DORIS DUKE CHARITABLE FOUNDATION

13-7043679

FORM 990PF, PART Il - OTHER INVESTMENTS

A Al —

— el —

ENDING BOOK
DESCRIPTION VALUE ENDING FMV
41-FARALLON CAP INST. PTRS 56,180,000 56,180,000 |STMT10A
30-AG PRINCESS LP ] 55,631,480 55,631,480 |STMT108
50-OCH-ZIFF OFFSEAS FUND _ 53,797,000 53,797,000 |STMT10C
61-GMO MULT I-STRATEGY FUND 43,391,418 43,391,418 {STMT10D
74-AQR ABSOLUTE RTRN OFFSHRE ] 34,277,373 34,277,373 |STMT10E
78-BRIDGEWATER PURE ALPHA FN 50,345,420 50,345,420 |STMT10F |
"48-MAVERICK FUND LTD 18,756,721 18,756,721 |STMT10G |
~35-BROOKSIDE GAY MANINVEST MENT- SUBSIDIARY 16 31,489,473 31,489,473 |STMT10H
55-STD PAC CAP "OFFSHORE FUND 23,834,219 23,834,219 |STMT10!
38-CHILTON INT'L LTD CLASS A 31,884,200 31,884,200 |STMT10J |
52-PEQUOT ENDOWMENT FUND LP 29,206,187 29,206,187 |STMT10K
45-HIGHLINE CAPITAL INT'L 26,930,374 26,930,374 |STMT10L
66-NORTH RIVER PART NERS 22,789,586 22,789,586 |STMT10M
73-CHILDREN'S INVEST MENT FND 28,524,189 28,524,189 |STMT10N
79-MILLGATE INTERNATIONAL ] 20,964,500 20,964,500 |STMT100
80-OSPARIE WINGSPAN 26,085,477 26,085,477 |STMT10P
43-HARBOUR VEST IPEP | LP 6,200,099 6,200,099 [STMT10Q
39-COMMONFUND CAP PE V LP 8,230,576 8,230,576 |STMT10R
40-COMMONFUND CAP VP VI LP B 4,386,926 4,386,926 |STMT10S
54-SPO PARTNERS Il LP 26,806,457 26,806,457 |STMT10T
70-PORTFOLIO ADVISORS 2,894,047 2,894,047 |STMT10U
72-KIRTLAND CAPITAL COLP 1,996,214 1,096,214 |STMT10V
75-OAK HILL CAP PART. li 1,584,993 1,584,993 |STMT10W
76-SANKATY CREDIT OPP I LP 5,184,261 5,184,261 |STMT10X
81-SEQUOIA CAP GROW TH FNDIIi 511,378 511,378 |STMT10Y
82-SEQUOIA CAP CHINA | 174,462 174,462 |STMT10Z
65-BAIN CAPITAL FUND VIli LP 4,953,139 4,953,139 |STMT10AA
68-HEARTWOOD FORESTRY FUND V 3,184,409 3,184,409 |STMT1088
69-GMO FORESTRY FUND VI 9,932,132 0,932,132 |STMT10CC
67-SOUTHPORT ENERGY PLUS OS 24,118,600 24,118,600 |STMT10DD
- 654,245,310 654,245,310

STATEMENT 10 - OTHER INVEST




Asset Summary

Accrued
Country income/expense
Hedge Fund
Hedge market independent
United States - USD 0 00
Total hedge market independent 0.00
Total hedge fund 0.00
Total Unrealized Gains
Total Unrealized Losses
LT VAR T BRLI ROV (X 1

Total Cost Incl. Accruals

Northern Trust

Market value

©6,180,000 00
56,180,000.00

56,180,000.00

o SEIBUGO0DO T

Cost

25,000,000 00
25,000,000.00

25,000,000 00

i 28.000,000,00" 1

25,000,000.00

Erenarn
Fﬁgﬁﬁ o

YT
R
s
%;? E:;‘s:t g : §
AL B
. E;g, F}“%‘g:%
Page 3 of 13
Unrealized gain/loss
Market value
Market Translation Total incl. accruals %
31,180,000 00 000 31,180,000 00 56,180,000 00 100 000%
31,180,000.00 0.00 31,180,000.00 56,180,000.00 100 000%
31,180,000.00 0.00 31,180,000.00 56,180,000.00 100.000%
31,180,000.00
0.00
3t tpdio00.00 v Ml o Beeged T T311180,000.00° 0 * 0 '56,48D,000.00 ' 100.000%
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Unrealized gain/loss

incl accruals %

Market value

Total

Translation

Market

Cost

Market value

Accrued

income/expense

Country

1
)
L)

100 000%

00 ' 100.000%

15

55,631,480.00 100.000%
. ' 55,631,480

55,631,480.00 100.000%

29,631,480 00

0.00

80.00

31,48

rl.:

6

30,631,480 00
30,631,480.00
30,631,480.00
30,631,480.00

30

(|
11

0 00
0.00
0.00

0,00,

I
E 1
11
]

30,631,480 00
30,631,480.00
30,631,480.00

II-
i1
1

000.00""

1

uog

h

11

25,000,000.00

25,000,000 00
25,000,000 00
25,000,000.00

IIII-I. 25

i I.I

55,631,480 00
55,631,480.00
55,631,480.00

000
0.00
0.00

Hedge market independent
Total hedge market independent

Unitad States - USD
Total hedge fund

Total Unrealized Gains
Total Unrealized Losses
Total Cost Incl. Accruals

Hedge Fund

Northern Trust
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¢ Asset Detail - Base Currency

Description/Asset 1D Exchange rate/ Accrued
Shares/PAR value L.ocal market price Income/expense Market value Cost Market Translation Total

Hedge Fund

1
3 Pt

T

S

{2
I'-xL

o .

Page 4 of 13
—_— e\ Inrealized gain/loss

Hedge market independent
United States - USD

AG PRINCESS, LP CUSIP 000206888
25,000,000 00 5,631,480 0000000 0 00 55,631,480 00 25,000,000 00 30,631,480 00 0 00 30,631,480 00

Total USD 000 65,631,480 00 25,000,000 00 30,631,480 00 0.00 30,631,480 00
Total United States 000 55,631,480 00 25,000,000 00 30,631,480 00 000 30,631,480 00

Total Hedge Market Independent
25,000,000.00 0.00 55,631,480.00 25,000,000.00 30,631,480.00 0.00 30,631,480.00

Total Hedge Fund
25,000,000.00 0.00 55,631,480.00 25,000,000.00 30,631,480.00 0.00 30,631,480.00

—— e e — = —r-ll-ﬁl_-—-—-
T 1 1F1I ril k 1 11 | 11 1 I I 4 [ 1 1 I 111 I | 1 | 1 1 il I | I

L FRRLIE B I B iT1 L1z (T A I I H L L [ I i11 P il I 1 1 H 1t 1 b6 o

T NI IR Y N | IR T 0 A A T D I I Y B I |
i iamilllllilﬁ ll‘l"‘ll II llll |I i
i, |

1 I L 1l i i1 L 1 g, 1 i L 1 ' 1 i 1 . 1 | i
Popbprg dgpady g " efidf v tqr o v b enahe g THdh g BEEEEEE RN ELEERE Lo EFEEE R : [ R ale 0T 'Y aararaed el 1
15 1,3
bpbieg gy 11 pih

e LRGN0} e | s b o g 6 et L Sgie31 480007 1 | 25,006,000.00 1 1 ), 063148000, T80 o 30,631:480.00
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Country

Hedge Fund
Hedge fund of funds

Cayman Islands - USD

Total hedge fund of funds

Total hedge fund

Adjustments To Cash

Pending trade purchases
Pending trade purchases

Total pending trade purchases

Pending trade sales
Pending trade sales

Total pending trade sales
Total adjustments to cash
Total Unrealized Gains
Total Unrealized Losses
Totab i g

lyp & PNy b, 1t I

Total Cost incl. Accruals

Northern Trust

Accrued
Income/expense

0 00

0.00

0.00

000

0.00

000
0.00

0.00

Market value

53,797,000 00
23,797,000.00

53,797,000.00

- 2,178,165 52

- 2,178,165 52

2 178,165 52
2,178,165 52

0.00

T 1t 4 by

' 53,797,000.00 .

2

Y

Cost

28,639,811 80

28,639,811.80

28,639,811 80

- 2,178,165 52

2,178,165.52

2,178,165 52
2,178,165 52

0.00

28,639,811.80
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e o e
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g % g;;% ‘éf% ﬁ? i
%‘;‘E {:_ --,..,4: *-l?i %.;{{ ﬁ . ﬁ Jﬁl EL.E.E.,";I
4 g% Slater Eﬂd satab g
ﬁ, %&3 i g’* gsﬂ Ewggiﬁ
35 %kﬁf %mﬁ :"’iﬁ %@l 'a,%fi % E&f&’

.
gy e I

b
T
-—

IB;IESB;BI'I 1.80

Unrealized gatn/loss

Market Translation
25,157,188 20 000
25,157,188.20 0.00
25,157,188.20 0.00
000 0 00
0.00 0.00
000 0 00
0.00 0.00
0.00 0.00
.y P2BAB7A8ER0 1 . 4 ¢ v 0.00 .

