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~n 990-PF |

Department of the Treasury
Internal Revenue Service

“-Return of Private Foundation
or Section 4947(a)(1) Nonexempt Charitable Trust

Treated as a Private Foundation

Note. The foundation may be able to use a copy of this return to satisfy state reporting requirements.

v
=y

r..‘-

LA

b I

OMB No 1545-0052

2012

Open to Public Inspection

For calendar year 2012 or tax year beginning , 2012, and ending , 20
Name of foundation A Employer Identification number
JOHN S DUNN FOUNDATION 74-1933660
Number and street (or P O. box number if mail 15 not delivered to street address) Room/suite B Telephone number (see instructions)
(713) 626-0368
3355 WEST ALABAMA, SUITE 990
City or town, state, and ZIP code
C If exemption application is > EI

HOUSTON, TX 77098-1718

pending, check here

G Check all thatapply: | | Initial return
Final return
Address change

Initial return of a former public charity
Amended return
Name change

D 1. Foreign organizat

H_Check type of organization: | |Sectlon 501(c)(3) exempt private foundation
Other taxable private foundation

Section 4947(a)(1) nonexempt charitable trust

If private foundation

1 Fair market value of all assets at end
of year (from Part I, col. (c), line

J Accounting method:L__] Cash I__X_I Accrual
|:| Other (specify)

under section 507(b)(1)(A), check here .

]

ons, check here

2. Foreign organizations meeting the
85% test, chack here and attach

status was terminated

»[]

F It the foundation 1s in a 80-month termination
under section 507(b)(1)(B), check here , P D

16) > $ 88,488, 650. (Part I, column (d) must be on cash basis.)
i d) Disbursements
Q{L?Z«i',f,o?f;,g‘,’,}’ mg;;ng)lEage::;?d)(The (a;fp‘;:es’;:epzpd (b) Net investment (c) Adjusted net ( )for charitable
may not necessarily equal the amounts in books income income purposes
column (a) (see instructions).) . _ _ (cash basisonly)
1 Contnbutions, gifts, grants, etc., received (attach schedule) . &ﬁ&i‘:&%ﬁ (‘2 i,:!' h'-éfsﬁmm MW
2 nock || e foundation s not requred o PR F-RE L & (9P W T S S R W A b i S0l
3 Interest on savings and temporary cash investments 459,475. 459,475. e i\‘TC'H"’flEWm
4 Dwvidends and interest from securities . _ . . 1,404,587. 1,404,587, ATCHR R e 8
SaGrossrents . . . .. .....c0000.. WM
b Net rental Income or (loss) R ey g@!‘w ¥§n§’§ ! s Beleh SRHRRH &y A N Bl
g ea Net gain or (ss) from sale o aseets nct on fne 10 978, 456 .8 B Jard ’Wﬁ 'ﬁ
B b Gross sales i 40,468, 047. W&W&Mﬂﬂé £
E 7 Capital gain net income (from Part IV, line 2) . PR i R e
8 Net short-term capitaigain . ... ... ..
9 Income modifications » « «
108 Groes sales ioes raums W
b Less. Cost of goods sold , %MM.&&‘: s e ALl Sl . B SR
¢ Gross prof it or (loss) (attach scl EW

122,301. 6,387
2,964,819. 3,075,203. ng;,‘j

N 252,000. 126, 000. ~ 126,000.

» 66,100. 33,050. 33,050.

§ 15 Pensidnplans, employee benefits 7,750. 3,873. 3,875.
o §1sa Legal m?@ 4. . 2,510. 1,255. 1,255.
< 4l b Accourtting fe UeATCH.5 . 33,950. 16,975. 16,975.

@
O >| ¢ Other professional fees (attach schedule), * , 36,000. 36,000.
LD B17 Interest. . . ... ....vuiian.a..
Lo g 18  Taxes (attach schedule) (see instructons) ATCH .7, . 75,935. 51,030. 2,528.
= 'E|19 Depreciation (attach schedule) and depletion . IW‘M“ﬁ
% 3 20 OCCUPaNCY . & & v v v e h ek e ..
@ B(21 Travel, conferences, and meetings , . , . . .
) o22  Printing and publications . . .. ......

£|23  Other expenses (attach schedule) ATCH .8. . 653,417. 605,284. 48,651.
%E 24 Total operating and administrative expenses.

=8 Add lines 13through23 ., .. ....... 1,127,662. _ 837,469. — ___ 268,334.

% 25 Contributions, gifts, grantspaid . . . . . . . 5,010,250. |} Fu o Bty 788 ot 5,010,250.

_126 __ Total expenses and disbursements Add lines 24 and 25 6,137,912. 837, 4 69.

