s LGN
cHIsLAINE MAXWELL [

For the Period 2/1/12 to 2/29%12

Price

Cuantity

Value

Adjusted Tax Cost

Original Cost

Est. Annual Inc.
Accrued Div. Yield

Unrealized
Gain'Loss

US Small/Mid Cap Equity

GERON CORP
I7T4163-10-3 GERN

Non-US Equity

AKZONOBELN VY
[SIN MLOOO000S1 32/SEDOL 5458314
MO1803-90-2 EUR

ALLIANZ SE HOLDING
ISIN DEDODE404005 SEDOL 5231485
DO3080-80-6 EUR

ATLAS COPCO AB-A SHS
I5IN SEQODO101032 SEDOL B1QGR4A
W1 0020-52-8 SEK

AVIVA PLC
ISIN GBOOO2162365 SEDOL 0216238
G2307TK-82-2 GBP

BAYER AG REGISTERED SHS
|SIN DEDDDBAYDD1T SEDOL 5065211
072733-91-8 EUR

CAP GEMINI S A
|SIN FROOD01 25338 SEDOL 4163437
F13587-92-2 EUR

CENTRICA
ISIN GBOOBO33F228 SEDOL BO33F22
156359K-90-4 GBP

J.PMorgan

Confidential Treatment Requested by JPMorgan
Chase

CONFIDENTIAL

2.00

56.95

121.70

26.25

5.588

7438

44.24

4 .86

3,000.000

149,000

442,000

6,000.000

163.000

217.000

1,556.000

§,000.00

8 48583

9,371.00

11,601 68

35,300.45

121233

9,599,359

7,956.32

1812832

9.7EB1.64

10,206.94

10,6680.62

38,037.04

13,056.92

11,437.04

782275

(12,129.32)

(1,29571)

{835.94)

932.08

e MIA

(933.61)

(1.837.43)

(366.43)
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