT4) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

232. November 26, 2007 Medium-Term Notes, Series I FX 
Basket-Linked Notes (52517P7H8)

 $500,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

233. November 27, 2007 Medium-Term Notes, Series I 
(5252M0AV9) 

 $38,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

234. November 27, 2007 Medium-Term Notes, Series I 
Crude Oil-Linked Dual 
Participation Notes (52517P4R9) 

 $380,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
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235. November 27, 2007 Medium-Term Notes, Series I 
Crude Oil-Linked Dual 
Participation Notes (52517P4R9) 

 $1,170,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

236. November 27, 2007 Medium-Term Notes, Series I 
Crude Oil-Linked Dual 
Participation Notes (52517P4R9) 

 $512,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

237. November 28, 2007 Three-Year Notes Linked to the 
Dow Jones-AIG Commodity Index 
Excess Return (52517P6K2) 

 $2,415,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

238. November 29, 2007 Medium-Term Notes, Series I 
(52517P6W6) 

 $10,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
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239. November 29, 2007 Buttered Return Enhanced Notes 
Linked to a Basket of Global 
Indices (5252M0AD9) 

 $2,724,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

240. November 29, 2007 Buffered Return Enhanced Notes 
Linked to a Basket of Ten 
Commodities and Two Commodity 
Indices (5252M0AB3) 

 $3,749,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

241. November 29, 2007 Buffered Return Enhanced Notes 
Linked to the S&P 500® Index 
(52517P6X4) 

 $530,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

242. November 30, 2007 Principal Protected Note with 
Enhanced Participation 
Linked to an Asian Currency 
Basket (5252M0AG2) 

 $368,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
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243. November 30, 2007 Principal Protected Note with 
Enhanced Participation Linked to a 
Basket of Commodities 
(5252M0AQ0) 

 $155,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

244. November 30, 2007 Principal Protected Note with 
Enhanced Participation Linked to a 
Developed Nations Currency 
Basket (5252M0AF4) 

 $513,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

245. November 30, 2007 FX Basket-Linked Note “BRIC 
Leveraged Appreciation Basket” 
(52517P3G4) 

 $2,020,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

246. November 30, 2007 10.50% Reverse Exchangeable 
Notes Linked to the Common 
Stock of Cisco Systems, Inc. 
(CSCO) (5249083B4) 

 $898,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
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247. November 30, 2007 10.05% Reverse Exchangeable 
Notes Linked to the Common 
Stock of Google Inc. (GOOG) 
(5249083S7) 

 $125,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

248. November 30, 2007 9.50% Reverse Exchangeable 
Notes Linked to the Common 
Stock of Pfizer Inc. (PFE) 
(5249083W8) 

 $709,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

249. November 30, 2007 Medium-Term Notes, Series I FX 
Basket-Linked Notes 
(5252M0AH0) 

 $2,136,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

250. December 3, 2007 Buffered Return Enhanced Notes 
with Partial Protection Linked to a 
Basket of Global Indices 
(52517P5T4) 

 $500,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
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251. December 5, 2007 Medium-Term Notes, Series I 
(5252M0AU1) 

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

252. December 5, 2007 Medium-Term Notes, Series I 
(5252M0AU1) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

253. December 5, 2007 Medium-Term Notes, Series I 
(5252M0AU1) 

 $1,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

254. December 5, 2007 Medium-Term Notes, Series I FX 
Basket-Linked Notes 
(5252M0AZ0) 

 $1,042,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

   
47 

 

Case 1:09-md-02017-LAK     Document 93-7      Filed 04/27/2009     Page 47 of 159



 

 
 

Offering Date Security (CUSIP) Total Volume of 
Offering

Documents Incorporated

255. December 5, 2007 FX Basket-Linked Note “Asian 
Basket” (5252M0BB2) 

 $214,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

256. December 5, 2007 Medium-Term Notes, Series I 
(5252M0AU1) 

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

257. December 7, 2007 Medium-Term Notes, Series I 
(5252M0AW7) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

258. December 10, 2007 Buffered Return Enhanced Notes 
Linked to a Basket of Global 
Indices (5252M0BE6) 

 $2,385,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
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259. December 11, 2007 100% Principal Protection Notes 
Linked to a Basket of International 
Indices (52517P5N7) 

 $1,250,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

260. December 12, 2007 Medium-Term Notes, Series I 
(5252M0AA5) 

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 

261. December 12, 2007 Medium-Term Notes, Series 1 FX 
Basket-Linked Notes 
(5252M0AZ0) 

 $77,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
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262. December 13, 2007 Buffered Return Enhanced Notes 
Linked to a Basket of Common 
Stocks (5252M0AC1) 

 $610,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K 

263. December 14, 2007 100% Principal Protected Absolute 
Return Barrier Notes Linked to the 
S&P 500® Index (52517P7C9) 

 $1,456,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K 

264. December 18, 2007 Buffered Return Enhanced Notes 
Linked to the S&P 500 Index 
(52517P2Z3) 

 $5,450,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K 
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265. December 21, 2007 Medium-Term Notes, Series I FX 
Basket-Linked Notes 
(5252M0AX5) 

 $7,582,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K 

266. December 27, 2007 Medium-Term Notes, Series I  
Four-Year Notes Linked to the  
Dow Jones-AIG Commodity Index 
Excess Return (5252M0BH9) 

 $1,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K 

267. December 28, 2007 Medium-Term Notes, Series I 
(5252M0AY3) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K 
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268. December 28, 2007 Medium-Term Notes, Series I 
(5252M0AR8) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K 

269. December 28, 2007 Medium-Term Notes, Series I 
(5252M0AR8) 

 $7,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K 

270. December 28, 2007 Medium-Term Notes, Series I 
(5252M0AY3) 

 $18,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K 
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271. December 28, 2007 Medium-Term Notes, Series I 
(5252M0AY3) 