27  Subtract line 26 from line 12* I T el W _i}"&) % ﬁ@%ﬁ,}%
a of over exp and . _3 173 093 B Pl N é iyl e,.
b Net investment income (if negative, enter -O-) W 2,237, 734. [ AP
_| _c Adjusted net income (if negative, enter -0-). . law & A&, ¥, i' R & e M e i
;21:4!1?: &%perwork Reduction Act Notice, see instructions. *ATCH 6 Fom 990 PF (2012)
07413C K920 10/17/2013 1:58:45 PM 70-033379-033379
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Form 990-PF (2012) JOHN S DUNN FOUNDATION 74-1933660 Page 2
Attached schedules and amounts in the Beginning of year End of year
Balance Sheets :;socalr\ptt;o:nﬁ/o'(léﬂe‘: ;1210:1';:::3 enchobyear (a) Book Value (b) Book Value (c) Fair Market Value
1 Cash-non-interest-bearing , . . . . . o v v oo v v v o v n. 35,211, 56,945. 56,945.
2  Savings and temporary cash investments , . . .. ...... 6,506,828.] _  9,295,797. 9,296, 508.
3 Accountsreceivable ®»___ e e P A IR N
4
5 Grantsreceivable , . ... .................
6 Receivables due from officers, directors, trustees, and other
disqualified persons (attach schedule) (see instructions) , . . ,
7 Other notes and loans receivable (attach schedule) »>
Less: allowance for doubtful accounts » _ _ _ _ __ _______
‘3 8 Inventories forsaleoruse _ . . . . ... ...... s
2| 9 Prepaid expenses and deferredcharges , . , , ... .....
< 10 a Investments-U S and stategovommentobllgatlons(at‘!achschedule)_*_* 5,038,991. 2,523,193. 2,654,615.
b Investments - corporate stock (atach schedule) ATCH 10 38,247,066. 37,365,851. 42,911,495,
¢ Investments - corporate bonds (attach schedule)ATCH 11 20,643,339. 18,303,938. 18,174,597.
11 investments - land, builkdings, m AT N
and equipment basis 0% __
Less accumulated depreciation, p»
(attach schedule) = = = ' @ e
12 Investments - mortgageloans . . . . . .. ... 00 0. .
13 Investments - other (attach schedule) _ | | | ATCH 12 14,401,426. 14,146,421. 15,376,167.
14 Lend bulkings,and > 11 Ts9,962! ) | -
Less, socumulated deprecstony, T __ 50,962,
15  Other assets (describe » _________ ATCH 13____) 10,700. 18,323. 18,323.
16 Total assets (to be completed by all filers - see the
instructions. Also, seepage 1, iteml) . . . .. ........ 84,883,561. 81,710,468.
17  Accounts payable and accruedexpenses _ ., . .. ... ...
18 Grantspayable _ . ., . ... ...............
P19 Deferredrevenue , , . . . . ... .. ... .. .00
_‘; 20 Loans from officers, directors, trustees, and other disqualified persons |
ﬁ 21 Mortgages and other notes payable (attach schedule) , | . . .
=ll22  Other liabilities (describe » _____ )
23 Total liabilities (add ines 17 through22) . . . ... ... .. 0 0
Foundations that follow SFAS 117, check here >IAJ
8 and complete lines 24 through 26 and lines 30 and 31.
§24 Unrestricted . . . o v v v v v v v v o v nse e v nne e 84,883,561. 81,710,468
®|25 Temporarilyrestncted . ., . ., .. ............
226 Permanently restricted , , , . .
5 Foundations that do not follow SFAS 117,
5 check here and complete lines 27 through 31. » [:l
n 27  Capital stock, trust principal, orcurrentfunds _ , , . . .. ..
(28  Paid-in or capital surplus, of land, bidg , and equipmentfund , _ , , .,
2 29 Retained earnings, accumulated income, endowment, or other funds , ,
E 30 Total net assets or fund balances (see instructions), . _ . . . 84,883,561, 81,710,468.
31 Total liabilites and net assets/fund balances (see o
INSIUCHONS) &« v v v v v v v o v e e s e e 84,883,561. 81,710,468.

-

Analysis of Changes in Net Assets or Fund

Balances

Enter amount from Part |, line 27a

I Y T )
P-4
a
o

Total net assets or fund balances at end of year (line 4 minus line 5) - Part II._ column (b), line 30

Total net assets or fund balances at beginning of year - Part I, column (a), line 30 (must agree with
end-of-year figure reported on prior year's return)

1 84,883,561.
2 -3,173,093.
3
4 81,710,468.
5

..... 6 81,710,468.

JSA
2E1420 1 000

**ATCH 9

07413C K920 10/17/2013 1:58:45 PM

70~033379-033379

Form 990-PF (2012)
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JOHN S DUNN FOUNDATION 74-1933660
Form 990-PF (2012) . Page 3
Capital Gains and Losses for Tax on Investment Income
(a) List and describe the kind(s) of property sold (e.g., real estate, ] a(%)tzlalarte% éd) Date sold
2-story brick warehouse; or common stock, 200 shs. MLC Co.) b-Rurchate| (mo., day, yr.) | (MO- day, yr.)
1a SEE PART IV SCHEDULE
b
c
d
e
i Cost or other basis i
(e) Gross sales price ® De(%l;e:;laot‘l::blael)lowed (gg)alus expense of sale (e()h;ZISs:a I(r;)or:ﬂ(rI\%s:r,SZQ)
a
b
c
d
e
Complete only for assets showing gain in column (h) and owned by the foundation on 12/31/69 () Gains (Col (h) gain minus
() F M V. as of 12/31/69 (gsAggufgg 13359'5 (gbgﬁsugf ;ci.n 3) col. (tzsl;:gn(cf’tr;;ss c;'ja(:))ﬂ ) or
a
b
c
d
e
2 Capital gain net income or (net capital loss) { If gain, also enter in Part |, line 7 }
If (loss), enter -0- in Part |, line 7 2 1,204,754.
3 Net short-term capital gain or (loss) as defined in sections 1222(5) and (6).
If gain, also enter in Part |, line 8, column (c) (see instructions). If (loss), enter -0- in }
Part ), ine 8 . . . . . . . . . . i i i e e i e e s s e s e s e s saes s 3 0
Part V Qualification Under Section 4940(e) for Reduced Tax on Net Investment Income

(For optional use by domestic private foundations subject to the section 4940(a) tax on net investment income.)