Total

25,157,188 20
25,157,188.20

25,157,188.20

000

0.00

000

0.00

0.00
25,157,188.20

0.00

. 25.157,188.20

Page 3 of 24

Market value
incl accruals %

53,797,000 00 100 000%
53,797,000.00 100.000%

53,797,000.00 100.000%

-2,178,16552 - 4049%

-2,178,165.52 - 4.049%

2,178,165 52 4 048%
2,178,165.52 4 049%

000 0.000%

" 53,797,000.00 ' 4100.000%.
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Asset Detail - Base Currency

Description/Asset |D Exchange rate/ Accrued
Shares/PAR value  Local market price income/expense
Hedge Fund
Hedge fund of funds
Cayman Islands - USD
CF OZ QOVERSEAS FD LTD (DORIS DUKE) CUSIP 693994915
26,103.84 3,797,000 00000G0 000
Total USD 000
Total Cayman Islands 000
Total Hedge Fund of Funds
26,103.84 0.00
Total Hedge Fund
26,103.84 0.00
Description/Asset ID Exchange rate/ Accrued
Shares/PAR value Local market pnce income/expense
Adjustments To Cash
Pending trade purchases
USD - UNITED STATES DOLLARS
1 0000000 000
Total pending trade purchases - all currencies 0.00
Total pending trade purchases - all countnes 0.00
Total Pending trade purchases
0.00 0.00

Northern Trust

Market value

53,797,000 00
63,797,000 00
53,797,000 00

53,797,000.00

53,797,000.00

Market value

- 2,178,165 52
- 2,178,165 52
- 2,178,165 52

- 2,178,165.52

R S R P S
» : ] ¥ -

é
Tih
I
i

rﬁ:.g‘lf: -

Cost

28,639,811 80
28,639,811 80
28,639,811 80

28,639,811.80

28,639,811.80

Cost

- 2,178,165 52
- 2,178,165 52
- 2,178,165 52

- 2,178,165.52

[EEi R

"E‘i tlﬂj * %3@’53!

5f 5 ?gh ‘Eﬁ

R v

i e

i : Lo

Page 4 of 24
—UInrealized gain/loss

Market Translation Total
25,157,188 20 000 25,157,188 20
25,157,188 20 000 25,157,188 20
25.157,188 20 000 25,157,188 20
25,157,188.20 0.00 25,157,188.20
25.157,188.20 0.00 25.157,188.20

—_—rrerereere————— JNre:alized gain/loss

Market Transtation Total
000 0 00 0 00
000 000 000
000 000 0 00
0.00 0.00 0.00

Generated by Northern Trust from reviewed periodic data on 6 Feb 06
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Asset Detail - Base Currency
Exchange rate/ Accrued

Descniption/Asset 1D
income/expense

Shares/PAR value Local market price

Adjustments To Cash

Pending trade sales

USD - UNITED STATES DOLLARS
1 0000000 0 Q0

Total pending trade sales - all currencies 0.00
Total pending trade sales - all countnes 000
Total Pending trade sales

0.00 0.00

Total Adjustments To Cash
0.00 0.00

L o o o L L L L
4 i i b k [T TR P | 1 i ) ] k | ] | - I L ]
+| d |E y rbproghpabrg 4ot Py opdpiy hpigdgd g b T gy g 1oy r 1 1 o T I T R S R L LI I 1 ' LY |
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uml i s ddky bk TERHERE WIENEA R 11 311 pod a 3l 1L Eob i oy gl BEd A | v i1 b
oL BN R L R R U R RN S R L L A L L A L R L L L I L 1 E g1, 1 oy 1 A L L L
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Northern Trust

Market value

2,178,165 52
2,178,165 52
2,178,165 52

2,178,165.52

0.00

' 53,197,000.00.

2,178,165 52
2,178,165.52 0.00 0 00 000

2,178,165.52

i
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;' E'ﬁ.‘i l ;ilv i3 Sao
Hinda F il da
?L"i' L ol F ETS
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Page 5 of 24
—_——eeeeeeee Jirealized gain/loss

Cost Market Translation Total

2,178,165 52 000 0 00 0 00

000 000 000

0.00 0.00 0.00

0.00 0.00 0.00 0.00

— e e - ——

1
1 I g Py I

lllllll T 28457,488.200 0« 0 . 000 1. ww o 25,167,188.20

Generated by Northern Trust from reviewed periodic data on 6 Feb 06

STmT 06 3/5




N T -~ -
o ...u.u..w .#.m._....uu,....ﬂ_u._._ E...,m.
Rl T e Ay
BT iy
g ¥ o TR e LY

"m“-.mmUﬂq:rﬂet__n””—_Mm mr.ﬁmmwuﬁmm
.o e e LT S il = a2k O |

[l

e T o ”mwmmm.uvuﬁ
ﬂ .u._"..___.n tu-.._.._u.n ‘..Uﬁﬂ#a B
S A I S e N NS

C ARy P B
Roc Ve ML i g
s B
[ oS L AW ¢ T YN s g

B F A
Gt KEFAT SIS Rt

B ERE e
- u Fgte i s e W v I L
B SE N Ty
i e« o, F g o Tl T AT T

N oh

Page 3 of 13

Unrealized gain/loss

¢ Asset Summary

%

Market value
iNcl accruals

Total

Translation

Market

Cost

Market value

Accrued

income/expense

Country

Hedge Fund
Hedge equi

43,391,418 00 100 000%

3,391,418 00

0 00

3,391,418 00

40,000,000 00

43,391,418 00

0 00

United States - USD

43,391,418.00 100.000%

3,391,418.00

0.00

3,391,418.00

40,000,000.00

43,391,418.00

0.00

Total hedge equity

43,391,418.00 100.000%

3,391,418.00

0.00

3,391,418.00

40,000,000.00

43,391,418.00

0.00

Total hedge fund

Total Unrealized Gains

3,391,418.00

0.00

Total Unrealized Losses

' 400.000%

]
I
[ %

418

391

i

498,00

13,381,

A418.00

ot llll H :::*L I 31’;191

'
1
d

0,000.00

oo

" 400

Ll

Y ST P I B B
A L L R T
I, I
e thhd it i

1 I 151
o 3 B
[ |
1 II

;.

40,000,000 00

Total Cost Incl. Accruals
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Description/Asset 1D Exchange rate/ Accrued
Shares/PAR value Local market price income/expense

Hedge Fund

Hedge equity
United States - USD

GMO MULTI-STRATEGY FUND (OFFSHORE) B, LP CUSIP: 000272252

40,000,000 00 3.391.418 0000000 000
Total USD 0.00
Total United States 000

Total Hedge Equity

40,000,000.00 0.00
Total Hedge Fund
40,000,000.00 0.00

e f1onn 1: A A BN T A O B A S R I R y
Total '

||E I z
Iul I.:

1 11

Northern Trust

Market value

43,391,418 00
43,391,418 00
43,391,418 00

43,391,418.00

43,391,418.00

% '*.:-:"3:_:-'-1-*;'___
H:._..%u:vl-l

—_— e Inrealized gain/loss

Cost

40,000,000 00
40,000,000.00
40,000,000 00

40,000,000.00

40,000,000 00

i [ 1 ] ! [ B I 1 | 1 LI T |
AT TN I LA T PR LB ALY L PLTE A LI T dydy LA VT 14 Pl Vg LTI T R T 1 by
1 L1 | | 1 1 [ | ' ] 11 [ 1 b i | ! i 11 L i1 I i1 | |
11 #UIODHIGHHIIOb 11 UL TR R L R R T A A T L A A L R R R L A LR L L A A OIIM 1t bt g
i1 [ ] [ | i Pk iod 4 I 8 iy Pov bl L4 | | a
uf o i ohatt et 1 F 111 1 1 Yo T I IR L TLRE B T L T I g b bk g Iybyp gt i

Lo4d 11
|

I R |

Al - S
[ 1 [T |

'
1 hirg

Market

3,391,418 00
3,391,418 00
3,391,418 00

3,391,418.00

3,391,418.00

$30141800"

Translation Total
0 00 3,391,418 Q0
000 3.391.418 Q0
0 00 3,391,418 00
0.00 3,391,418.00
0.00 3,391,418.00

SR ¥ RS

" 3391418.00 |

L i I

111 l':::
L
4
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Unrealized gain/loss

¢ Asset Summary

%

Market value
In¢l accruals

Total

Translation

Market

Cost

Market value

Accrued

ncome/expense

Country

Hedge Fund

Hedge event driven

34,277,373 00 100 000%

2,277,373 00

000

2,277,373 00

32,000,000 00

34,277,373 00

000

Cayman Istands - USD

34,277,373.00 100.000%

2,277,373.00

0.00

2,277,373.00

32,000,000.00

34,277,373 00

0.00

Total hedge avent driven

34,277,373.00 100.000%

2,2771,373.00

0.00

2,277,373.00

32,000,000.00

34,277,373.00

0.00

Total hedge fund

2,277,373.00

Total Unrealized Gains

0.00

Total Unrealized Losses

)

.00 * 100.000%

277,313

' ad,

373.00

1

277

2

‘000"

373.00
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32,000,000.00

Total Cost Incl, Accruals
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Description/Asset 1D
Local market price

Shares/PAR value

Hedge Fund

Hedge event driven
Cayman Islands - USD

CF AQR ABSOLUTE RETURN OFFSHORE FUND,
218 81 4,277,373 0000000

Total USD
Total Cayman Islands
Total Hedge Event Driven
218.81
Total Hedge Fund
218.81
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income/expense

1 1 ] L d
i the o bopr b g1 b

11E | | 11 I | 11 11111 11l

L I b 1 1.1 [ 'l k 1 I I d L
'I‘omE: efrebiee MSifgatr r3pd org 1 121 EEE LI TEE.
I I I T
HE RN

111! I |
i BA b0 b1 014 14 44 o, I ' I
I I Pyl g ot |213|81 gy Whpp g a T gt g Ry
i 1 - il i 14
Lo Ly 1 e e It

! i b
PR PR IPUK LE PR 1 R VI g B oy gebd b gh dpkgh dgd 4 1A T

Northern Trust

bonn L b ki
NTLEEH TR TERTT

VPR L T PO

LTD CLASS A SERIES 03 2005\

000
0 00
000

0.00

. g3 s bty < E_ ' : . _ 3! ; X" PRD: St bk L
g ~Ripip - -.:: ot ol . W e - AR P L % 1 ;
RURE ;:(--I{'? HRer ’*F bRt
} qep o 3} inﬂ Fiiky 14 h% !iu* FEE

Market value

CUSIP- 038992954
34,277,373 00

34,277,373 00
34,277,373 00

34,277,373.00

34,277,373.00

h:

:g-,;ﬁ#JcEEL

A &
il
S, Aa. e
S
i CTTTelY- ol
-
45 3

R
e

E L

i

)

Yo d s £

B

3
= A o
pool Se el AT o i Y - -

Page 4 of 13

——————— jnreahized gain/loss

Market Total

Translation

Cost

2,277,373 00
2,277,373 00
2,277,373 00

D00
000
000

2,277,373 00
2,277,373 00
2,277,373 00

32,000,000 00
32,000,000 00
32,000,000 00

0.00 2,277,373.00

32,000,000.00 2,277,373.00

32,000,000.00 2,277,373.00 0.00 2,277,373.00
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gy oy oob e |t | 0927Y,373.00 heign ' 2,271,373.00
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%

in¢l accruals

Market value

Unreaiized gam/loss
Market Translation Total

Cost

Market value

Accrued

Income/expense

Asset Summary

Country

2.