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K 

272. December 28, 2007 Medium-Term Notes, Series I 
(5252M0AR8) 

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K 

273. December 28, 2007 Medium-Term Notes, Series I 
(5252M0AR8) 

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K 
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274. December 28, 2007 Medium-Term Notes, Series I 
(5252M0AJ6) 

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K 

275. December 28, 2007 Medium-Term Notes, Series I 
(5252M0AY3) 

 $6,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K 

276. December 28, 2007 Medium-Term Notes, Series I 
(5252M0AR8) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K 
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277. December 28, 2007 Medium-Term Notes, Series I 
(5252M0AJ6) 

 $725,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K 

278. December 28, 2007 Medium-Term Notes, Series I 
(5252M0AY3) 

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K 

279. December 28, 2007 Medium-Term Notes, Series I 
(5252M0BJ5) 

 $1,500,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K 
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280. December 28, 2007 100% Principal Protected 
Autocallable Absolute Return 
Barrier Notes Linked to the MSCI 
EAFE® Index (52517P3Q2) 

 $3,115,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K 

281. December 28, 2007 Medium-Term Notes, Series I FX 
Basket-Linked Notes 
(5252M0BA4) 

 $555,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K 

282. December 28, 2007 Medium-Term Notes, Series I FX 
Basket-Linked Notes 
(5252M0BC0) 

 $1,689,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K 
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283. December 28, 2007 Medium-Term Notes, Series I 
(5252M0BJ5) 

 $470,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K 

284. December 28, 2007 Medium-Term Notes, Series I 
(5252M0AY3) 

 $1,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K 

285. December 31, 2007 100% Principal Protected Notes 
Linked to a Basket Consisting of an 
Index Fund Component and a 
Commodity Component 
(5252M0AE7) 

 $5,816,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K 
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286. December 31, 2007 Buffered Return Enhanced Notes 
Linked to the Financial Select 
Sector SPDR® Fund 
(5252M0BD8) 

 $2,823,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K 

287. January 3, 2008 Medium-Term Notes, Series I 
(52517P3E9) 

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K 

288. January 3, 2008 Medium-Term Notes, Series I 
(52517P3E9) 

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K 
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289. January 3, 2008 Medium-Term Notes, Series I 
(52517P3E9) 

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K 

290. January 3, 2008 Medium-Term Notes, Series I 
(52517P3E9) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K 

291. January 11, 2008 Principal Protected Note with 
Enhanced Participation Linked to a 
Basket of Commodities 
(52517P2V2) 

 $961,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K 
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292. January 11, 2008 Principal Protected Note with 
Enhanced Participation linked to an 
India & China Currency Basket 
(5252M0BG1) 

 $1,026,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K 

293. January 11, 2008 100% Principal Protected Absolute 
Return Barrier Notes Linked to the 
S&P 500® Index 
(5252M0BP1) 

 $1,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K 

294. January 14, 2008 YEELDS (Yield-Enhanced Equity-
Linked Debt Securities) with 
payment at maturity linked to the 
performance of the Underlying 
Stock (52522L558) 

 $500,007,600 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K 
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295. January 14, 2008 Buffered Return Enhanced Notes 
Linked to The AMEX Gold BUGS 
Index (5252M0BN6) 

 $4,730,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K 

296. January 24, 2008 Medium-Term Notes, Series I 
(52517P6A4) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K 

297. January 24, 2008 Medium-Term Notes, Series I 
(5252M0BL0) 

 $14,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K 
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298. January 24, 2008 Medium-Term Notes, Series I 
(52517P6A4) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K 

299. January 24, 2008 Medium-Term Notes, Series I 
(52517P6A4) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K 

300. January 24, 2008 Medium-Term Notes, Series I 
(5252M0BL0) 

 $16,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K 
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301. January 24, 2008 Medium-Term Notes, Series I 
(52517P6A4) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K 

302. January 24, 2008 Medium-Term Notes, Series I 
(5252M0BL0) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K 

303. January 24, 2008 Medium-Term Notes, Series I 
(5252M0BL0) 

 $10,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K 
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304. January 24, 2008 Medium-Term Notes, Series I 
(5252M0BL0) 

 $10,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  

305. January 24, 2008 FX Basket-Linked Note “BRIC 
Leveraged Appreciation Basket” 
(52517P7K1) 

 $200,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K 

306. January 25, 2008 Principal Protection Notes Linked 
to a Basket of U.S. Indices 
(5252M0CJ4) 

 $1,006,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K 
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307. January 30, 2008 Medium-Term Notes, Series I 
(5252M0BX4) 

 $15,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

308. January 30, 2008 Medium-Term Notes, Series I 
(5252M0BY2) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

309. January 30, 2008 Medium-Term Notes, Series I 
(5252M0BS5) 

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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310. January 30, 2008 Medium-Term Notes, Series I 
(5252M0BX4) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

311. January 30, 2008 Medium-Term Notes, Series I 
(5252M0BX4) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

312. January 30, 2008 Medium-Term Notes, Series I 
(5252M0BS5) 

 $17,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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313. January 30, 2008 Buffered Annual Review Notes 
Linked to the S&P 500® Index 
(5252M0CC9) 

 $5,885,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

314. January 30, 2008 Medium-Term Notes, Series I 
(5252M0BS5) 

 $11,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

315. January 30, 2008 100% Principal Protected Barrier 
Notes with Contingent Return 
Linked to the S&P 500® Index 
(5252M0CN5) 

 $3,300,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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316. January 30, 2008 Medium-Term Notes, Series I 
(5252M0BX4) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

317. January 31, 2008 15.30% Reverse Exchangeable 
Notes Linked to the Common Stock 
of CIT Group Inc. (CIT) 
(5249084X5) 

 $367,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

318. January 31, 2008 13.55% Reverse Exchangeable 
Notes Linked to the Common Stock 
of Wynn Resorts, 
Limited (WYNN) 
(5249085R7) 