If section 4940(d)(2) applies, leave this part blank.

Was the foundation liable for the section 4942 tax on the distributable amount of any year in the base period? D Yes No
if "Yes," the foundation does not qualify under section 4940(e). Do not complete this part.

1 _Enter the appropriate amount in each column for each year; see the instructions before making any entres. |

) (b) fe) (@)
CalendarBy::re(:re '::dmy:::mmm in) Adjusted qualifying distributions Net value of noncharitable-use assets (col ?Qs)tg&lg'e%n brymtl:gl. ©)
2011 6,077,071. 93,279,725. 0.065149
2010 4,748,690. 89,137,767. 0.053274
2009 4,740,631. 84,585,603, 0.056045
2008 5,781,806. 106,642,057. 0.054217
2007 5,791,068. 113,667,588. 0.050947
2 Totalofline 1,ColMN(d) | . . . . .. ...\t 2 0.279632
3 Average distribution ratio for the 5-year base period - divide the total on line 2 by 5, or by the
number of years the foundation has been in existence iflessthan5years _ . .., ....... 3 0.055926
4 Enter the net value of noncharitable-use assets for 2012 from Part X, ine$ = = 4 88,632,350.
5 Multiplylinedbyline3 L., 5 4,956,853.
6 Enter 1% of net investrnent income (1% of Partl, line27b) . . . .. ... ... ....... 6 22,377.
7 Add Iinessand6 ------------------------------------------ 7 4,979,230.
8 Enter qualfying distributions from Part XIl, ine4 . . . ... ... . ... ... ... 8 5,278,584.
If ine 8 is equal to or greater than line 7, check the box in Part VI, ine 1b, and complete that part using a 1% tax rate. See the
Part VI instructions.
351430 1 000 Form 990-PF (2012)

07413C K920 10/17/2013 1:58:45 PM

70-033379-033379

PAGE 3



Form 990-PF (2012) JOHN S DUNN FOUNDATION 74~1933660 Page 4

Excise Tax Based on Investment Income (Section 4940(a), 4940(b), 4940(e), or 4948 see

1a

b

o b N

a o o m

7
8
9

10
11

1a

b

10

Exempt operating foundations described in section 4940(d)(2), check here » I__' and enter "N/A" on Ine 1.

Date of ruling or determination letter: _ _ _ _ _ _ _ _____ ___ (attach copy of letter If necessary - see Instructlons)
Domestic foundations that meet the section 4940(e) requirements in Part V, check

here B [(X] andenter 1% of Part i, ine27b . | . . . ... ... ...eiiiitee e
All other domestic foundations enter 2% of line 27b. Exempt foreign organizations enter 4% of
Part |, line 12, col. (b).

Tax under section 511 (domestic section 4947(a)(1) trusts and taxable foundations only. Others enter -0-) , ,

mstruct ns)

Add lines 1 and 2

22,377.

Subtitle A (income) tax (domestic section 4947(a)(1) trusts and taxable foundations only. Others enter -0-) ,

o [ N

Tax based on investment income. Subtract line 4 from line 3 If zero or less, enter -0-
Credits/Payments.

2012 estimated tax payments and 2011 overpayment credited to 2012, - , | 6a
Exempt foreign organizations - tax withheld at source 6b

Tax paid with application for extension of time to file (Form 8868) 6¢c

Backup withholding erroneously withheld 6d

Total credits and payments. Add lines 6athrough6d . . . . . . . . . - - ¢ ¢t 4 v v 0 ot v n 0 o v v w 7

22,377.

40,700.

Enter any penalty for underpayment of estimated tax. Check here D if Form 2220 is attached

Tax due. If the total of lines 5 and 8 is more than ine 7, enter amountowed | _ _ ., . . ... .......

Overpayment. [f ine 7 is more than the total of lines 5 and 8, enter the amountoverpaid , , , . ., ... ..

18,323.

>
> 10
Enter the amount of line 10 to be: Credited to 2013 estimated tax » 18,323. Refunded »| 11

Statements Regarding Activities

During the tax year, did the foundation attempt to influence any national, state, or local legislation or did 1t participate
or intervene in any political campalgn? , _ . . . ... . ... ... i e e s e e
Did it spend more than $100 during the year (either directly or indirectly) for political purposes (see Instructions for the
definition)? |, . ., i it it e e e e et e aa e e e e e e,
If the answer is “Yes* to 1a or 1b, attach a detailed description of the activities and copies of any matenals published or
distributed by the foundation in connection with the activities.

Did the foundation file Form 1120-POL for this Year? | | . . . . . . v v i v o o v e v s o e mannenseasenensn
Enter the amount (if any) of tax on political expenditures (section 4955) imposed during the year:

(1) On the foundation P § {2) On foundation managers. P $
Enter the reimbursement (if any) paid by the foundation during the year for political expenditure tax imposed on
foundation managers. > $
Has the foundation engaged in any activities that have not previously been reported to the IRS?
If *Yes, " attach a detailed descnption of the activities

Has the foundation made any changes, not previously reported to the IRS, in its governing instrument, articles of incorporation,
or bylaws, or other similar nstruments? /f “Yes,* attach a conformed copy ofthechanges _ , . . . ... .. ... .. ...
Did the foundation have unrelated business gross income of $1,000 or more duringtheyear?, . . . .. .. .« ¢ e v v v o«
If "Yes," has it filed a tax return on Form 980-T for thiS Year? | | | . . . . . i v v i v v v s o o o s v s vt ovennmeenns
Was there a liquidation, termination, dissolution, or substantial contraction duringtheyear? . , , . . . ., . .. v 4 ¢ v v o v »
If "Yes, " attach the statement required by General Instruction T.