67 100.000%'

45.419

3

50,345,419 67 100 000%
50,345,419.67 100.000%
50,345,419.67 100.000%

Li‘su

- 79 355 88

- 79,355.88

- 79,355.88

0.00

- 79,355.88
<TmT /0~

0 00
0.00
0.00

. 0.00 .

iy
IJ

5
|
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]
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- 79,355 88
- 79,355.88
- 79,355.88
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77555
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50,424,775.95
90,424,775.55

50,424,775 55
50,424,775.55

Lm:* K | ey

50,345,419 67
50,345,419.67
50,345,419.67

0 00
0.00
0.00

1l (T
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Common stock
Ireland - USD

Total common stock
Total equities

Total Unrealized Gains
Total Unrealized Losses
Total Cost incl. Accruals

Equities
Northern Trust




e o a Ao L=
ﬂ?ﬂ@.ﬁ& .n...,um..”ﬂ.
b e a1

a
= umr S
m%tvﬁ._f. .u..__uaua%w}‘u.w.n.ﬂ .m.lm...m.
jﬁl&%ﬂ
+ et e
O s W Pt
[l Y e uumurn“unmwmmnﬂmnmnrm o
—- aqunlmwnmmmﬁmmJMMmm e
mmmnfmwamm” P Pt wpaw“a

ot Toertd H I iy e o
m_m.wmlwmﬂ; o R Ji s
LS #:vfwmﬁm.ﬂ#ﬁuﬁ

e M
”mqralnﬂranmrtwmmvﬁmmmwrfum
Lt ie g ol Y v e ABC |

L L

- ¥
R W
TR = i L R e I 22

Py it e o T

ot Ty
I T
B 55 T ¥ BT VIRt

et

Caa) - - b

Par e -

72

Page 4 of 13

Total
- 79.355 88
- 79,355 88
- 79,355 88
- 79,355.88
- 79,355.88

79,8588

<Tm7T INLE=

0 00
0 00
000
0.00
0.00
800

Translation
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Market
- 79,355 88
- 79,355 88
- 79355 88
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Cost

50,424,775 55
00,424,775 85
50,424,775.95
50,424,775.55

50,424,775 55
| 150,424,775.88.

Market value
50,345,419 67
50,345,419 67
50,345,419 67
50,345,419.67
50,345,419.67
" 80,345,419:67.

Accrued
000
0.00
000
0.00
0.00

income/expense
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i
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Exchange rate/
Local market price

=

30,351 97
30,351.97
30,351.97

b4 iy |
i or iy g

CF BRIDGEWATER PURE ALPHA FUND | CL B NON-VOTING SHARES LEAD SERIES CUSIP 108990912

Asset Detail - Base Currency

Description/Asset |ID
Shares/PAR value
Common stock
Ireland - USD
Total Common Stock
1 30,361

Total Ireland
Total Equities

Equities
Total USD

Total i}
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%

Market value

incl accruals
18,756,720 98 100 000%
18,756,720.98 100.000%
18,756,720.98 100.000%

Total
4,356,716 63

4,356,716.63
0 00

4,356,716.63
4,356,716.63

0 00
0.00
0.00

Unrealized gain/loss
Translation

e il e [y

. S
LR T

Market

4,356,716 63
4,356,716.63
4,356,716.63

Cost

14,400,004 35
14,400,004,35
14,400,004.35

18,756,720 98
18,756,720.98
18,756,720.98

Market value

0 00
0.00
0.00

Accrued

income/expense

Country

Hedge Fund
Hedge equi

United States - USD
Total hedge equity
Tota] hedge fund

Total Unrealized Gains
Total Unrealized Losses

¢ Asset Summary

63 .1 718,756,720.98 | 100.000%:

716.63

4,356,

117

#00,00£.35

]

4,1‘1§

6,720.88 ;"'

18,756
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Asset Detail - Base

Description/Asset |D Exchange rate/
Shares/PAR value LLocal market price

Hedge Fund

Hedge equity
United States - USD

CF MAVERICK FD LTD CUSIP 577999CF0
8098 4873740

23,171 11
Total USD
Total United States
Total Hedge Equity
23,171.11

Total Hedge Fund
23,171.11

urrency
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2,63

4
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la 77
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31,489,472 63 100 000%
1

31,489,472.63 100.000%
31,489,472.63 100.000%

Market value
incl accruals

3

Total
0.00
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472,63 ",
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13,489,472 63
4
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Translation

Unrealized gain/loss
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Country

Hedge Fund
Hedge equi

United States - USD
Total hedge equity

Total hedge fund

Total Unrealized Galns
Total Unrealized Losses
Total Cost Incl. Accruals

¢ Asset Summary
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Unrealized gainfloss

incl accruals %

Market value

Total

Translation

Market

Cost

Market value

Accrued

income/expense

Hedge equi

Country
Hedge Fund

23,834,218 72 100 000%

3,656,544 86

000

20,277,673 86 3,556,544 86

23,834,218 72

000

Cayman Islands - USD

23,834,218 72 100.000%

3,556,544.86

0.00

3,556,544.86

20,277,673.86

23,834,218.72

0.00

Total hedge equity

23,834,218.72 100.000%

3,556,544.86

0.00

3,556,544.86

20,277,673.86

23,834,218.72

0.00

Total hedge fund

Total Unrealized Gains

3,556,544.86

000

Total Unrealized Losses

9

2" 100;000%

7

|
1
| 9

23,834,218

]

556,544.86 *

1

3,

1
bedy

1

|
i

1

673.86,

"20,277,

20,277,673 86

Total Cost incl. Accruals
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Total
3,556,544 86
3,556,544 86
3,556,544 86
3,556,544.86
3,556,544.86

E———
1 L 1 el ] Lil1l
1

- 3886,544.86

0 00
000
0 00

0.00
0.00

< T aT AT

Translation

Market

3,556,544 86
3,556,544 86
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3,556,544.86
3,556,544.86
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—_———Unrealized gain/loss
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Cost
20,277,673 86
20,277 673 86
20,277,673 86

20,277,673.86
20,277,673.86

h g gagodgy

23,834,218 72
23,834,218 72
23,834,218.72
23,834,218.72
23,834,218.72

Market value

LAk
A

000
000
0.00
0.00
0.00

Accrued

income/expense

309 3230000

Exchange rate/
L.ocal market price

77,052 85
77,052.85

CF STD PAC CAP OFFSHORE FD LTD CL F CUSIP 690996921
77,052.85

Description/Asset ID
Shares/PAR value
Hedge Fund
Hedge equi

Cayman lIslands - USD
Total USD

Total Cayman Islands

Total Hedge Equity

Total Hedge Fund
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Description/Asset [D Exchange rate/ Accrued
Shares/PAR value  Local market price income/expense
Hedge Fund
Hedge equity
British Virgin Islands - USD
CF CHILTON INTL (BVh LTD CL C CUSIP 169092954

430 85 12,569 5200000 0 00

000
000

Total USD

Total British Virgin Islands
United States - USD

CF CHILTON INTERNATIONAL BV LTD CLASS A FOR DORIS DUKE CUSIP 169994944

000
0.00
0.00

484 71 54,511 0100000
Total USD
Total United States

Total Hedge Equity

915.56 0.00
Total Hedge Fund
915.56 0.00
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5,462,168 27

5,462,168.27
5,462,168 27

26,422,031 65
26,422 031.65
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Market Translation

Cost

000
000
0 00

462,168 27

462,168 27
462,168 27

5,000,000 00
5,000,000 00
5,000,000 00

000
000
000

6,422,031 65
6,422,031 65
6,422,031 65

20,000,000 00
20,000,000 00
20,000,000 00
0.00

25,000,000.00 6,884,199.92

0.00

25,000,000.00 6,884,199.92

-
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: ol
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Total

462,168 27
462,168 27
462,168 27

6,422,031 65
6,422,031 65
6,422,031 65

6,884,199.92

6,884,199.92
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%

'100.000%

]

A,

29,206,187 00 100 000%
206,187.00"

29,206,187.00 100.000%
29,206,187.00 100.000%

Market value
incl accruals
y =2E,

< ThnT LV

0.00

Total

4,206,187 00
206,137.00

1y

4,206,187.00
4,206,187.00
4,206,187.00

4

000
0.00
0.00

Le00 L .

' |

Translation

Unrealized gain/loss
Generated by Northern Trust from reviewed periodic data on 6 Feb 06

Market
4 206,187 00
4,206,187.00
4,206,187.00

Cost
25,000,000 00
Jdo,000,

25,000,000.00
25,000,000.00
25,000,000 00

28

187.00.."