 $125,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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319. January 31, 2008 Medium-Term Notes, Series I FX 
Basket-Linked Notes (52517P6E6)

 $875,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

320. January 31, 2008 Medium-Term Notes, Series I FX 
Basket-Linked Notes (52517P7K1)

 $214,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

321. January 31, 2008 Return Enhanced Notes with 
Contingent Protection Linked to the 
Financial Select Sector SPDR® 
Fund (5252M0CG0) 

 $7,165,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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322. January 31, 2008 Medium-Term Notes, Series I 
(5252M0CS4) 

 $17,061,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

323. February 1, 2008 Return Enhanced Notes Linked to 
the Financial Select Sector SPDR® 
Fund (5252M0CR6) 

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

324. February 1, 2008 Medium-Term Notes, Series I 
(5252M0CW5) 

 $9,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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325. February 4, 2008 Annual Review Notes with 
Contingent Principal Protection 
Linked to the Common Stock of the 
Home Depot, Inc. (5249085W6) 

 $100,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

326. February 4, 2008 Principal Protected Note with 
Enhanced Participation Linked to 
an India & China Currency Basket 
(5252M0DB0) 

 $232,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

327. February 6, 2008 Medium-Term Notes, Series I 
(5252M0CH8) 

 $15,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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328. February 6, 2008 Medium-Term Notes, Series I 
(5252M0CL9) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

329. February 6, 2008 Medium-Term Notes, Series I 
(5252M0CH8) 

 $10,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

330. February 6, 2008 Medium-Term Notes, Series I 
(5252M0CL9) 

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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331. February 6, 2008 Medium-Term Notes, Series I 
(5252M0CH8) 

 $10,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

332. February 7, 2008 Principal Protected Notes Linked to 
a Basket of 10 Commodities and 2 
Commodity Indices (5252M0AP2) 

 $8,652,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

333. February 7, 2008 Buffered Return Enhanced Notes 
Linked to a Basket of 10 
Commodities and 2 Commodity 
Indices (5252M0BM8) 

 $1,167,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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334. February 7, 2008 Medium-Term Notes, Series I 
(5252M0DE4) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

335. February 8, 2008 Medium-Term Notes, Series I 
(5252M0CB1) 

 $10,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  

  2007 10-K 
336. February 8, 2008 Medium-Term Notes, Series I 

(5252M0CB1) 
 $5,000,000 2006 10-K  

3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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337. February 8, 2008 Medium-Term Notes, Series I 
(5252M0CB1) 

 $4,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

338. February 8, 2008 Medium-Term Notes, Series I 
(5252M0CB1) 

 $12,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

339. February 8, 2008 Medium-Term Notes, Series I 
(5252M0CB1) 

 $11,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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340. February 11, 2008 Buffered Return Enhanced Notes 
Linked to the Financial Select 
Sector SPDR Fund (52517P5Z0) 

 $33,685,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

341. February 12, 2008 Medium-Term Notes, Series I 
(5252M0CA3) 

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

342. February 12, 2008 Medium-Term Notes, Series I 
(5252M0CK1) 

 $15,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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343. February 12, 2008 Medium-Term Notes, Series I 
(5252M0DJ3) 

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

344. February 12, 2008 Principal Protected Note with 
Enhanced Participation linked to an 
India & China Currency Basket 
(5252M0BU0) 

 $585,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

345. February 12, 2008 Medium-Term Notes, Series I 
Return Enhanced Notes Linked to 
MarQCuS Portfolio A 
(USD) Index (5252M0DL8) 

 $6,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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346. February 14, 2008 Medium-Term Notes, Series I 
(5252M0CM7) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

347. February 14, 2008 Medium-Term Notes, Series I 
(5252M0CM7) 

 $10,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

348. February 14, 2008 Principal Protected Note with 
Enhanced Participation Linked to a 
Basket of Commodities 
(5252M0BR7) 

 $688,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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349. February 14, 2008 Medium-Term Notes, Series I 
(5252M0CM7) 

 $9,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

350. February 14, 2008 Return Enhanced Notes to 
MarQCuS Portfolio A (USD) Index
(5252M0DL8) 

 $6,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

351. February 14, 2008 Principal Protected Note with 
Enhanced Participation linked to a 
Latin American Currency Basket 
(5252M0BT3) 

 $418,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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352. February 14, 2008 Principal Protected Note with 
Enhanced Participation 
linked to a Currency Basket 
(5252M0BV8) 

 $508,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

353. February 14, 2008 Medium-Term Notes, Series I 
Principal Protected Notes Linked to 
MarQCuS 
Portfolio A (USD) Index 
(5252M0DK0) 

 $14,600,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

354. February 14, 2008 100% Principal Protection Notes 
Linked to a Currency Basket 
(5252M0AL1) 

 $465,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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355. February 14, 2008 Medium-Term Notes, Series I FX 
Basket-Linked Note (5252M0CE5)

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

356. February 15, 2008 100% Principal Protected Absolute 
Return Barrier Notes Linked to the 
S&P 500® Index 
(5252M0DS3) 

 $774,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

357. February 19, 2008 19.75% Reverse Exchangeable 
Notes Linked to the Least 
Performing Common Stock in a 
Basket of Common Stocks 
(5249086V7) 

 $1,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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358. February 19, 2008 Semi-Annual Review Note Linked 
to the Financial Select Sector SPDR 
Fund (5252M0DT1) 

 $12,980,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

359. February 20, 2008 Buffered Return Enhanced Notes 
Linked to the Financial Select 
Sector SPDR Fund (5252M0DH7) 

 $2,325,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

360. February 20, 2008 Medium-Term Notes, Series I FX 
Basket-Linked Notes (5252M0CE5)

 $3,975,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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361. February 20, 2008 Medium-Term Notes, Series I 
(5252M0DZ7) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