Are the requirements of section 508(e) (relating to sections 4941 through 4945) satisfied either:

® By language in the governing instrument, or

e By state legislation that effectively amends the governing instrument so that no mandatory directions that conflict
with the state law remain in the governing instrument?
Did the foundation have at least $5,000 in assets at any time during the year? If “Yes,” complete Part i, col (c), and Part XV
Enter the states to which the foundation reports or with which it 1s registered (see instructions) »

If the answer is "Yes" to line 7, has the foundation furnished a copy of Form 990-PF to the Attorney General (or designate)
of each state as required by General Instruction G?If “No,"attachexplanation, . . . . . . . ¢ . ¢ it v i v e s o n v n v o=
Is the foundation claiming status as a private operating foundation within the meaning of section 4942(j)(3) or
4942(j)(5) for calendar year 2012 or the taxable year beginning in 2012 (see instructions for Part XIV)? /f “Yes, " complete

Did any persons become substantial contributors during the tax year? If “Yes, " aftach a schedule listing their names and
addresses

B ves | No

1a X

10 X

JSA

2E1440 1 000

07413C K920 10/17/2013 1:58:45 PM 70-033379-033379

Form 990-PF (2012)

PAGE 4



Form 990-PF (2012) JOHN S DUNN FOUNDATION 74-1933660 Page 5
ALY Statements Regarding Activities (continued)

11 At any time during the year, did the foundation, directly or indirectly, own a controlled entity within the
meaning of section 512(b)(13)7 If "Yes," attach schedule (seeinstructons , , , ., ...... e e e e e e e e e 11 X
12 Did the foundation make a distribution to a donor advised fund over which the foundation or a disquahfied
person had advisory privileges? If "Yes," attach statement (seeinstructions) , , ., . . . . . . ¢ ¢ v v 4 o i e vt e 0w 0. 12 X
13 Did the foundation comply with the public inspection requirements for its annual returns and exemption application?, , . ., |13 X
Webstteaddress B N/A
14 Thebooksareincareof » DONNA E NASSO Telephoneno. b ___ __ 713-626-0368
Locatedat B3355_W_ALABAMA, STE 990 HOUSTON, TX ZIP+4 p 77098-1718
15 Section 4947(a)(1) nonexempt charitable trusts filing Form 990-PF in lieu of Form 1041 -Checkhere . . . . . .+ v ¢ o v v v 0 v v o

16 At any time during calendar year 2012, did the foundation have an interest in or a signature or other authority

See the instructions for exceptions and filing requirements for Form TD F 90-22.1. If "Yes," enter the name of
the foreign country p
Statements Regarding Activities for Which Form 4720 May Be Required
File Form 4720 if any item is checked in the "Yes" column, unless an exception applies.
1a During the year did the foundation (either directly or indirectly):
(1) Engage in the sale or exchange, or leasing of property with a disqualifiedperson? , . ... ... l:] Yes No
(2) Borrow money from, lend money to, or otherwise extend credit to (or accept it from) a

....................................... | Yes No

{3) Furnish goods, services, or facllities to (or accept them from) a disqualified person?, ., . .. ... - Yes No
Yes - No

D Yes No

(5) Transfer any income or assets to a disqualified person (or make any of either available for
the benefit or use of adisqualified person)? ., . . . . . . vt ¢ v b b vt et e e e e e
(6) Agree to pay money or property to a government official? (Exception. Check "No" if the
foundation agreed to make a grant to or to employ the official for a period after
termination of government service, if terminating within 80 days.). . . . . . . . v &+ o ¢ & o = « l:] Yes No
b if any answer is "Yes" to 1a(1)-(6), did any of the acts fail to qualify under the exceptions described in Regulations
section 53 4841(d)-3 or in a current notice regarding disaster assistance (see instructions)? . . . . . . . .. e s s s s
Organizations relying on a current notice regarding disaster assistancecheckhere, . , ., ... ... .. .. > ':]
¢ Did the foundation engage in a prior year in any of the acts described in 1a, other than excepted acts, that
2 Taxes on failure to distribute income (section 4942) (does not apply for years the foundation was a private
operating foundation defined in section 4942(j)(3) or 4942(j)(5))
a At the end of tax year 2012, did the foundation have any undistributed income (lines 6d and
6e, Part XIIl) for tax year(s) beginning before 2012?, . . .. ... ... ... e a e e . I:I Yes No
If "Yes," st the years P
b Are there any years listed in 2a for which the foundation is not applying the provisions of section 4942(a)(2)
(relating to incorrect valuation of assets) to the year's undistributed income? (If applying section 4942(a)(2) to
all years listed, answer "No" and attach statement - see instructions.)
¢ If the provisions of section 4942(a)(2) are being applied to any of the years listed in 2a, list the years here.