/

*':§!5(]I'§i;"l

29,206,187 00

Market value
29,206,187.00
29,206,187.00

i Iigl

1 4
L L1
LI I

000
0.00
0.00

Accrued

income/expense

igd

I'l'll'll

Lil ' ]
1o Bt

14,1
e !
I

't b

Country

Hedge Fund
Hedge equi

United States - USD
Total hedge equity

Total hedge fund

Total Unrealized Gains
Total Unrealized Losses
Total Cost incl. Accruals

Total,

Northern Trust

¢ Asset Summary
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¢ Asset Detail - Base Currency
Exchange rate/

Local market price

Accrued

Description/Asset ID
income/expense

Shares/PAR value

Hedge Fund

Hedge equity
United States - USD

PEQUOT ENDOWMENT FUND, LP CUSIP' 000206896
25,000,000.00 9,206,187 0000000

Total USD
Total United States

000
000
0.00

Total Hedge Equity

25,000,000.00 0.00

Total Hedge Fund

25,000,000.00 0.00

Market value

29,206,187 00
29,206,187 00
29,206,187 00

29,206,187.00

29,206,187.00
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| 26,208487.00 '+

Cost

25,000,000 00
25,000,000 00
25,000,000 00

25,000,000.00

25,000,000.00

'25,000,000,00
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—_—— e Inrealized gain/loss

Total

Market Translation

0 00
0 00
000

4,206,187 00
4,206,187 00
4,206,187 00

4,206,187 00
4,206,187 00
4,206,187 00

4,206,187.00 0.00 4,206,187.00

0.00 4,206,187.00

e ey
11 | 1

4,206,187.00

1 . i f 1
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oY 4 206,787,000 T P @00 v g 20818700
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373175 100.000%

I A

26,930,373 75 100 000%
930

26,930,373 75 100.000%
26,930,373 75 100.000%

Market value
incl. accruals

26,

C A Tnn T

Total
6,930,373 75

6,930,373 75

6,930,373.75

6,930,373.75
0 00

000
0.00
0.00

Unrealized gain/loss
Translation

Market
,373.75
Generated by Northern Trust from reviewed periodic data on 6 Feb 06

6,930,373 75
6,930,373.75
6,930,373.75

H

L gea

'
1

Cost
000.00

000

20,000,000.00

20,000,000 00
20,000,000.00
20,000,000.00

nioag

26,930,373 75
26,930,373.75
26,930,373.75

Market value

Accrued
000
0.00
0.00

income/expense

Country

Hedge Fund
Hedge equi

Bntish Virgin Islands - USD
Total hedge equity

Total hedge fund

Total Unrealized Gains
Total Unrealized Losses
Total Cost Incl. Accruals

¢ Asset Summary
Northern Trust
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Asset Detail - Base Currency
Description/Asset |ID Exchange rate/ Accrued

Shares/PAR value  Local market price income/expense Market value

Hedge Fund

Hedge equity
British Virgin Islands - USD
CF HIGHLINE CAP INTL LTD CL A FOR DORIS DUKE CHARITABLE FNDTN CUSIP- 431991934

113,755 99 236 7380720 0 00 26 93037375
Total USD 0.00 26,930,373 75

Total British Virgin Islands 0.00 26,930,373 75

Total Hedge Equity

113,755.99 0.00 26,930,373.75

Total Hedge Fund
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—_— e Inre ahized gain/loss

Cost Market Translation Total

20,000,000 00 6,930,373 75 000 6,930,373 75
20,000,000 00 6,930,373 75 000 6,930,373 75
20,000,000 00 6,930,373 75 000 6,930,373 75

20,000,000.00 6,930,373.75 0.00 6,930,373.75

6,930,373.75 0.00 6,930,373.75

113,755.99 0.00 26,930,373.75
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%

incl accruals

Market value

Total

Unrealized gainfloss
Translation
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Hedge Fund

Hedge equi

22,789,585 67 100 000%

2,789,585 67

0 00

2,789,585 67

20,000,000 00

22,789,585 67

000

Bermuda - USD

22,789,585.67 100.000%

2,789,585.67

0.00

2,789,585.67

20,000,000.00

22,789,585.67

0.00

Total hedge equity

22,789,585.67 100.000%

2,789,585.67

0.00

2,789,585.67

20,000,000.00

22,789,585.67

0.00

Total hedge fund

Total Unrealizxed Galns

2,789,585.67

000

Total Unrealized Losses

%

' 100.000

22789, 585.67

)

)
1

7B9,585.67

1
4

2

It

000,00 ..

', 20,000,

20,000,000.00

Total Cost incl. Accruals
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Description/Asset ID Exchange rate/
Shares/PAR value Local market price

Hedge Fund

Hedge equity
Bermuda - USD

CF N RIV CL SERIE A1 CUSIP 662916923

444,279 54
Total USD
Total Bermuda
Total Hedge Equity
444 ,279.54
Total Hedge Fund
444,279.54

llllllllllllllllll

Northern Trust

51 2956000

Accrued
income/expense

lllllllll

0 00
0 00

0.00

0.00

0.00

Market value

22,789,585 67
22,789,585 67
22,789,585 67

22,789,585.67

22,789,585.67

i s

RS e 0 T

&
=
(a1
_'Il'l

By

i s gt
T
2 i

Cost

20,000,000 00
20,000,000 00
20,000,000 00

20,000,000.00

20,000,000.00

! 2bj000,000.00, "0

f‘“ﬂfﬁlm -
gt
Wt

*
~ ¥

. WL
el
= S

¥

& Al

“rac”)
'ﬂ'h-{-l:‘.-

—_—l inrealized gain/loss

Market

2,789,585 67
2,789,585 67
2,789,585 67

2,789,585.67

2,789,585.67

Translation

000
000
0 00

0.00

0.00
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o 11 1
" B P 1z Y1 EEER
L I ! i i
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11 1 = . R
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Total

2,789,585 67
2,789,585 67
2,789,585 67

2,789,585.67

2,789,585.67

et 2,789,585.67
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Unrealized gain/loss
Translation

Market

Cost

Market value

Accrued

Income/expense

Country

¢ Asset Summary

- 0000%
- 0 000%
- 0.000%

'100.000%

28,524,197 70 100 000%
28,524,197.70 100.000%
28,524,197.70 100.000%

-9 00

-9.00

-9.00

000
0.00
0.00
0.00

3,523,062 64
3,523,062.64
3,523,062.64
3,523,062.64

000
0.00
0.00

-1,646,044 14
-1,646,044.14
-1,646,044.14

000
0.00
0.00

5,169,106 78
5,169,106.78
5,169,106.78

- 900
- 900
- 900

25,001,135 06
25,001,135.06
25,001,135.06

)

- 9.00
- 9.00
- 9.00

28,524,197 70
28,524,197.70
28,524,197.70

0.00
0.00
0.00
000
0.00
0.00

Ly
Lpagdy 11

Cash and Cash Equivalents
Total cash and cash equivalents

Unit trust equi
Ireland - EUR

Total unit trust equity
Total equities
Invested cash
Invested cash

Total Invested cash
Total Unrealized Gains
Total Unrealized Losses

Equities

1
i
1

188.70,

3

524

Illl ll’:ai

{l

523,062:64 '

i
’
Iy

il,; ‘3

-1,646,044.14 '
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Total Cost inc¢l. Accruals
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1

Asset Detail - Base Cency

Description/Asset 1D Exchange rate/ Accrued
Shares/PAR value Local market price income/expense

Equities

Unit trust equity
Ireland - EUR

THE CHILDERNS INVT SERIES Al NEW ISSUE 0305 SEDOL- 528921U

113,000 00 133 2900000 000
THE CHILDRENS INVT SERIES Al NEW ISSUE 1205 SEDOL 535790W
85,000.00 107 3000000 0 00
Total EUR 000
Total Ireland 000
Total Unit Trust Equity
198,000.00 0.00
Total Equities
198,000.00 0.00
Description/Asset (D Exchange rate/ Accrued
Shares/PAR value Local market price iIncome/expense
Cash and Cash Equivalents
Invested cash
USD - United States dollar
1 0000000 000
Total invested cash - all currencies 000
Total invested cash - all countries 000
Total Invested cash
-9.00 0.00
Total Cash and Cash Equivalents
-9.00 0.00
TOAEts 1t 8t 4,0 iy 0 od hre bt Dt s M e
Yot s, VIR O, L T L T

Northern Trust

1

b

by I
b L h
i

ey

bt

P AL
L “+

—_—eeee—UUnrealized gain/loss

Erde BT M LT

¥
¥
i
K
?
£

ot

Page 4 of 23

Total

2,763,101 30

759,961 14
3,523,062 64
3,523,062 64

3,523,062.64

3,523,062.64

Total

000
000
0 00

0.00

0.00

Market value Cost Market Translation
17,766,111 50 15,003,010 00 4,437,195 G8 - 1,674,094 48
10,758,086 20 9,998,125 06 731,910 80 28,050 34

28,524 197 70 25,001,135.06 5,169,106 78 - 1,646,044 14

28,524,197.70 25,001,135 06 5,169,106 78 - 1,646,044 14

28,524,197.70 25,001,135.06 5,168,106.78 - 1,646,044.14

28,524,197.70 25,001,135.06 9,169,106.78 - 1,646,044.14
—_— e nrealized gain/loss
Market value Cost Market Translation
- 900 - 900 000 000
- 900 - 900 000 000
- 900 - 900 000 000
- 9.00 - 9.00 0.00 0.00
- 9.00 - 9.00 0.00 0.00
oD BBSMABET0T (1 25001;126:06° ' 0 ¢ -5;169,706178 ¢ 1 - 1,646,044.14

' slasezsi

Generated by Northern Trust from reviewed periodic data on 6 Feb 06

<Tm7T HIAN

2




T FA IR ; AR
!‘ } j 1t : ::. t' %% %E ) H,E:,::%;:. %lﬂ;}ia' géﬁjﬁ EEEE‘!E '] h..;‘?:.'
=,.:--'; ! ; G {iil Er":'*fi 1*:1“ ':'E:p ::i ol #;h-"i
rAEpE Bhie 15 Hﬁnﬁ ok ;‘g ggg EE'Hu ﬁigff} %F ;
AT i i lHAUNCEO R
SHPERE b ' ‘g Bl PR o ‘EE !
% WE et ': ir-;{ E;ﬁé ié H; 1%; 39 2
SR GRS e Sl bR s e

o3

Asset Summary Page 3 of 13
Unrealized gain/loss
Accrued Market value
Country Income/expense Market value Cost Market Translation Total incl accruals %
Equities
Common stock
United States - USD 000 10,541,000 00 10,000,000 00 541,000 Q0 0 00 541,000 00 10,541,000 00 50 280%
Total common stock 0.00 10,541,000.00 10,000,000 00 541,000.00 0.00 541,000.00 10,541,000.00 50 280%
Total equities 0.00 10,541,000.00 10,000,000.00 541,000.00 0.00 541,000.00 10,541,000.00 50.280%
Hedge Fund
Hedge equity
United States - USD 000 10,423,500 00 10,000,000 00 423,500 00 000 423,500 00 10,423,500 00 49720%
Total hedge equity 0.00 10,423,500.00 10,000,000.00 423,500 00 0.00 423,500 00 10,423,500.00 49.720%
Total hedge fund 0.00 10,423,500 00 10,000,000.00 423,500 00 0.00 423,500.00 10,423,500.00 49.720%
Total Unrealized Gains 964,500.00
Total Unrealized Losses 0.00
Tt ittt e e Bt e bt OO B L 20,984 800:00 1Y U, "20,000,000,007 0 vt " 364,500,00 e T, 964,50000 L T 20,964,500,00 , 100.000%,
v
Total Cost Incl. Accruals 20,000,000.00
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¢ Asset Detail - Base Currency