362. February 22, 2008 Medium-Term Notes, Series I 
(5252M0DG9) 

 $2,500,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

363. February 22, 2008 Medium-Term Notes, Series I 
(5252M0DG9) 

 $500,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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364. February 22, 2008 Semi-Annual Review Notes with 
Contingent Principal Protection 
Linked to the Least Performing 
Common Stock in a Basket of 
Common Stocks (5249086U9) 

 $1,999,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

365. February 25, 2008 Medium-Term Notes, Series I 
(5252M0CU9) 

 $7,500,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

366. February 25, 2008 Medium-Term Notes, Series I 
(5252M0CU9) 

 $2,500,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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367. February 25, 2008 Medium-Term Notes, Series I 
(5252M0CU9) 

 $4,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

368. February 25, 2008 Medium-Term Notes, Series I 
(5252M0CU9) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

369. February 25, 2008 Medium-Term Notes, Series I 
(5252M0CU9) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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370. February 25, 2008 Return Enhanced Notes Linked to 
the Financial Select Sector SPDR® 
Fund 
(5252M0DW4) 

 $1,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

371. February 25, 2008 Semi-Annual Review Notes with 
Contingent Principal 
Protection Linked to the Least 
Performing Common Stock in a 
Basket of Common Stocks 
(5249086W5) 

 $500,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

372. February 25, 2008 Medium-Term Notes, Series I 
(5252M0CU9) 

 $500,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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373. February 27, 2008 Medium-Term Notes, Series I 
(5252M0CQ8) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

374. February 27, 2008 Medium-Term Notes, Series I 
(5252M0CV7) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

375. February 27, 2008 Medium-Term Notes, Series I 
(5252M0CT2) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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376. February 27, 2008 Medium-Term Notes, Series I 
(5252M0CQ8) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

377. February 27, 2008 Medium-Term Notes, Series I 
(5252M0CT2) 

 $10,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

378. February 27, 2008 Medium-Term Notes, Series I 
(5252M0CV7) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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379. February 27, 2008 Medium-Term Notes, Series I 
(5252M0CT2) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

380. February 27, 2008 Medium-Term Notes, Series I 
(5252M0DR5) 

 $7,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

381. February 27, 2008 Medium-Term Notes, Series I 
(5252M0CV7) 

 $4,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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382. February 27, 2008 Medium-Term Notes, Series I 
(5252M0DX2) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

383. February 27, 2008 Medium-Term Notes, Series I 
(5252M0CT2) 

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

384. February 27, 2008 Medium-Term Notes, Series 1 FX 
Basket-Linked Notes (5252M0CE5)

 $4,479,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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385. February 27, 2008 Annual Review Notes with 
Contingent Principal Protection 
Linked to the Common Stock of 
General Electric Company 
(5249085Y2) 

 $100,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

386. February 27, 2008 Medium-Term Notes, Series I 
(5252M0DX2) 

 $4,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

387. February 27, 2008 100% Principal Protected Notes 
Linked to the S&P 500® Index 
(5252M0CX3) 

 $866,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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388. February 27, 2008 Medium-Term Notes, Series I 
(5252M0CQ8) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

389. February 28, 2008 Medium-Term Notes, Series I FX 
Basket-Linked Notes 
(5252M0DU8) 

 $1,200,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

390. February 28, 2008 China Bull Notes 100% Principal 
Protected at Maturity 
(5252M0DF1) 

 $3,185,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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391. February 28, 2008 China Bull Notes 100% Principal 
Protected at Maturity 
(5252M0DF1) 

 $75,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

392. February 28, 2008 Medium-Term Notes, Series I FX 
Basket-Linked Notes 
(5252M0DA2) 

 $2,223,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

393. February 29, 2008 Buffered Return Enhanced Notes 
Linked to MarQCuS Portfolio A 
(USD) Index (5252M0DN4) 

 $20,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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394. February 29, 2008 Buffered Return Enhanced Notes 
Linked to the Financial Select 
Sector SPDR® Fund 
(5252M0CY1) 

 $4,738,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

395. February 29, 2008 Emerging Economies 100% 
Principal Protected Notes Linked to 
a Basket Consisting of a Foreign 
Equity Component and a Currency 
Component (5252M0DD6) 

 $9,368,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

396. February 29, 2008 Medium-Term Notes, Series I FX 
Basket-Linked Notes 
(5252M0DA2) 

 $2,223,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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397. February 29, 2008 Medium-Term Notes, Series I FX 
Basket-Linked Notes 
(5252M0DM6) 

 $870,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

398. February 29, 2008 13.75% Reverse Exchangeable 
Notes Linked to the Common Stock 
of Foster Wheeler Ltd. (FWLT) 
(5249086N5) 

 $173,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

399. February 29, 2008 100% Principal Protected Absolute 
Return Barrier Notes with 
Contingent Highwater Mark 
Absolute Return Linked to the S&P 
500® Index 
(5252M0CP0) 

 $30,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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400. March 3, 2008 Medium-Term Notes, Series I 
(5252M0DV6) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

401. March 3, 2008 Medium-Term Notes, Series I 
(5252M0DV6) 

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

402. March 3, 2008 21.15% Reverse Exchangeable 
Notes Linked to the Common Stock 
of Southern Copper Corporation 
(PCU) (5249086Q8) 

 $750,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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403. March 4, 2008 China Bull Notes 100% Principal 
Protected at Maturity 
(5252M0DF1) 

 $285,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

404. March 5, 2008 Yield Enhanced Equity Linked 
Debt Securities (“YEELDS”) 
Performance Linked to Transocean 
Inc. (RIG) 
Common Stock 
(52522L822) 

 $57,995,488 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

405. March 6, 2008 Semi-Annual Review Notes with 
Contingent Principal Protection 
Linked to the Least Performing 
Common Stock in a Basket of 
Common Stocks (5249086M7) 