3a Did the foundation hold more than a 2% direct or indirect interest in any business enterprise
atanytimeduringtheyear? . . . . . . ... ... ... .t e e e e, D Yes No
b If "Yes," did it have excess business holdings in 2012 as a result of (1) any purchase by the foundation or
disqualified persons after May 26, 1969; (2) the lapse of the 5-year period (or longer period approved by the
Commissioner under section 4943(c)(7)) to dispose of holdings acquired by gift or bequest; or (3) the lapse of
the 10-, 15-, or 20-year first phase holding penod? (Use Schedule C, Form 4720, to determine if the
foundation had excess business hoidings in 2012 )

b Did the foundation make any investment in a prior year (but after December 31, 1969) that could jeopardize its

charitable purpose that had not been removed from jeopardy before the first day of the tax year beginning in 20127 . '. 4b X
Form 990-PF (2012)

JSA

2E1450 1 000
07413C K920 10/17/2013 1:58:45 PM 70-033379-033379 PAGE 5



Form 990-PF (2012) JOHN S DUNN FOUNDATION 74-1933660 Page 6
ELAYIR=] Statements Regarding Activities for Which Form 4720 May Be Required (continued)
5a During the year did the foundation pay or incur any amount to:

(1) Carry on propaganda, or otherwise attempt to influence legislation (section 4945(e))? . . . . . . El Yes No
(2) Influence the outcome of any specific public election (see section 4955); or to carry on,
directly or indirectly, any voter registrationdrive? , . . . . .. .. ... ... ... Yes No
(3) Provide a grant to an individual for travel, study, or other similar purposes?, . . .. ... .. .. Yes No
(4) Provide a grant to an organization other than a charitable, efc., organization described in
section 509(a)(1), (2), or (3), or section 4940(d)(2)? (see instructions) . . . . . .. ....... [ ] ves No
(5) Provide for any purpose other than religious, charitable, scientific, Iiterary, or educational
purposes, or for the prevention of cruelty to children or animals?, , , , .. ........... I:I Yes No
b If any answer 1s "Yes" to 5a(1)-(5), did any of the transactions fall to qualify under the exceptions described in
Regulations section 53.4945 or in a current notice regarding disaster assistance (see instructions)? , ., . . . ... ......
Organizations relying on a current notice regarding disaster assistancecheckhere, . . . . . . . .. ¢ ¢ v ¢ c v s o« » E]
¢ If the answer is "Yes" to question 5a(4), does the foundation claim exemption from the tax
because it maintained expenditure responsibility forthegrant? . , . . .. ... .. ........ l:' Yes |:] No

If “Yes, " attach the statement required by Regulations section 53 4945-5(d)
6a Did the foundation, during the year, receive any funds, directly or indirectly, to pay premiums
on a personal benefit contract?
b Did the foundation, during the year, pay premiums, directly or indirectly, on a personal benefitcontract? ., , , . ..... ...
If "Yes" to 6b, file Form 8870
7a At any time during the tax year, was the foundation a party to a prohibited tax shelter transaction? . , D Yes No

b _If "Yes," did the foundation receive any proceeds or have any net income attributable to the transaction? . . . . ... ... ..

Information About Officers, Directors, Trustees, Foundation Managers, Highly Paid Employees,
and Contractors

1 List all officers, directors, trustees, foundation managers and their compensation (see instructions).

(b) Title, and average {c) Compensation {d) Contnibutions to Ex
a) Name and address hours per week if not paid, employee benefit plans {e) Expense account,
() devoted to position (entorr:o-) and Gefomed Lp ation other allowances
ATCH 14 252,000. [0 0

2 Compensation of five highest-paid employees (other than those included on line 1 - see instructions). If none, enter

"NONE."
(b) Title, and average (d) Contributions to
(a) Name and address of sach employee paid more than S§0,000 dehv%ltjgj ;:gr m}&‘ {c) Compensation p‘?::‘l’s':medﬁ:?d (egﬁﬁeglfmt.
compensation
ATCH 15 T 66,100. q 0
Total number of other employees paid over $560,000 . . . . . . . . o 4 vt ot o i e e s s e s s »

Fom 990-PF (2012)

JSA

2E1480 1 000
07413C K920 10/17/2013 1:58:45 PM 70-033379-033379 PAGE 6



JOHN S DUNN FOUNDATION 74-1933660
Form 990-PF (2012) Page 7

Information About Officers, Directors, Trustees, Foundation Managers, Highly Paid Employees,
and Contractors (continued)

3 _ Five highest-paid independent contractors for professional services (see instructions). If none, enter "NONE."

(a) Name and address of each person paid more than $50,000 (b) Type of service {c) Compensation
BTCH 16 T TTTTTTTTTTTTTTTTTTTTTTmmmmmTTTR 532,017.
Total number of others receiving over $50,000 for professionalservices . . . . . . .o o v o v o0 v v o oo »

Summary of Direct Charitable Activities

List the foundation's four largest direct charitable activities dunng the tax year Include relevant statistical information such as the number of

organizations and other beneficianes served, conferences convened, research papers produced, etc Bxpenses
1N
2
B . e -
N _ e
(10 8:] Summary of Program-Related Investments (see instructions)
Describe the two largest program-related investments made by the foundation dunng the tax year on fines 1 and 2 Amount
1 _NONE SO
2 i
All other program-related investments See instructions
3_NONE ——- —— —— - -
Total. Add lines1through3 . . . ... . .. ..o v v o oo v o v i v o v o s ot s v n e oo e s e s sess | -
Form 990-PF (2012)
JSA

2E1465 1000
07413C K920 10/17/2013 1:58:45 PM 70-033379-033379 PAGE 7



JOHN S DUNN FOUNDATION
Form 990-PF (2012)

74-1933660

Page 8

Minimum Investment Return (All domestic foundations must complete this part. Foreign foundations,

see instructions.)

