Appendix B

Issux DATE

March 30, 2007
March 30, 2007

April 30, 2007

April 30,2007
May 31, 2007

Tane 29, 2007
July 31,2007

Avgugt 31, 2007
August 31, 2007

Séptember28, 2007

Beptember 28, 2007

SBOURITY
{Cusiy)

100% Principal Protection Notes Linked to a Global
Index Baskst

(52520W564) (524908VEZ)
Performance Securities with Partial Protection Linked to
g Global Index Bagket

(52520W536) (524908VQ0)

100% Principal Protection Callable Spread Diaily
Acorual Notes with Inferest Linked o the Spread

Betwesn the 30-year and the 2-year Swap Rates
(52517PKE3)

Performance Securities with Partial Protection Linked to

a (obal Tndex Basket

(52320W5 15)

100% Principal Protection Notes Linked to a Currency
Basket

(52520W440)

100% Principal Protection Callsble Spread DailyAccrual
Notes with Tnferast Linked to the Spread between the 30-
year and the 2-year Swap Rutes

(52517P2R5Y

100% Brineipal Protection Callable Spread Daily
Aocrl Notes with Interest Linked 1o the Spread
etwesn the 30-year and the 2-year Bwep Rates
(52517P3H2)

100% Principal Protection Wotes Linked o an
Tniternational fndex Basket

(525221.186)

100% Pijneipal Proteston Notes Linked fo & ﬁiqbal

Index Basket
(525221.889)

Perforthancs Securities with Partial Protection Linked to
# Global Index Basket

(525221.244)

100% Principal Protection Callable Spread Daily:
Acorust Notes with Interost Linked o the Spread,
between the 30-yeat and the 2-year Swap Rates
(52517PSK3)



February 29, 2008
March 31, 2008
March31, 2008

March 31,2008

March 31, 2008
Agpril 23,2008
My 15,2008
Tay 30,2008
June 30, 2008

Jume 30, 2008

100% Principal Protection Notes Linked to an Asian
Cuteency Basket

(525033412)

Return Optimization Sseurities with Partial Protection
Notes Linked to the S&F 500® Index

(525221.806)
Return Optimization Seourities with Partial Protection
Notes Linked to the MBCI EM Index

(525201.814)
Bearish Autosallable Optisnization Securities with
Confingent Protection Litked to the Brergy Selsct
Seotor SPDR® Fund

{(SA5220L.871)

100% Pyinoipal Protection Absolute Refurn Barrier
Notes Linksd to the Russell 2000® Index
{525220L.798)
Return Optimization Securities with Partial Protection
Linked to 8 Basket of Global Indices

(5252371723
Return Optimization Seourities with Partial Protection
Tinked 16 the S&P 500 Financials Index

(525231205) |
Retutn Optimization Securities with Pariial Protection

“Linked to the S&P 5000 Financials Index

(525237230) |

100% Principal Protection Absohits Refurn Barder

Notes

(525237248

ggmi%_ Principal Protection Absohute Refutn Barrier
ees

(525237255)




Ceigber 31, 2007
Qctober 31, 2007

Citaber 31, 2007
Coipbar 31, 2007

Novenber 30, 2007
Novembar 30, 2007
Devomber 31, 2007

Jerusary 31, 2008

Tanugry 31, 2008
Jamzary 31, 2008
Fetruery 8, 2008

February 29, 2008

Fbttsarg 25, 2003

Febuiary 29, 2008

Medinm-Term Notes, Seies I, 100% Prineipal
Proteotion Wotes Linkad to an Aslan Ciurency Busket
(52520W341)

100% Principal Protection Abscliste Return
Barrter Notes Tduked to the B&P 500 Index

(525221.293)

Retuen Optirtzation Securities Linked to an Index
(525221319}
Return Optimizetion Securities Linked to an Index
(525201,335)

100% Prinotpal Proteetion Notes Linked fo an Aslan

Chrsney Beakst

(52520W333)

Return Optimization Seturities with Partisf Protection
Liittked 0 the B&P S00® Index

(525220439 _

Return, Optindzation Semuities with Partel Protection
Linked fo the 8&P 5000 Indax ,
(525200 A91)

100% Principal Protestion Callabls Spread Diaily
Acornl Notes weith Sterest Linked 1o the Spread
betwean the $0-vear and the Z-year Swap Rates
(A2817P418)

100% Prineipal Frofection Notes Linked to un Aglan
Cluerenay Basket

(SUB20WA25)
100% Principal Protootion Absolute Return Breertor
Motes Liftked to the 8&P 500® Inddx
(F25220.525)

Antosaliable Optimization Sevutities with Contingent
Protectibn Linked to the S&F 500® Finimolals der
(52522L657) |

100% Prineipel Protection Calleble Bpread Daily
Avcrua] Notss with Tnfsrest Linked to the Spraad
Betweer the 30-year uad the 2-y&ar Bweap Rales
(3252M0CZS)

Refuen Optimization Secnities with Partial Protection
Totes Linked to the 8&P 500® Index:

(525220574)

100% Principal Protection Absolute Refum Barder

. Notes Linked tothe Ruossell 2000® Hidex:

(525921.566)