 $760,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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406. March 7, 2008 Medium-Term Notes, Series I 
(5252M0DX2) 

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

407. March 7, 2008 Medium-Term Notes, Series I 
(5252M0DZ7) 

 $600,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

408. March 7, 2008 Annual Review Notes with 
Contingent Principal Protection 
Linked to the Common Stock of 
General Motors Corporation 
(5249086T2) 

 $100,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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409. March 10, 2008 Medium-Term Notes, Series I 
(5252M0EA1) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

410. March 10, 2008 Medium-Term Notes, Series I 
(5252M0EC7) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

411. March 10, 2008 Medium-Term Notes, Series I 
(5252M0EA1) 

 $7,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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412. March 10, 2008 Medium-Term Notes, Series I 
(5252M0EC7) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

413. March 10, 2008 Buffered Return Enhanced Notes 
Linked to the Financial Select 
Sector SPDR® Fund  
(5252M0ER4) 

 $2,075,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

414. March 10, 2008 China Bull Notes 100% Principal 
Protected at Maturity 
(5252M0DF1) 

 $100,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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415. March 10, 2008 Medium-Term Notes, Series I 
(5252M0EA1) 

 $8,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

416. March 11, 2008 Medium-Term Notes, Series I 
(5252M0EN3) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

417. March 13, 2008 Medium-Term Notes, Series I 
(5252M0EH6) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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418. March 13, 2008 Medium-Term Notes, Series I 
(5252M0EH6) 

 $7,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

419. March 13, 2008 Medium-Term Notes, Series I 
(5252M0EH6) 

 $8,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

420. March 13, 2008 Medium-Term Notes, Series I 
(5252M0EH6) 

 $1,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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421. March 14, 2008 100% Principal Protection Absolute 
Return Barrier Notes Linked to the 
SPDR® S&P® Homebuilders ETF 
(52523J115) 

 $5,250,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

422. March 17, 2008 Medium-Term Notes, Series I 
(5252M0EG8) 

 $5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

423. March 17, 2008 Medium-Term Notes, Series I 
(5252M0EG8) 

 $3,000,0000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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424. March 17, 2008 Medium-Term Notes, Series I 
(5252M0ET0) 

 $1,100,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

425. March 17, 2008 Medium-Term Notes, Series I 
(5252M0EG8) 

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 

426. March 17, 2008 Medium-Term Notes, Series I 
(5252M0ET0) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
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427. March 19, 2008 Medium-Term Notes, Series I FX 
Basket-Linked Notes 
(5252M0ED5) 

 $20,622,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K 

428. March 20, 2008 Principal Protected Note with 
Enhanced Participation 
linked to an India & China 
Currency Basket (5252M0BK2) 

 $505,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K 
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429. March 20, 2008 Principal Protected Note with 
Enhanced Participation linked to a 
Currency Basket (5252M0AL1) 

 $465,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K 

430. March 20, 2008 Principal Protected Note with 
Enhanced Participation Linked to a 
Basket of Commodities 
(5252M0DQ7) 

 $699,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K 

431. March 24, 2008 100% Principal Protection Capped 
Return Notes Linked to the S&P 
500® Index (5252M0EP8) 

 $2,010,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K 
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432. March 25, 2008 Medium-Term Notes, Series I 
(5252M0EJ2) 

 $2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K 

433. March 25, 2008 Medium-Term Notes, Series I 
(5252M0EJ2) 

 $1,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K 

434. March 27, 2008 Medium-Term Notes, Series I 
(5252M0EU7) 

 $3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K 
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435. March 27, 2008 Medium-Term Notes, Series I 
(5252M0EU7) 

$2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K 

436. March 28, 2008 21.25% Reverse Exchangeable 
Notes Linked to the Common 
Stock of Diana Shipping Inc. 
(DSX) 
(524935AJ2) 

$1,351,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K 

437. March 28, 2008 Buffered Return Enhanced Notes 
Linked to a Basket of 10 
Commodities and 2 Commodity 
Indices (5252M0EE3) 

$1,821,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K 
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438. March 28, 2008 Principal Protected Notes Linked 
to a Basket of 10 Commodities 
and 2 Commodity Indices 
(5252M0EF0) 

$3,671,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K 

439. March 31, 2008 Medium-Term Notes, Series I 
(5252M0DP9) 

$5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/08 8-K 

440. March 31, 2008 100% Principal Protection 
Capped Return Notes Linked to 
the S&P 500® Index 
(5252M0EQ6) 

$155,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K 
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441. March 31, 2008 100% Principal Protection 
Notes Linked to an Asian 
Currency Basket 
(52523J438) 

$12,024,370 2006 10-K 
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K 
2007 10-K  
3/18/08 8-K 

442. March 31, 2008 Performance Securities Linked to 
an Asian Currency Basket 
(52523J446) 

$1,320,500 2006 10-K 
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/08 8-K 

443. March 31, 2008 15.00% Reverse Exchangeable 
Notes Linked to the Common 
Stock of NYSE Euronext 
(NYX) (5249087K0) 

$168,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/08 8-K 
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444. March 31, 2008 10.00% Reverse Exchangeable 
Notes Linked to the Common 
Stock of America Movil, 
S.A.B. de C.V. (AMX) 
(5249087C8) 

$151,000 2006 10-K 
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K 

445. March 31, 2008 23.00% Reverse Exchangeable 
Notes Linked to the Common 
Stock of Federal National 
Mortgage Association (NM) 
(5249087E4) 

$259,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/08 8-K 

446. March 31, 2008 Medium-Term Notes, Series I 
(5252M0DP9) 

$2,000,000 2006 10-K 
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/08 8-K 
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447. March 31, 2008 Medium-Term Notes, Series I FX 
Basket-Linked Notes 
(5252M0EM5) 