1  Fair market value of assets not used (or held for use) directly in carrying out charitable, etc.,
purposes’

a Average monthly fair market value of securites  _ = . . .. ...... R 87,796, 641.
b Average of monthly cashbalances . . . . ... . ......... e r e e e 1b 2,185,429.
¢ Far market value of all other assets (see instructions) = . . . .. .. T ic 11.
d Total(add limes 1a,b,andc) .. .. ... .............. et 1d 89,982,081.
e Reduction claimed for blockage or other factors reported on lines 1a and Iﬂ’
1c (attach detailed explanation) . . . . . ............ 1e
2 Acquisition indebtedness applicable to line 1 assets o 2
3 SUbtraCt Imerrom hne 1d ......................................... 3 89'982’081'
4 Cash deemed held for charitable actlvmes Enter 1 1/2% of line 3 (for greater amount, see '
INSUCHONS) . | . L L e e e 4 1,349,731,
5 Net value of noncharitable-use assets. Subtract line 4 from line 3. Enter here and on PartV, line4 | 5 88,632, 350.
6 Minimum investment return. Enter 5% of ine 5 |, |, . . . . . . . . . e e 6 4,431,618.
Distributable Amount (see instructions) (Section 4942()(3) and (j)(5) private operating
foundations and certain foreign organizations check here » |:] and do not complete this part.)
1 Minimum investmentreturnfrom Part X, line 6. . . . . . . ... .. ...t e 4,431,618.
2a Taxon investment income for 2012 from Part VI, line5 = . . 2a
b Income tax for 2012. (This does not include the tax from Part VL) | 2b
c Add Iines za and 2b ............................................. 22’377'
3 Distributable amount before adjustments. Subtract line 2¢ fromline1 _ . . ... ......... 3 4,409,241,
4 Recoveries of amounts treated as qualifying distributions _ _ . . . ... ... ... . ... 4
5 Add Iinessand4 .............................................. 5 4’409’241'
6 Deduction from distributable amount (see instructions) . . . . .. ... . 6
7 Distributable amount as adjusted. Subtract line 6 from line 5. Enter here and on Part XIil
ine 1 ¢ o« oo v v A T 7 4,409,241.
Qualifying Distributions (see instructions)
1 Amounts paid (including administrative expenses) to accomplish charitable, etc., purposes: 'm
a Expenses, contributions, gifts, etc - total from Part|, column (d),line26 . . .. ........ 1a 5,278,584.
b Program-related investments - total from Patix6 ... 1b
2 Amounts paid to acquire assets used (or held for use) directly in carrying out charitable, etc.,
PUIPOSES | i 2
3  Amounts set aside for specific charitable projects that satisfy the: m
a Suitability test (prior IRS approval required) =~ . . R 3a
b Cash distribution test (attach the required schedule) _ . . . . ... .......... ... ... 3b
4  Qualifying distributions. Add lines 1a through 3b. Enter here and on PartV, line 8, and Part XIll, line4 | | 4 5,278,584.
5 Foundations that qualify under section 4940(e) for the reduced rate of tax on net investment income
Enter 1% of Part |, line 27b (see instructions) . . . . . . . . . . 0 v i i i s e e e e e e 5 22,377.
6  Adjusted qualifying distributions. Subtract line 5 from ||ne A e e e 6 5,256,207.

Note. The amount on line 6 will be used in Part V, column (b), in subsequent years when calculatlng whether the foundation

qualifies for the section 4940(e) reduction of tax in those years.

JSA
2E1470 1 000

07413C K920 10/17/2013 1:58:45 PM 70-033379-033379
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JOHN S DUNN FOUNDATION 74-1933660
Form 990-PF (2012) Page 9
Undistributed Income (see instructions)
(a) (b) (c) (d)
1 Distributable amount for 2012 from Part XI,| ____ Corpus ear prior to 201 . __ 2011 ] 2012

ne7 | . e e e
2 Undistnbuted income, if any, as of the end of 2012
a Enteramountfor20iionly . ., ........
b Total for prioryears. 2010 20 039 20 08
3 Bxess distributions carryover, if any, to 2012.
From 2007
From2008 _ . . ...
From2009 , , ., ...
From 2010
From2011 _ , .. ..
Total of lines 3athroughe , ., , .. .....
4 Qualifying distributions for 2012 from Part X,

lined: > § 5,278,584. '

a Applied to 2011, but not more than line 2a

4,409,241,

- 0o a o T o

b Applied to undistributed income of prior years
(Election required - see instructions)

¢ Treated as distributions out of corpus (Election
required - seeinstructons) ., . . .., ......

d Applied to 2012 distributable amount | , |, ,
e Remaining amount distributed out of corpus |, ,

5 PBxess distributions carryover applied to 2012 |
(If an amount appears in column (d), the same
amount must be shown in column (a) )

6 Enter the net total of each column as [§
indicated below:

a Corpus. Add lines 3f, 4c, and 4e. Subtract line 5

b Prior years' undistributed income Subtract |¢
line4bfromiine2b . . . .. .......
¢ Enter the amount of prior years' undistributed
income for which a notice of deficiency has been |}
issued, or on which the section 4942(a) tax has

been previouslyassessed. . . . . . 0. a0 ..

d Subtract line 6¢c from line 6b. Taxable (§
amount - see instructions | _ |

e Undistributed income for 201'1.' .St;bt.ra'ct' Iiné
4a from line 2a. Taxable amount - see |;
instructions . . . ...... e e e e e e

f Undistributed income for 2012. Subtract lines |
4d and 5 from hne 1. This amount must be |3
distibuted N 2013 | |, . . . i i v s s v s o o

7 Amounts treated as distributions out of corpus
to satisfy requirements imposed by section
170(b)(1)(F) or 4942(g)(3) (see instructions)