Description/Asset ID Exchange rate/ Accrued
shares/PAR value  Local market price income/expense Market value Cost Market Translation Total

b ]
k L
T & i

T
g
s

—— U nrealized gain/loss

Equities

Common stock
United States - USD

CF MILGATE INTL LTD CL D 07/2005 CUSIP 599396918
10,000 00 1,054 1000000 000 10,541,000 00 10,000,000 00 541,000 00 000 541,000 00

Total USD 0 00 10,541,000 00 10,000,600 00 541,000 00 0 00 541,000 Q0
Total United States 000 10,541,000 00 10,000,000.00 541,000 00 0 00 541,000 00

Total Common Stock

10,000.00 0.00 10,541,000.00 10,000,000.00 941,000.00 0.00 541,000.00
Total Equities
10,000.00 0.00 10,541,000.00 10,000,000.00 541,000.00 0.00 541,000.00

- Unrealized gain/loss

Description/Asset |D Exchange rate/ Accrued
Shares/PAR value  Local market price income/expense Market value Cost Market Translation Total

Hedge Fund

Hedge equity
United States - USD

CF MILLGATE INTERNATIONAL LTD-CLASS D-HOT ISSUE-NON VOTING 01 OCT 2005 CUSIP 601994973
10,000.00 1,042.3500000 000 10,423,500 00 10,000,000 00 423,500 00 000 423,500 00

Total USD 000 10,423,500 00 10,000,000 00 423,500 G0 0 00 423,500 00
Total United States 000 10,423,500.00 10,000,000 00 423,500 00 0 00 423,500 00

Total Hedge Equity
10,000.00 0.00 10,423,500.00 10,000,000.00 423,500.00 0.00 423,500.00

Total Hedge Fund

10,000.00 0.00 10,423,500.00 10,000,000.00 423,500.00 0.00 423,500.00
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Asset

Description/Asset ID
Shares/PAR value

etail - Base Currency
Exchange rate/
Local market price

Accrued
income/expense

Equities

Common stock

United States - USD

CF CASH AWAITING EQTY INVT CUSIP' 14699QCF4
10,000,000 00 1 0000000 000

Total USD 0.00

Total United States 000
Total Common Stock

10,000,000.00 0.00
Total Equities

10,000,000.00 0.00

Accrued
income/expense

Exchange rate/
L ocal market price

Description/Asset |D
Shares/PAR value

Hedge Fund

Hedge market dependent
International Region - USD

CF OSPRAIE WINGSPAN LTD CL A CUSIP- 687994970
15,740 60 1,021 9100000 000

Total USD 0 00
Total International Region 0.00
Total Hedge Market Dependent

15,740.60 0.00
Total Hadge Fund

15,740.60 0.00
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Northern Trust

.....

Market value

10,000,000 00
10,000,000 00
10,000,000 00

10,000,000.00

10,000,000.00

Market value

16,085,476 54
16,085,476 54
16,085,476 54

16,085,476.54

16,085,476.54

L3 i 1 k 1k
LT U L

26&354?554

Cost

10,000,000 00
10,000,000 00
10,000,000 00

10,000,000.00

10,000,000.00

Cost

16,000,000 00
16,000,000 00
16,000,000 00

16,000,000.00

£ ==
S

e

¥ i P ST

Page 4 of 13

—~—————nrealized gain/loss

Market Translation Total

0 00 000 0 00
000 0 00 000
0 00 0 00 000

000 0.00 0.00

0.00 0.00 0.00
—_———Unrealized gamn/loss

Market Total

Translation

85,476 54
85,476 54
85,476 54

85,476 54 0 00
000
000

85,476 54
85,476 54

85,476.54 0.00 85,476.54

85,476.54 0.00 85,476.54

16,000,000.00
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Accrued

Country income/expense

Venture Capital and Partnerships

Partnerships

United States - USD 000
Total partnerships 0.00
Total venture capital and partnerships 0.00
Cash and Cash Equivalents

Short term investment funds

Short Term Investment Funds 72 97
Total short term Investment funds 72,97
Total cash and cash equlvalents 72,97
Total Unrealized Gains

Total Unrealized Losses

Totaps e et ot e o ; ::: 7297

LR I I

1,1
I:1‘I:'I|I|||'|:'|1r“*:lt'n .E i1 ”l’:|| fh13c rrartrrr

i i & I
LI BRI C T LI

Total Cost incl. Accruals

Northern Trust

I}
I

bbb
1 IIIIT

.. §200,099: s

Market value

5,865,306 00

5,865,306.00

5,865,306.00

334,793 29
334,793.29

334,793.29

" §,200,089.29 "

P

R A

X Lo

Cost

9,321,023.00
5,321,023.00

5,321,023.00

334,793 29
334,793.29

334,793 29

', 565581623 &

5,655,889.26
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Market value

incl accruals %

5,865,306 00 94 599%

5,865,306.00 94.599%
5,865,306.00 94.599%
33486626 5401%
33486626 5.401%
334866.26 5 401%

P 16,200,172,.26 ' 100.000%
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Asset Detail - Base Currency

Descrption/Asset ID Exchange rate/ Accrued
Shares/PAR value Local market price income/expense

Venture Capital and Partnerships

Partnerships
United States - USD
HARBOURVEST INTL PEP IV - PSHP FUND, LP CUSIP- 000206920

5,321,023 00 5,865,306 0000000 000

Total USD 000
Total United States 000
Total Partnerships

5,321,023.00 0.00
Total Venture Capital and Partnerships

5,321,023.00 0.00
Description/Asset 1D Exchange rate/ Accrued
Shares/PAR value  Local market pnce income/expense

Cash and Cash Equivalents

Short term investment funds

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS PORTFOLIO DIVERSIFIED ASSETS PORTFOLIO CUSIP 665278107

1 0000000 1297

Total short term investment funds - all currencies 72 97
Total short term investment funds - all countries 72.97
Total Short Term Investment Funds

334,793.29 72.97
Total Cash and Cash Equivalents

334,793.29 72.97
1 B SOERBIEAN! wil tlte B bind s e it bt L VO TREIN b 1

Northern Trust

I, !
'
k Lk

IJ.

: %ﬁ% : Ffw%e ‘ ﬁfji ;
: %"-.s ' iﬁ-‘kﬁ B
i i s
Page 4 of 15
—_—— Inrealized gamn/loss
Market value Cost Market Translation Total
5,865,306 00 5,321,023 00 544,283 00 000 544,283 00
5,865,306 00 5,321,023 00 544,283 00 000 944,283 00
5,865,306 00 5,321,023 G0 544,283 00 000 544,283 00
5,865,306.00 5,321,023.00 544,283.00 0.00 544,283.00
5,865,306.00 2,321,023.00 544,283.00 0.00 544,283.00
U nreahzed gain/loss
Market value Cost Market Translation Total
334,793 29 334,793 29 0 00 0 00 0 00
334,793 29 334,793 29 000 000 000
334,793 29 334,793 29 000 000 000
334,793.29 334,793.29 0.00 0.00 0.00
334,793.29 334,793.29 0.00 0.00 0.00
T 6200/000:20 . 565581828 1 i §48,283,00 '« i 0 h L 000 . e 544,288.00 ¢

Generated by Northern Trust from reviewed periodic data on 6 Feb 06
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7,993,405.13

Total Cost Incl. Accruals
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Descnption/Asset 1D Exchange rate/ Accrued
Shares/PAR value  Local market price income/expense Market value

Venture Capital and Partnerships

Partnerships
United States - USD
COMMONFUND CAP PRIVATE EQUITY PTRS V, LP CUSIP 000206938

7,593,346 32 8,230,516 0000000 000 8,230,516 Q0

Total USD 000 8,230,516 00
Total United States 0.00 8,230,516 00
Total Partnerships

7,593,346.32 0.00 8,230,516.00
Total Venture Capital and Partnerships

7,593,346.32 0.00 8,230,516.00
Description/Asset 1D Exchange rate/ Accrued
Shares/PAR value Local market price income/expense Market value

Cash and Cash Equivalents

Short term investment funds

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS PORTFOLIO DIVERSIFIED ASSETS PORTFOLIO CUSIP 665278107

1 0000000 0 31 58 50
Total short term investment funds - all currencies 0 31 58 50
Total short term investment funds - all countries 0.31 o8 50
Total Short Term Investment Funds
58.50 0.31 58.50
Total Cash and Cash Equivalents
98.50 0.31 58.50
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' 7593404.82 ",

7,593,346 32
7,593,346 32
7,593,346 32

7,593,346.32

7,593,346.32
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—_———inrealized gain/loss

Cost Market Translation Total
637,169 68 000 637,169 68
637,169 68 000 637,169 68
637,109 68 0 00 637,169 68

637,169.68 0.00 637,169.68

637,169.68 0.00 637,169.68

_ 1 Jnrealized gain/loss

Cost Market Translation Total
58 50 0 00 000 000
58.50 000 0 00 000
58.50 000 000 000
58.50 0.00 0.00 0.00
58.50 0.00 0.00 0.00

4, i 1632,169.88
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Unrealized gain/loss

¢ Asset Summary

%

Market value
incl accruals

Total

Translation

Market

Cost

Market value

Accrued

income/expense

Country

Venture Capital and Partnerships

Partnerships

4,386,926 00 100 000%

- 220,329 00

0 00

- 220,329 00

4,607,255 Q0

4,386,926 00

000

United States - USD

4,386,926.00 100.000%

- 220,329.00

0 00

- 220,329.00

4,607,255.00

4,386,926.00

0.00

Total partnerships

4,386,926.00 100.000%

- 220,329.00

0.00

- 220,329.00

4,607,255.00

4,386,926.00

0.00

Total venture capital and partnerships

0.00

Total Unrealized Gains

- 220,329.00

Total Unrealized Losses

)
1

o

[ S

926.00 ' 100.000%

| 2,388,

i . '
0 .
(I | |

429.0

220,

220,329.00,

T

i
1
[ 9

25500, ; L

'

4,507,

il
1

d
13y 1T 4y
I
)

4,386,926.00

4

5.

