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Item 1.01. Entry into a Material Definitive Agreement.

On January 19, 2006, Jefferies Group, Inc. entered into a purchase agreement (the Agreement ) with Citigroup Global
Markets Inc., Merrill Lynch & Co., Merrill Lynch, Pierce, Fenner & Smith Incorporated, Banc of America Securities
LLC, BNY Capital Markets, Inc., Keefe, Bruyette & Woods, Inc., Wachovia Capital Markets, LLC, BNP Paribas
Securities Corp., HSBC Securities (USA) Inc. and SG Americas Securities, LLC, whereby $500 million aggregate
principal amount of its unsecured 6.25% 30-year senior debentures due January 15, 2036 were sold.

The foregoing summary of the Agreement is qualified in its entirety by reference to the text of the Agreement, a copy
of which is filed as Exhibit 10.1 herein.

Item 9.01 Financial Statements and Exhibits

The following exhibit is furnished with this report:

Number Exhibit
10.1 Purchase Agreement dated January 19, 2006 among Jefferies Group, Inc., Citigroup Global Markets
Inc., Merrill Lynch & Co., Merrill Lynch, Pierce, Fenner & Smith Incorporated, Banc of America
Securities LLC, BNY Capital Markets, Inc., Keefe, Bruyette & Woods, Inc., Wachovia Capital
Markets, LLC, BNP Paribas Securities Corp., HSBC Securities (USA) Inc. and SG Americas
Securities, LLC
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SIGNATURES
Pursuant to the requirements of the Securities Exchange Act of 1934, the Registrant has duly caused this report to be
signed on its behalf by the undersigned hereunto duly authorized.
Date: January 20, 2005

JEFFERIES GROUP, INC.

By: /s/Roland T. Kelly
Name: Roland T. Kelly
Title:  Assistant Secretary
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