8 BExcess distributions carryover from 2007 not
applied on line 5 or line 7 (see instructions) _ _ .
9 Excess distributions carryover to 2013.
Subtract lines 7 and 8 from line 6a
10 Analysis of line 9:

a Excess from 2008 . . .
b Excess from 2009 , . .
¢ Excess from 2010 ., ., .
d Excess from2011 , , .
e Excess from2012 ., . . . -
Form 990-PF (2012)
JSA

2E1480 1000
07413C K920 10/17/2013 1:58:45 PM 70-033379-033379 PAGE 9



Form 990-PF (2012) JOHN S DUNN FOUNDATION 74-1933660 Page 10

1a

2a

Private Operating Foundations (see instructions and Part VII-A, question 9) NOT APPLICABLE

If the foundation has received a ruling or determination letter that it is a private operating
foundation, and the ruling is effective for 2012, enter the date of the ruling »

Check box to indicate whether the foundation is a private operating foundation described in section |_l 4942(j)(3) or |___| 4942(j)(5)

Pr rs
Enter the lesser of the ad- Taxyear 1or 3 yea

Justed net iIncome from Part {a) 2012 {b) 2011 {c) 2010 {d) 2009
| or the minimum investment
return from Part X for each
year lhisted

(e) Total

Qualfying distnbutions from Part
XIl, line 4 for each year listed
Amounts included in line 2¢ not
used directly for active conduct
of exempt activites . . . . .
Qualifying  distributions made
directly for active conduct of
exempt activites Subtract line
2dfromlne2¢c , , . , . .
Complete 3a, b, or c for the
alternative test refied upon
"Assets" altemative test - enter

(1) valueofallassets . . .
(2) value of assets qualfying

under section

49420)3)BYD. . . . .
“Endowment” alternatve test-
enter 2/3 of mimimum invest-
ment return shown in Part X
line 8 for each year listed

"Support” alternative test - enter

(1) Total support other than
gross Investment income
(interest, diwdends, rents,
payments on secunties
loans (section 512(a)(5)),
orroyalties)  _ _ _ ., .
Support from general
publc and 5 or more
exempt organizatons as
provided In secton 4942
[0 1{- (1) R
(3) Largest amount of sup-

port from an exempt

organization

(2

~—

4) Gross investment income ,
m Supplementary Information (Complete this part only if the foundation had $5,000 or more in assets

at any time during the year - see instructions.)

1 Information Regarding Foundation Managers:
a List any managers of the foundation who have contributed more than 2% of the total contributions received by the foundation
before the close of any tax year (but only if they have contributed more than $5,000). (See section 507(d}(2).)
' N/A
b List any managers of the foundation who own 10% or more of the stock of a corporation (or an equally large portion of the
ownership of a partnership or other entity) of which the foundation has a 10% or greater interest.
N/A
2 Information Regarding Contribution, Grant, Gift, Loan, Scholarship, etc., Programs:
Check here I:' if the foundation only makes contributions to preselected charitable organizations and does not accept
unsolicited requests for funds. If the foundation makes gifts, grants, etc. (see instructions) to individuals or organizations under
other conditions, complete items 2a, b, ¢, and d.
a The name, address, and telephone number or e-mail of the person to whom applications should be addressed:
ATCH 17
b The form in which applications shouid be submitted and information and materials they should include.
ATCH 18
¢ Any submission deadlines:
NONE
d ;ft\ny restrictions or limitations on awards, such as by geographical areas, charitable fields, kinds of institutions, or other
actors:
ATCH 19
2E14$%A1 000 Form 990-PF (2012)

07413C K920 10/17/2013 1:58:45 PM 70-033379-033379 PAGE 10



JOHN S DUNN FOUNDATION 74-1933660
Form 990-PF (2012) Page 11
Supplementary Information (continued)
3 _Grants and Contributions Paid During the Year or Approved for Future Payment

Recipient oty '.if.’l.mﬁ'.%“.%" F:tuar:g:tgn Purpose of grant or Amount
Name and address (home or business) o tarna conmoter | _recipient contribution
a Paid during the year
ATCH 20
Total ...... W 4 e s e e e s s s w s s s s w s s s s s 4 s s s u s s s s s saas s s s s s s as » 3a 5,010,250.
b Approved for future payment
ATCH 21
Total . o o o i e e et u e e e e 4 4 e e s e e e u s s e e s s s s s e s stsusess s > 3b 4,650, 000.
Form 990-PF (2012)
JsA

2E1491 1 000
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JOHN S DUNN FOUNDATION

Form 980-PF (2012)
CEVISQYN.Y Analysis of Income-Producing Activities

74-1933660

Page 12

Enter gross amounts unless otherwise indicated.

-

9 b WN

w o N ®

10

12
13

Unrelated business income

Excluded by section 512, 513, or 514

) (b)

©

(d)

(e}
Related or exempt
function income

Program service revenue. Business code Amount Exclusion code Amount {See instructions.)

a

b

c

d

e

f

g Fees and contracts from government agencies

Membership dues and assessments , _ . . ,

Interest on savings and temporary cash investments 14 459,475.
1,404,587

Dividends and interest from securities _ , ., .,
Net rental income or (loss) from real estate*

Net rental income or (loss) from personal property ,
Other investment income

14

Gain or (loss) from sales of assets other than inventory 18 978,456.

Net income or (loss) from special events , , ,

Gross profit or (loss) from sales of inventory. .

Other revenue: a

b ATCH 22 122,301.

c

d

[

Subtotal. Add columns (b), (d),and (e) . . . . m 2,964,819,

Total. Add line 12, columns (b), (d),and(e). . .. ... .. e ek e mamaaa .13 2,964,819.

(See worksheet in line 13 instructions to verify calculations.)