111, .1

| O T I 1 il |
LN TR P O M
& |

1 Li
ki TR
1l (R |
b1 ¢t r

1 11
[ |
1 1

1
1‘rte 2
3

1}
1
1

O A |
I

i
11
]

1
Lt
1

4,607,255 00

Total Cost incl. Accruals
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Description/Asset 1D Exchange rate/ Accrued
Shares/PAR value Local market price income/expense

Venture Capital and Partnerships

Partnerships
United States - USD

COMMONFUND CAPITAL VENTURE PTRS Vi, LP CUSIP 000206946
4,607,255 00 4,386,926 0000000 000

Total USD 0 GO
Total United States 0.00
Total Partnerships

4,607,255.00 0.00
Total Venture Capital and Partnerships

4,607,255.00 0.00

Ltr 1nl TR N N N LN L U U R 111 Nl LTt 11 "1 1t
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Northern Trust

Market value

4,386,926 00
4,386,926 00

4,386,926.00

4,386,926.00

Cost

4,607,255 00
4,607,255 00
4,607,255 00

4,607,255.00

4,386,926.00

Laeszein

i
i I LI

4,607,255.00

(S |

4 - -
i iy, B s 5

TR e T T T

Wﬁ* § e

-

- e -

et i
L4

iﬂ}Ti
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e ————————Y L L1 P 4=Te W e e [ T e T3

Market

- 220,329 00
220,329 00
220,329 00

220,329.00

Translation Total

000 - 220,328 00
0 00 - 220,329 00
0 00 - 220,329 00

0.00 - 220,329.00

0.00 - 220,329.00

220,329.00

4'50?*255W Cr e 220,329.000

Cobeebgigg et LT220,229.00
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%

11l

457.00" 100.000%'

26,806,457 00 100 000%
26,806,457.00 100.000%
26,806,457.00 100.000%

|

26,808,

Market value
in¢cl. accruals

091,00,

<TATINT

Total
11,039,091 00
14,039,091.00
11,039,091.00
11,039,091.00
0.00
039,09’

ikl

000
0.00
0.00

Translation

Unrealized gainfloss
Generated by Northern Trust from reviewed periodic data on 6 Feb 06

Market

039

11,039,091 00
11,039,091.00
11,039,081.00

M,

i
LY

Cost
15,767,366 00
5,767,366,

15,767,366.00
15,767,366.00
15,767,366.00

A

1 l‘ A
(FI

20 ..

11

45

26,806,457 00
60!

26,806,457.00
&,

Market value
26,806,457.00

iE

vy i

l

i
il

90

000
0.00
0.00

"0

Accrued

income/expense

1 I I 1
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Venture Capital and Partnerships
Total venture capital and partnerships

Partnerships

United States - USD
Total partnershlps

Total Unreallzed Gains
Total Unrealized Losses
Total Cost incl. Accruals

Country

T

¢ Asset Summary
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0 023%
0.023%
0.023%

- 6729%

- 6.729%

35 780%

35.780%

1,038 39

1,038.39

1,038.39
{

-300,000 00
-300,000.00
1,595,104 00

1

4,726,074 33 106 010%
4,726,074.33 106.010%
4,726,074.33 106.010%

incl. accruals
1,595,104.00

Market value

000
0.00
0 00
000
0.00
000
0.00
AT e

Total
502.199 00
502.199.00
502,199.00

0 00
0 00
0.00
000
0 00
0 00
0 00
0.00
0.00
0.00

Unrealized gain/loss
Translation

000
0.00
0.00
000
0.00
0.00

0 00
Generated by Northern Trust from reviewed periodic data on 6 Feb 06

Market
502,199 00
502,199.00
502,199.00

Cost
3,954,896 00
3,954,896.00
3,954,896.00
1,035 00
1,035.00
1,035 00
- 300,000 Q0
- 300,000.00
1,595,104.00
1,595.104.00

1,035.00 (1)

1,035 00

1,035.00
- 300,000.00 (3)

1,595,104 00 @

4.457.095 00
4,457,095.00
4.457,095.00 (1)
- 300,000 00
1.595.104.00

Market value

Accrued
income/expense

268,979.33

339

3.39

3.39

000

0.00

000

0.00

268,979 33
268,979.33

Venture Capital and Partnerships

Cash and Cash Equivalents

Total venture capital and partnerships
Short term investment funds

Pending trade sales

United States - USD
Total partnerships
Pending trade sales

Partnerships

Country
Pending trade purchases

Total short term Iinvestment funds
Total cash and cash equlvalents
Adjustments To Cash

Short Term Investment Funds
Total pending trade purchases

¢ Asset Summary
Pending trade purchases
Total pending trade sales
Northern Trust
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%

D00%

- 6.033%
9" 100;

k

-268,979.33
458,133
At T /) 1/ % i

i

-1,664,083 33 - 35084%
-1,564,083.33 - 35.084%

H
I

Market value
in¢cl accruals

}
1 &

Total
0 00
0.00
0.00
502,199.00
0.00
9.00° ) ' "

000
0.00
0.00

Unrealized gain/loss
Translation

0.00
0.00
Generated by Northern Trust from reviewed periodic data on 6 Feb 06

Market
000

/

Cost
- 1,564,083 33
- 1,564,083.33
- 268,979.33
3,955,934.39
.
Y 28
A9
28

W\ ©

'

Z, 5N oML
2L {82
<3°°.°°° "7
\ S&S
3 MS¥ 133

- 268,979.33

- 1,564,083 33
. 1,564,083.33(%)

Market value

Brslev

:bu-l-s-f-v—

3\!&_{“

0.00

0.00

272k e
@ Rvroke v
Cy

0 00

Accrued
iIncome/expense
84

" 268

Adjustments To Cash

Other payables
Total adjustments to cash

Total other payables
Total Unrealized Gains
Total Unrealized L.osses
Total Cost incl. Accruals

Other Payables

Country
Northern Trust

¢ Asset Summary
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¢ Asset Detail - Base Currency

Exchange rate/ Accrued

—_— e Unrealized gain/loss
Description/Asset ID

Shares/PAR value Local market price income/expense Market value Cost Market Translation Total
Venture Capital and Partnerships
Partnerships
United States - USD
PORTFOLIO ADVISORS (OFFSHORE) PRIVATE EQUITY FUND 1lI, LP CUSIP: 000335182
3,954,896 00 4,457,095 0000000 268,979 33 4,457,095 00 3,954,886 00 502,199 00 000 502,199 00
Total USD 268,979 33 4,457,095.00 3,954,896 00 502,199 00 0 00 502,199 00
Tota! United States 268,979 33 4,457,095 00 3,954,886 00 502,199 00 000 502,199 00
Total Partnerships
3,954,896.00 268,979.33 4,457,095.00 3,954,896.00 502,199.00 0.00 502,199.00
Total Venture Capital and Partnerships
3,954,896.00 268,979.33 4,457,095.00 3,954,896.00 502,199.00 0.00 502,199.00
——————Unrealized gain/loss
Description/Asset 1D Exchange rate/ Accrued
Shares/PAR value  Local market pnce income/expense Market value Cost Market Translation Total
Cash and Cash Equivalents
Short term investment funds
MFB NORTHN INSTL FDS DIVERSIFIED ASSETS PORTFOLIO DIVERSIFIED ASSETS PORTFOLIO CUSIP 665278107
1 0000000 339 1,035.00 1,035.00 0 00 000 000
Total short term investment funds - all currencies 3 39 1,035 00 1,035 00 000 000 000
Total short term investment funds - all countries 3.39 1,035 00 1,035 00 0.00 0 00 000
Total Short Term Investment Funds
1,035.00 3.39 1,035.00 1,035.00 0.00 0.00 0.00
Total Cash and Cash Equivalents
1,0335.00 3.39 1,035.00 1,035.00 0.00 0.00 0.00

Northern Trust

T 2aar 1A /7
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Exchange rate/
Local market price

Description/Asset |D
Shares/PAR value

Adjustments To Cash

Pending trade purchases

USD - UNITED STATES DOLLARS
1 0000000

Total pending trade purchases - all currencies
Total pending trade purchases - all countries

Total Pending trade purchases

0.00

Pending trade sales

USD - UNITED STATES DOLLARS
1 0000000

Total pending trade sales - all currencies
Total pending trade sales - all countries

Total Pending trade sales

0.00

Other payables

USD - UNITED STATES DOLLARS
1 0000000

Total other payables - all currencies
Total other payables - all countries
Total Other Payables

0.00
Total Adjustments To Cash

0.00
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sttt 03058 08%,00...00 5,
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Northern Trust

' . & | 1 i1 L1114k & |
ppigd gl by g b g by gyt .
I
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Lo | sl 31 !E’Ei!::ﬁ! 1 ::i!
IIIIII‘ |l1ll Ililll 1 :ilhll.llll & :I. :l I: ] , |
| | s liii ‘l i1

RO SR LT UL L B

Accrued
iIncome/expense

000
000
0.00

0.00

0 00

000
0 00

0.00

000

0.00

000

0.00

0.00

Lt
LI L b
LI Ll
i o !
L L L
p ey

Market value

- 300,000 00
- 300,000 00
- 300,000.00

- 300,000.00
1,595,104 00
1,595,104 00

1,595,104 00

1,595,104.00

- 1,564,083 33
- 1,564,083 33
- 1,564,083 33

- 1,564,083.33

- 268,979.33

i
R HEE ST e et
TECATS W r et
N BTy
ey t

Cost

- 300,000 00
- 300,000 00
- 300,000 00

- 300,000.00
1,595,104 00
1,995,104 00

1,595,104 00

1,595,104.00

- 1,564,083.33
- 1,564,083 33
- 1,564,083 33

- 1,564,083.33

- 268,979.33

-1

A

Lol

TR, Rt

—_—)nrealized gain/loss

Market

000
000
000

0.00

0 00

000

000

0.00

0 00
000
000

0.00

0.00

1 T S i H
1 ! it e

i 1y 0 1 b
L T B A IO L {1 L be

W ih188450087.. ') U 3,686,989.67 . .. . .. .502,199.00,, .