$699,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K 

448. April 4, 2008  7.25% Non-Cumulative 
Perpetual Convertible Preferred 
Stock, Series P (52523J453) 

4 million Series P 
Shares ($1,000 per 
share) 
 

2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K 

449. April 7, 2008 9.00% Reverse Exchangeable 
Notes Linked to the Least 
Performing Common Stock of 
Norfolk Southern Corporation 
(NSC) (5249087D6) 

$1,300,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K 
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450. April 9, 2008 22.00% Reverse Exchangeable 
Notes Linked to the Least 
Performing Common Stock of 
General Motor Corporation (GM) 
(524935AV5) 

$1,000,000 2006 10-K 
3/14/07 8-K 
2007 1Q Rep. 
June 12. 2007 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 

451. April 9, 2008 10.25% Reverse Exchangeable 
Notes Linked to the Least 
Performing Common Stock of 
Conoco Phillips (COP) 
(524935AK9) 

$197,000 2006 10-K 
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 
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452. April 9, 2008 22.00% Reverse Exchangeable 
Notes Linked to the Least 
Performing Common Stock of 
NIKE, Inc. (NKE) 
(5249086T2) 

$100,000 2006 10-K 
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 

453. April 9, 2008 18.70% Reverse Exchangeable 
Notes Linked to the Least 
Performing Common Stock of 
Allegeny Technologies 
Incorporated (ATI) 
(524935AW3) 

$1,215,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
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454. April 10, 2008 Medium-Term Notes, Series I 
15YR NC 1 YR Lehman 
Steepner (5252M0EW3) 

$5,000,000 2006 10-K 
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 

455. April 14, 2008 17.80% Reverse Exchangeable 
Notes Linked to the Least 
Performing Common Stock of 
Visa Inc. (V) (524935AX1) 

$700,000 2006 10-K 
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K 
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
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456. April 17, 2008 Buffered Semi-Annual Review 
Notes Linked to the Financial 
Select Sector SPDR® Fund 
(5252M0FB8) 

$4,385,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 

457. April 18, 2008 11.00% Reverse Exchangeable 
Notes Linked to the Least 
Performing Common Stock in a 
Basket of Common Stocks 
(524935AY9) 

$1,102,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 
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458. April 21, 2008 Medium-Term Notes, Series I 
(5252M0EY9) 

$5,000,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 

459. April 21, 2008 Medium-Term Notes, Series I 
(5252M0FA0) 

$10,000,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 
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460. April 21, 2008 Medium-Term Notes, Series 1 
(5252M0EY9) 

$3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 

461. April 21, 2008 Medium-Term Notes, Series I 
(5252M0FA0) 

$5,000,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 
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462. April 21, 2008 Medium-Term Notes, Series I 
(5252M0EY9) 

$5,000,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 

463. April 21, 2008 15.35% Reverse Exchangeable 
Notes Linked to the Common 
Stock of Alcoa Inc. (AA) 
(524935AZ6) 

$1,102,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 
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464. April 21, 2008 Medium-Term Notes, Series I 
(5252M0FA0) 

$5,000,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 

465. April 21, 2008 Medium-Term Notes, Series I 
FX Basket-Linked Notes 
(5252M0EL7) 

$1,025,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 
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466. April 23, 2008 Return Optimization Securities 
with Partial Protection Linked to 
a Basket of Global Indices 
(52523J172) 

$12,680,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 

467. April 24, 2008 Medium-Term Notes, Series I 
(5252M0FC6) 

$10,000,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 
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468. April 28, 2008 Medium-Term Notes, Series I FX 
Basket-Linked Notes 
(52517P7E5) 

$2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 

469. April 29, 2008 9.55% Reverse Exchangeable 
Notes Linked to the SPDR Trust, 
Series I (SPY) (5252M0FG7) 

$7,005,000 2006 10-K 
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
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470. April 30, 2008 100% Principal Protection Notes 
with Annual Interest Linked to 
the S&P 500 Index 
(5252M0EZ6) 

$326,500 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 

471. April 30, 2008 Medium-Term Notes, Series I FX 
Basket-Linked Note 
(5252M0EX1) 

$474,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 
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472. April 30, 2008 10.20% Reverse Exchangeable 
Notes Linked to the Common 
Stock of AT&T Inc. 
(524935BG7) 

$1,528,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 

473. April 30, 2008 12.80% Reverse Exchangeable 
Notes Linked to the Common 
Stock of The Home Depot, Inc. 
(HD) (524935BF9) 

$1,000,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 
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474. May 2, 2008 Buffered Annual Review Notes 
Linked to the S&P 500® Index 
(5252M0FJ1) 

$4,275,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 

475. May 2, 2008 Medium-Term Notes, Series I FX 
Basket-Linked Notes 
(5252M0EL7) 

$2,050,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 

   
125 

 

Case 1:09-md-02017-LAK     Document 93-7      Filed 04/27/2009     Page 125 of 159



 

 
 

Offering Date Security (CUSIP) Total Volume of 
Offering

Documents Incorporated

476. May 5, 2008 Medium-Term Notes, Series I FX 
Basket-Linked Notes 
(5252M0FM4) 

$6,850,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 

477. May 7, 2008 Buffered Return Enhanced Notes 
Linked to the the iShares MSCI 
EAFE Index Fund (5252M0FS1) 

$3,200,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 
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478. May 7, 2008 Buffered Semi-Annual Review 
Notes Linked to the Financial 
Select Sector SPDR® Fund 
(5252M0FR3) 

$2,550,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 

479. May 12, 2008 Medium-Term Notes, Series I 
(5252M0FK8) 

$8,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
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480. May 16, 2008 Medium-Term Notes, Series I FX 
Basket-Linked Notes 
(5252M0FF9) 

$7,560,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 

481. May 19, 2008 Medium-Term Notes, Series I 
(5252M0FH5) 

$3,000,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 
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482. May 19, 2008 Medium-Term Notes, Series I 
(5252M0FT9) 