[
T L

i

Page 6 of 19

Translation Total
200 0 00
0.00 0 00
0.00 000
0.00 0.00
0 Q0 0 00
— 0 00
0.00 000
0.00 0.00
0 00 0 00
0.00 000
0 00 0.00
0.00 0.00
0.00 0.00

Generated by Northern Trust from reviewed periodic data on 6 Feb 06
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2,250,806.00

Total Cost incl. Accruals

Northern Trust




> MR Ry

ol

....u.T..#HHH“_...n...“_..:... ...u.n - "-_I.. -
Hﬁfwmﬁmﬁ,FHMm

s Thenid RN

R © S AR
Lo L T ] =L,
[ i 1=,
A U T e VL AR A |
w m..l.r“hl.*ﬂ_...-...l.““ _#
P YA X -

S TR -

TR

T S T

"R e TR TR e I
B g " o
BEoe LR 20 Wi i

.
| e - o e

o T L,
Lsﬁ.ﬂfﬂ,@.‘.wiﬂ:i

EAB T

J.ﬁﬂﬂ#ﬁﬂw
Al Lt

Ty
.ﬂ..l.l..t —— L* l“ i
ol

-,
L R T T L Ty TS

lp o NN S e

I
il
LI

§92.00 .

Page 4 of 14

Total
- 254,592 00
- 254,592 00
- 254 592 00
- 254,592.00
- 254,592 00

- 254

0 00
000
000
0.00
0.00

Translation

Market

- 254,582 00
- 254,592 00
- 254,592 00
- 254,592.00
- 254,592.00

—_——— -t nrealized gain/loss

Cost
2.250,806 00
2,250,806 00
2,250,806 00
250.806.00 Iﬁﬂ* ;O

2,250,806.00
2,250,806.00

1,996,214 00
1,996,214 00
1,996,214 G0
1,996,214 00
1,996,214.00

Market value
10621400

000
000
000
0.00

Accrued

income/expense

Exchange rate/

Local market pnce
1,996,214 0000000

il
NLEE
i
00
i
11 4

]
-

2,250,806 00

2,250,806.00
2

2,250,806.00

Asset Detail - Base Currenc

Descrption/Asset |1D
Shares/PAR value

Venture Capital and Partnerships

KIRTLAND PARTNERS IV, LP CUSIP 000338921
Total Venture Capital and Partnerships

Partnerships
United States - USD
Total USD

Total United States
Total Partnerships
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Unrealized gain/loss
Translation
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Venture Capital and Partnerships

Partnerships

98 999%

1.584,971 00

- 159,213 33

000

- 159,213 33

1,744,184 33

1,584,971 00

000

United States - USD

99.999%

1,5684,971.00

- 1359,213.33

0.00

- 159,213.33

1,744,184.33

1,584,971.00

0.00

Total partnerships

99 999%

- 159,213.33 1,584,971.00

0.00

- 159,213.33

1,744,184.33

0.00 1,584,971.00

Cash and Cash Equivalents
Short term investment funds

Total venture capital and partnerships

0 001%

20 91 20 91 000 0 00 000 20 91

0 Q0

Short Term Investment Funds

0.001%

000 20 91

0.00

0.00

20.91 20.91

0.00

Total short term Investment funds

0.001%

0.00 0 00 20 91

0.00

20.91 20.91

0.00

Total cash and cash equlvalents

000

Total Unrealized Gains

- 159,213.33

Total Unrealized LLosses

“r, 1,584,991.91 " 100.000%

Y. 159,213:33

+ 0.00

44,205.24"
1,744,205.24
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Description/Asset |1D Exchange rate/ Accrued
Shares/PAR value L.ocal market price Income/expense Market value Cost
Venture Capital and Partnerships
Partnerships
United States - USD
OAK HILL CAPITAL PARTNERS Il (CAYMAN INLP CUSIP* 000348110
1,393,092 52 1,342,734 0000000 000 1,342,734 Q0 1,353,092 52
OAK HILL CAPITAL PARTNERS II, LP CUSIP 000348102
391,091.81 242,237 0000000 0 00 242,237 00 391,091 81
Total USD 0.00 1,584,971 00 1,744,184 33
Total United States 000 1,584,971 00 1,744,184 33
Total Partnerships
1,744,184.33 0.00 1,584,971.00 1,744,184.33
Total Venture Capital and Partnerships
1,744,184.33 0.00 1,984,971.00 1,744,184.33
Descniption/Asset 1D Exchange rate/ Accrued
Shares/PAR value  Local market pnce Income/expense Market value Cost
Cash and Cash Equivalents
Short term investment funds
MFB NORTHN INSTL FDS DIVERSIFIED ASSETS PORTFOLIO DIVERSIFIED ASSETS PORTFOLIO CUSIP 665278107
1 0000000 000 20 91 20 91
Total short term investment funds - all currencies 0 00 20 91 20 91
Total short term investment funds - all countries 000 20 91 20 91
Total Short Term investment Funds
20.91 0.00 20.91 20.91
Total Cash and Cash Equivalents
20.91 0.00 20.91 20.91
2 S T T R T B O SR SO TINN SN RO
T Te0s R T T OO sakeanant ) K 7ee 208124 1

Northern Trust

Page 4 of 14
—_—eeme— . nreahzed gain/loss
Marketl Translation Total
- 10,358 52 0 00 - 10,358 52
- 148,854 81 000 - 148,854 81
- 159,213 33 000 - 159,213 33
- 159,213 33 000 - 159,213 33
- 159,213.33 0.00 - 159,213.33
- 159,213.33 0.00 - 159,213.33
—_—— Unrealized gain/loss
Market Translation Total
(00 000 000
000 000 000
000 0 00 000
0.00 0.00 0.00
0.00 0.00 0.00
i 450'9983% ) 000 1 o fis i 159,293:33'
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5,184,261 00 100 000%

5,184,261.00 100.000%
5,184,261 00 100.000%

7

111

"'5,184,261.00 . 100.000%

Market value
ncl accruals

Total

184,261 00

184,261.00

184,261.00

184,261.00

0 00
'184,261.00 , ¢
T HPa~~

C 00
0.00
0.00
sos

Unrealized gain/loss
Translation

L] 11

184,261.00 " 1 "
Generated by Northern Trust from reviewed periodic data on 6 Feb 06

Market
184,261 00

184,261.00
184,261.00

Cost
5,000,000 Q0
5,000,000.00
5,000,000.00

 5:m00,000.00
5,000,000 00

5,184,261 00
5,184,261.00
5,184,261.00

Market value
, 5184261007

000
0.00
0.00

Accrued

income/expense
ey

SRR IR
i
TR

1l
thidna

N
dr g rfd

Venture Capital and Partnerships

United States - USD

Partnerships
Total venture capital and partnerships

Total Unrealized Gains
Total Unrealized Losses
Total Cost incl. Accruals

Total partnerships

Country
Northern Trust
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Total
184,261 00
184 261 00
184,261 00
184,261.00
184,261.00

" 184;261.00

0 00
000
0 00
0.00
0.00
<ETPAA—+— A N/

000

Translation

Market
184,261 00
184,261 00
184 261 00
184,261.00
184,261.00

" 134:2&1:.55

—_——— N realized gain/loss
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Cost

5,000,000 00
5,000,000 00
5,000,000 00
2,000,000.00
5,000,000.00

.\ 5,000,00008

5,184,261 00
5,184,261.00
5,184,261 00
5,184,261.00
5,184,261.00

Market value

e

000
000
0 00
0.00
0.00

Accrued

income/expense

P b
(I B

Exchange rate/
Local market pnce
5,184,261 0000000

AL I LT B AV T

D000, 4

' I P
1

f!%?é511ljzltlil H |I=l Il:: I: :II: :::1 ! :::l TN RN

5.000,000 00
5,000,000.00
5,000,000.00

000

Loy

(NN
I
i

SANKATY CREDIT OPPORTUNITIES Il, LP CUSIP: 000349852

Venture Capital and Partnerships
Total Venture Capital and Partnerships

Description/Asset 1D
Shares/PAR value
Partnerships
United States - USD
Total USD

Total United States
Total Partnerships
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%

incl accruals

Market value

Total

Unrealized gain/loss
Translation

D
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(48]

=

0
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Venture Capital and Partnerships

Partnerships

- 28,622 00 0G0 - 28,622 00 511,378 00 100 000%

511,378 00 240,000 C0

000

Unlited States - USD

511,378.00 100.000%

- 28,622.00

0.00

- 28,622.00

511,378.00 540,000.00

0.00

Total partnerships

511,378.00 100.000%

- 28,622.00

0.00

- 28,622.00

511,378.00 540,000.00

0.00

Total venture capital and partnerships

Total Unrealized Gains

0.00

- 28,622.00

Total Unrealized Losses

378.00, 100.D00%!

I
1

i
|

P11

Tz,

' 11540,000.00 . P

y

1.378,00.;

b

Total Cost Incl. Accruals

540,000 00
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¢ Asset Detail - Base Currency

——mmreeeeeere—e——— IN\@AlIZEd gain/losSs

Total

Translation

Market

Cost

Market value

Accrued

income/expense

Exchange rate/
Local market pnce

Description/Asset ID
Shares/PAR value

SEQUOIA CAPITAL GROWTH FUND Ill, LP CUSIP 000373373

Venture Capital and Partnerships

Partnerships
United States - USD

- 28,622 00
- 28,622 00
- 28,622 00

000

- 28,622 00
- 28,622 00
- 28,622 00

540,000 00
540,000 00
540,000 00

511,378 00
511,378 00
511,378 00

0 00
0.00
000

511,378 0000000

540,000 00

Total USD

000
000

Total United States

Total Partnerships

- 28,622.00 0.00 - 28,622.00

540,000.00

511,378.00

0.00

540,000.00

Total Venture Capital and Partnerships

- 28,622.00

0.00

- 28,622.00

540,000.00

911,378.00

0.00

540,000.00

i v 28,622.00!

i

i
I

‘'t 514,378.00,". "

(Y | i
il (I 1

1t

784000008,
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180,000.00

Total Cost Incl. Accruals
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538.00

Total

i
I

- 5,538 00

- 5,538 00
- 5,538 00
- 5,538.00
- 5,538.00

|:-‘-.5

1
SRR BEL
1114
i
I

LI
' I
il gy 3

b R,
A oY = e
mﬂqﬂwﬁmwmﬁ 5

000
0 00
0 00
0.00
0.00
9

Translation

oo, IR

- P,

o e e e

uf 8 g

z-
. B — T S = S

Market

- 5,538 00
- 5,538 00
- 5,538 00
- 5,538.00
- 5,538.00

538
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Cost
180,000 00
180,000 00
180,000 00
180,000.00
180,000.00

-
- - -
—
—
- - -
—
— -
-—
-—
- - -

l. - Iq.--l-l._lt..--
Ilr .l.
;,ﬁiﬂnﬂuﬁ.ﬁk
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A e g
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1
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1

"
TR g u e

-.-J." l._.l” . e i l.” ] -ﬁn--.- .
triatd ,,.,_...w. W SN #.
P et e T R T

4

L K

174,462 00
174,462 00
174,462 00
174,462.00
174,462.00

Market value

-
— -
- = Y -p
—
—- - - N
-
-
- - - -
-
- -
-
- - =
-
-
-
=
— - -
ol -

Accrued
000
0.00
000
0.00
0.00
iih

Income/expense

- - . - .
——

il —

—— —

=i —

- - =m -

174,462 0000000

Exchange rate/
Local market price
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Venture Capital and Partnerships
SEQUOIA CAPITAL CHINA I, LP CUSIP 000375923
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Description/Asset 1D Exchange rate/ Accrued
Shares/PAR value Local market pnce income/expense
Venture Capital and Partnerships
Partnerships
United States - USD
BAIN CAPITAL FUND VIII, LP CUSIP 000318022
4,882,745 70 4,953,049 0000000 000

Total USD 0.00
Total United States 000
Total Partnerships

4,882,745.70 0.00
Total Venture Capital and Partnerships

4,882,745.70 0.00
Description/Asset ID Exchange rate/ Accrued
Shares/PAR value Local market price income/expense

Cash and Cash Equivalents

Short term investment funds

Market value

4,953,049 00
4,953,049 00
4,953,049 00

4,953,049.00

4,953,049.00

Market value

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS PORTFOLIO DIVERSIFIED ASSETS PORTFOLIO CUSIP 665278107

1 0000000 031
Total short term investment funds - all currencies 031
Total short term investment funds - all countnes 0.31

Total Short Termm Investment Funds
90.36 0.31

Total Cash and Cash Equlvalents

90.36 0.31
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90 36

90 36

90 36

90.36

90.36
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——{Inrealized gam/loss
Cost Market Translation Total
4,882,745 70 70,303 30 000 70,303 30
4,882,745 70 70,303 30 0.00 70,303 30
4,882,745 70 70,303 30 000 70,303 30
4,882,745.70 70,303.30 0.00 70,303.30
4.882,745.70 70,303.30 0.00 70,303.30
—_——Unreahzed gain/loss
Cost Market Translation Total
90 36 000 000 0 00
90 36 000 000 0 00
90 36 000 000 000
90.36 0.00 0.00 0.00
90.36 0.00 0.00 0.00
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Venture Capital and Partnerships

Total venture capital and partnerships

Partnerships

United States - USD
Total partnerships

Total Unrealized Gains
Total Unrealized Losses
Total Cost incl. Accruals

Northern Trust




Description/Asset 1D Exchange rate/ Accrued

Shares/PAR value Local market price Income/expense

Venture Capital and Partnerships

Partnerships
United States - USD

HEARTWOOD FORESTLAND FUND V, LP CUSIP- 000335547
3,220,512 82 3,184,409 0000000 000

Total USD 000
Total United States 000
Total Partnerships

3,220,512.82 0.00
Total Venture Capital and Partnerships

3,220,512.82 0.00

Market value

3,184,409 00

3,184
3,184

3,184,

3,184,

409 00
409 00

409.00

409.00

-_— — —Unrealized gain/loss

Cost

3,220,512 82
3,220,512 82
3,220,512 82

3,220,512.82

3,220,512.82
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Total

- 36,103 82
- 36,103 82
- 36,103 82

- 36,103.82

- 36,103.82

0.00; ..

| .y 4.36-:1.03:-32:
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Unreahized gain/loss

¢ Asset Summary

incl. accruals %

Market value

Total

Translation

Market

Cost

Market value

Accrued

income/expense

Country

Venture Capital and Partnerships

Partnerships

9,932,132 00 100 000%

182,132 Q0

182,132 00 000

9,750,000 Q0

9,932,132 00

0 00

United States - USD

9,932,132.00 100.000%

182,132.00

0.00

182,132.00

9,750,000.00

9,932,132.00

0.00

Total partnerships

9,932,132.00 100.000%

182,132 00
182,132.00

0.00

182,132.00

9,750,000.00

9,932,132.00

0.00

Total venture capital and partnerships

Total Unrealized Gains

000

Total Unrealized Losses

)
1
b

132:00 ' 100.000%

]

9,932

132.00

' 182,

43200 ,

;II:II- | I‘1|812

04’

750,000

.}

9,750,000.00

Total Cost incl. Accruals
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¢ Asset Detail - Base Currency

Page 4 of 13

—_— e nrealized gain/loss

Total

Transiation

Market

Cost

Market value

Accrued

incomefexpense

Exchange rate/
Local market price

Description/Asset 1D
Shares/PAR value

Venture Capital and Partnerships

GMO FORESTRY FUND 8-B, LP CUSIP. 000335166

Partnerships
United States - USD

182,132 00
182,132.00
182,132 00

0 00
0 00
000

182,132 00
182,132 00
182,132 00

9,750,000 00
9,750,000 00
9,750,000 00

9,932,132 00
9,932,132 00
9,932,132 00

000
000
0 00

9,932,132 0000000

9,750,000 00

Total USD

Total Unitegd States

Total Partnerships

182,132.00

0.00

182,132.00

9,932,132.00 9,750,000 00

0.00

9,750,000.00
Total Venture Capital and Partnerships

182,132.00

Ly M8Z,13200

0.00
Qg

viago 1

’I’

182,132.00

(| 11 1 I 111

.82

000.00" "

750,

L

9,750,000.00
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0.00
i o e OB LT

Cobd (S
oyl by pp

o
M A

1
Iy

1,1
||il

e
]Jlll

At

' 1 b1 4,11 111 d

0_'0 U L L L L
14, 00K

A WL AR UL

]
L

HHM

9 750,000.00
g 250000

1 hodod i
p o dibrip r drirdy
I.II

Totak: i

Northern Trust

Generated by Northern Trust from reviewed periodic data on 6 Feb 06

7

ST T 1A/~



N

FERE ¢ WA B vmag

ﬂ&ﬂ,wswu;
wmm%ﬁﬁﬁ%ﬁﬁﬂ
I -l r —— ="
E%}#-ﬂé__ﬁ :F__“ 73
& Tanre oy hm.;ﬂhﬁnﬁm

-
T T vl

e Ty Ba T

i
b T ua st S
S ey el Ry -

_..__...... {n..ﬁrr-jiiiﬁ
FRIPEE AL I, W

Bt o e P

B Ty

P TN RIFRITY

bl r - .1r-.__..wf.-} —

mﬂﬁ;ﬁhﬁﬂhﬂmﬁzhiﬂﬂw@
o A DO s e

o

----------

e iy

B
e LN -.."._..-._ ”_h“ r a
FEL It E
e LT e L

[l e ) -

2

?,

Page 3 of 13
%

i

41B,600.15"' 100.000%

24,118,600 15 100 000%

24,118,600.15 100.000%
24,118,600.15 100.000%

Market value
incl accruals

. 24

H
11

<TiT )N

000

Total
4.118,600 15
4,118,600.15
4,118,600.15
4,118,600.15
4,118,600.35 |

]
)

000
0.00
0.00

Translation

Unrealized gain/loss
Generated by Northern Trust from reviewed periodic data on 6 Feb 06

Market
4 118,600 15
4,118,600.15
4,118,600.15

Cost
20 000,000 00
20,000,000.00

20,000,000.00
20,000,000.00

24,118,600 15
24,118,600.15
24,118,600.15

Market value

000
0.00
0.00

Accrued

income/expense

Country

Hedge equi

Cayman Islands - USD
Total hedge aquity

Total hedge fund

Total Unrealized Gains
Total Unrealized Losses
Total Cost incl. Accruals

Hedge Fund
Northern Trust

¢ Asset Summary




Description/Asset |D
Shares/PAR value

Hedge Fund

Hedge equity

Cayman Islands - USD

Exchange rate/
Local market price

income/expense

Accrued
Market value

CF SOUTHPORT ENERGY PLUS OFFSHORE FD INCCL E NONVOTING SH CUSIP 844995928

169,928 01
Total USD
Total Cayman Islands
Total Hedge Equity
169,928.01
Total Hedge Fund
169,928.01
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L | | | 1t i
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Totak i it u
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138 5003800

000 24,118,600 15
000 24,118,600 15
000 24,118,600 15

0.00 24,118,600.15
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— - Unrealized gain/loss

Cost

20,000,000 00
20,000,000 00
20,000,000.00

20,000,000.00

20,000,000.00

Market

4,118,600 15
4,118,600 15
4,118,600 15

4,118,600.15

Translation

000
000
000

0.00

0.00

—— ¥

g inke gy Sy g e
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Total

4,118,600 15
4,118,600 15
4,118,600 15

4,118,600.15

4,118,600.15

L 4118,600.15
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