$10,000,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 

483. May 19, 2008 Medium-Term Notes, Series I 
(5252M0FW2) 

$7,000,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 
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484. May 19, 2008 Medium-Term Notes, Series I 
(5252M0FW2) 

$2,000,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 

485. May 21, 2008 Principal Protected Note with 
Enhanced Participation linked to 
a Currency Basket  
(5252M0BB2) 

$214,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 
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486. May 21, 2008 Principal Protected Note with 
Enhanced Participation linked to 
an India & China Currency 
Basket (5252M0DB0) 

$232,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 

487. May 21, 2008 Buffered Return Enhanced Notes 
Linked to the S&P 500 Index 
(5252M0BQ9) 

$1,790,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 
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488. May 22, 2008 Principal Protected Note with 
Enhanced Participation Linked to 
a Basket of Commodities 
(5252M0FE2) 

$267,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 

489. May 27, 2008 Lehman Brothers Gold-Linked 
Barrier Notes 100% Principal 
Protected (5252M0ES2) 

$2,100,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 
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490. May 29, 2008 Medium-Term Notes, Series I 
100% Principal Protected Notes 
Linked to ComBATS I 
(5252M0FV4) 

$6,150,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 

491. May 29, 2008 13.00% Reverse Exchangeable 
Notes Linked to the Common 
Stock of Ford Motor Company 
(F) (524935BR3) 

$100,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 
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492. May 30, 2008 Medium-Term Notes, Series I 
Crude Oil-Linked Capped 
Participation Notes 
(5252M0FY8) 

$1,500,000 2006 10-K  
3/14/07 8-K 
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 

493. May 30, 2008 Medium-Term Notes, Series I FX 
Basket-Linked Notes  
(5252M0FL6) 

$393,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 
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494. May 30, 2008 Medium-Term Notes, Series I FX 
Basket-Linked Notes 
(5252M0FN2) 

$207,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 

495. May 30, 2008 12.80% Reverse Exchangeable 
Notes Linked to the Common 
Stock of EMC Corporation 
(EMC) (524935CA9) 

$1,441,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 
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496. May 30, 2008 10.00% Reverse Exchangeable 
Notes Linked to the Common 
Stock of AT&T Inc. (T) 
(524935CE1) 

$231,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 

497. May 30, 2008 23.00% Reverse Exchangeable 
Notes Linked to the Least 
Performing Common Stock in a 
Basket of Common Stocks 
(524935BE2) 

$100,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 
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498. May 30, 2008 16.00% Reverse Exchangeable 
Notes Linked to the Common 
Stock of Advanced Micro 
Devices, Inc. (AMD) 
(524935BN2) 

$290,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 

499. May 30, 2008 27.00% Reverse Exchangeable 
Notes Linked to the Common 
Stock of CIT Group Inc. (CIT) 
(524935CH4) 

$525,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 
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500. May 30, 2008 Return Optimization Securities 
with Partial Protection Linked to 
the S&P 500® Financials Index 
(52523J230) 

$17,018,280 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 

501. June 2, 2008 Medium-Term Notes, Series I 
(5252M0FX0) 

$5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 
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502. June 2, 2008 Medium-Term Notes, Series I 
(5252M0EB9) 

$1,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 

503. June 2, 2008 Medium-Term Notes, Series I 
(5252M0FX0) 

$5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 
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504. June 2, 2008 17.75% Reverse Exchangeable 
Notes Linked to the Common 
Stock of Sprint Nextel 
Corporation (S) 
(524935CG6) 

$500,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 

505. June 5, 2008 Partial Protection Participation 
Notes Linked to a Basket of 
Global Index Funds 
(5252M0GE1) 

$1,320,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K 
3/18/08 8-K  
2008 1Q Rep. 
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506. June 9, 2008 Common Stock 
(524908100) 

$4,004,000,0002 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
 6/9/08 8-K 

507. June 12, 2008 8.75% Non-Cumulative 
Mandatory Convertible 
Preferred Stock, Series Q  
(52520W218) 

$2,000,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 

                                                 
2    143 million shares of common stock ($28 per share). 
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508. June 12, 2008 Medium-Term Notes, Series I 
(5252M0CF2) 

$5,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 2Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 

509. June 13, 2008 Annual Review Notes with 
Contingent Principal Protection 
Linked to the S&P 500® Index 
(5252M0GM3) 

$4,488,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 2Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 
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510. June 16, 
2008 

Reverse Exchangeable Notes 
Linked to the Common Stock of 
Transocean Inc. 
(524935CM3) 

$500,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 2Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 

511. June 16, 
2008 

Reverse Exchangeable Notes 
Linked to the Common Stock of 
Arch Coal, Inc. 
(524935CP6) 

$625,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 2Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 
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512. June 16, 2008 17.00% Reverse Exchangeable 
Notes Linked to the Common 
Stock of Companhia Vale do Rio 
Doce (RIO) 
(524935CT8) 

$350,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 2Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 

513. June 18, 2008 2YR US CPI-Linked Note 
(5252M0GB7) 

$3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 2Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 
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514. June 18, 2008 24.00% Reverse Exchangeable 
Notes Linked to the Common 
Stock of Valero Energy 
Corporation (VLO) (524935CV3)

$1,700,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 2Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 

515. June 24. 2008 100% Principal Protected Return-
Enhanced Notes Linked to a 
Basket of 10 Commodities 
(5252M0GP6) 

$3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 2Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 
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516. June 24, 2008 Medium-Term Notes, Series I FX 
Basket-Linked Notes 
(5252M0GA9) 

$2,313,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 2Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 

517. June 26, 2008 Medium-Term Notes, Series I 
(5252M0GD3) 

$3,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 2Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 
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518. June 26, 2008 Medium-Term Notes, Series I 
(5252M0GD3) 

$2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 2Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 

519. June 26, 2008 Medium-Term Notes, Series I 
(5252M0GN1) 

$25,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 2Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 
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520. June 27, 2008 Aussie Bull Notes 100% 
Principal Protected at Maturity 
(5252M0GG6) 

$2,000,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 2Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 

521. June 28, 2008 Principal at Risk Enhanced 
Participation Notes Linked to a 
Basket of Foreign Equity 
Indices (524908B66) 

$6,330,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 2Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 
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522. June 30, 2008 Principal Protected Note with 
Enhanced Participation 
linked to a Global Currency 
Basket (5252M0FZ5) 

$372,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 2Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 

523. June 30, 2008 Medium-Term Notes, Series I 
FX-Linked Notes (5252M0GC5) 

$232,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 2Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 
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524. June 30, 2008 Medium-Term Notes, Series I 
Gold-Linked Return Enhanced 
Notes (5252M0GR2) 

$500,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 2Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 

525. June 30, 2008 Medium-Term Notes, Series I 
Return Enhanced Notes Linked to 
ComBATS I 
(5252M0GS0) 

$500,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 2Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 
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526. July 1, 2008 Principal Protected Note with 
Enhanced Participation Linked to 
at Basket of Commodities 
(52517P4U2) 

$288,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 2Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 

527. July 14, 2008 Medium-Term Notes, Series I 
(5252M0GQ4) 

$1,000,000 2006 10-K 
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 
2008 2Q Rep. 
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528. August 5, 2008 Medium-Term Notes, Series I 
Conditional Range Notes (“Gold 
Range Note”) (5252M0GU5) 

$433,000 2006 10-K 
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 
2008 2Q Rep. 

529. August 6, 2008 100% Principal Protection Notes 
Linked to the S&P 500® Index 
(5252M0GW1) 

$1,840,000 2006 10-K 
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 
2008 2Q Rep. 
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530. August 7, 2008 Medium-Term Notes, Series I 
100% Principal Protected Notes 
Linked to ComBATS I 
(5252M0GJ0) 

$1,700,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K 
2007 10-K  
3/18/08 8-K  
2008 1Q Rep.  
6/9/08 8-K 
2008 2Q Rep. 

531. August 7, 2008 Medium-Term Notes, Series I 
100% Principal Protected Notes 
Linked to ComBATS I 
(5252M0GJ0) 

$620,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K 
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep.  
6/9/08 8-K 
2008 2Q Rep. 
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532. August 8, 2008 12.12% Yield Enhanced Equity 
Linked Debt Securities 
Performance Linked to ABB Ltd 
American Depositary 
Shares 
(52523J297) 

$46,000,000 2006 10-K 
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 
2008 2Q Rep. 

533. August 11, 2008 10.50% Reverse Exchangeable 
Notes Linked to the Least 
Performing Common Stock in a 
Basket of Common Stocks 
(524935DV2) 

$1,441,000 2006 10-K 
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 
2008 2Q Rep. 
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534. August 12, 2008 22.65% Yield Enhanced Equity 
Linked Debt Securities 
Performance Linked to the Least 
Performing Common Stock in a 
Basket of Common Stock 
(52523J305) 

$25,000,000 2006 10-K 
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 
2008 2Q Rep. 

535. August 13, 2008 16.00% Reverse Exchangeable 
Notes Linked to the Common 
Stock of Deere & Company (DE) 
(524935DT7) 

$200,000 2006 10-K 
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 
2008 2Q Rep. 
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536. August 14, 2008 Medium-Term Notes, Series I 
100% Principal Protected Notes 
Linked to the Dow Jones-AIG 
Commodity 
IndexSM Excess Return 
(5252M0GF8) 

$4,400,000 2006 10-K 
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 
2008 2Q Rep. 

537. August 20, 2008 Medium-Term Notes, Series I 
100% Principal Protected Notes 
Linked to ComBATS I 
(5252M0GJ0) 

$115,000 2006 10-K 
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 
2008 2Q Rep. 
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538. August 22, 2008 Medium-Term Notes, Series I 
Crude Oil-Linked Dual 
Participation Notes (Due August 
22, 2011) (5252M0GX9) 

$600,000 2006 10-K 
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 
2008 2Q Rep. 

539. August 22, 2008 Medium-Term Notes, Series I 
Crude Oil-Linked Dual 
Participation Notes (Due August 
22, 2011) (5252M0GX9) 

$1,100,000 2006 10-K  
3/14/07 8-K  
2007 1Q Rep.  
6/12/07 8-K 
2007 2Q Rep.  
9/18/07 8-K  
2007 3Q Rep.  
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep.  
6/9/08 8-K 
2008 2Q Rep. 
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540. August 22, 2008 Medium-Term Notes, Series I 
Crude Oil-Linked Dual 
Participation Notes (Due August 
22, 2011) (5252M0GX9) 

$1,145,000 2006 10-K 
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 
2008 2Q Rep. 

541. August 22, 2008 Medium-Term Notes, Series I 
Crude Oil-Linked Dual 
Participation Notes (Due August 
22, 2011) (5252M0GX9) 

$300,000 2006 10-K 
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 
2008 2Q Rep. 
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542. September 3, 2008 Medium-Term Notes, Series I 
Crude Oil-Linked Dual 
Participation Notes (Due August 
22, 2011) (5252M0GX9) 

$100,000 2006 10-K 
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 
2008 2Q Rep. 

543. September 9, 2008 10.00% Reverse Exchangeable 
Notes Linked to the Least 
Performing Common Stock in a 
Basket of Common Stocks due 
March 11, 2009 
(524935EN9) 

$803,000 2006 10-K 
3/14/07 8-K  
2007 1Q Rep. 
6/12/07 8-K 
2007 2Q Rep. 
9/18/07 8-K  
2007 3Q Rep. 
12/13/07 8-K  
2007 10-K  
3/18/08 8-K  
2008 1Q Rep. 
6/9/08 8-K 
2008 2Q Rep. 
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