Part XVi-B

Relationship of Activities to the Accomplishment of Exempt Purposes

Line No. Explain below how each actvity for which income is reported in column (e) of Part XVI-A contributed importantly to the
v accomplishment of the foundation's exempt purposes (other than by providing funds for such purposes). (See instructions.)
JSA Form 990-PF (2012)

2E1492 1 000

07413C K920 10/17/2013 1:58:45 PM

70-033379-033379
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Form 990-PF (2012) JOHN ,JNN FOUNDATION ’ 74-1933660  page 13
Information Regarding 1ransfers To and Transactions and Relationships With Noncharitable
Exempt Organizations

1 Did the organization directly or indirectly engage in any of the following with any other organization described No
in section 501(c) of the Code (other than section 501(c)(3) organizations) or in section 527, relating to political P ‘,“i
organizations? 4% i

a Transfers from the reporting foundation to a noncharitable exempt organization of: rrc Ak L )
L) T [1a(1) X
(2) Otherassels | . . ... ... .veustniie s st e e ha@2)) | X

b Other transactions: W | i
(1) Sales of assets to a noncharitable exemptorganization , , . . ... ... .. .. ittt ennnnn 1b(1) X
(2) Purchases of assets from a noncharitable exempt organization , , , , . ., .. ... ... v v e vnneen 1b(2) X
(3) Rental of facilities, equipment, orotherassets |, . . . . . . . . . . . @ i ittt ittt e e e er e e e 1b(3) X
(4) Reimbursement arrangements |, |, . . . . .. ... .. ...ttt s 1b(4) X
(5) Loans orloan guarantees | | . , . ., . . . v . i i e e e e e e e e 1b(5) X
(6) Performance of services or membership or fundraising solicitations , , , . ... ... ............. 1b(6) X

¢ Sharing of facilities, equipment, mailing lists, other assets, orpaidemployees , . . . . ............... 1¢c X

d If the answer to any of the above is "Yes," complete the following schedule. Column (b) should always show the fair market
value of the goods, other assets, or services given by the reporting foundation. If the foundation received less than fair market
value in any transaction or sharing arrangement, show in column (d) the value of the goods, other assets, or services received.

(a) Line no. (b) Amount invoived (c) Name of noncharitable exempt organization (d) Description of transfers, transactions, and sharing arrangements
N/A N/A

2a Is the foundation directly or indirectly affiliated with, or related to, one or more tax-exempt organizations

described In section 501(c) of the Code (other than section 501(c)(3)) or in section527? _ . . . . . ... .... |:| Yes lzl No
b _If "Yes," complete the following schedule.
(a) Name of organization (b) Type of organization (c) Description of relationship

Under penalties of penury, | declare tha haye examined this return, mcludm? panying dules and its, and to the best of my knowledge and belief, 1t Is trus,
Si g n correct, and complete Deaclaration of prthan taxpayer) 1s based on all information of which preparer has any knowledge
[
3
May the IRS discuss this retum
Here ’@ NN l i) L- \3 ’ b r"—‘\\Q(’"& with the preparer _shown _below
“ - A )

Sig r@ture of officer or thustee Date Title (s8e instructions)? Yes No|
\ reparer' s rRparersgigaature ate Checkl_l if | PTIN
:a'd 1{4 ﬁée % 0 LW%W/ 7(/”77/'3 self-employed| 00226776
reparer - - ame p BKD, LLP U Fim's EIN p>44-0160260
Use Only [Firm's address p 2800 POST OAK BLVD., STE 3200
HOUSTON, TX 77056 Phoneno. 713-489-4600

Form 990-PF (2012)

JSA
2E1493 1 000
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JOHN ! DUNN FOUNDATION

N 74-1933660
FORM 990-PF - PART IV
CAPITAL GAINS AND LOSSES FOR TAX ON INVESTI!IENT INCOME
ingi Date Date sold
. o
Kind of Property Description > acquired
Gross sale Depreciation Cost or FMV Adj. basis Excess of Gain
price less allowed/ other as of as of FMV over or
expenses of sale allowable _basis 12/31/69 12/31/69 adj basis (loss)
ATTACHMENT D-1 P| VARIOUS VARIOUS
PROPERTY TYPE: SECURITIES
337,636. 241,481. 96,155,
ATTACHMENT D-2 P| VARIOUS VARIOQUS
PROPERTY TYPE: SECURITIES
6,526,712. |6,512,617. 14,0095.
ATTACHMENT D-2: LESS ST PORTION P| VARIOUS VARIOUS
PROPERTY TYPE: SECURITIES
-14,007.
ATTACHMENT D-2 ST PORTION P| VARIOQOUS VARIOQUS
PROPERTY TYPE: SECURITIES
14,007.
ATTACHMENT D-3 P| VARIOUS VARIOQUS
PROPERTY TYPE: SECURITIES
214,441, 214,441.
ATTACHMENT D-4 P| VARIOUS VARIOUS
PROPERTY TYPE: SECURITIES
11,256. 11,256.
ATTACHMENT D-5 P| VARIOQUS VARIOQUS
PROPERTY TYPE: SECURITIES
2,500,000. 2,500, 000.
ATTACHMENT D-6 P| VARIOUS VARIOQUS
PROPERTY TYPE: SECURITIES
4,718. 5,093. -375.
ATTACHMENT D-7 P| VARIOQOUS VARIOUS
PROPERTY TYPE: SECURITIES
344,810. 441,852. -97,042.
‘ATTACHMENT D-8 P| VARIOUS VARIOUS
PROPERTY TYPE: SECURITIES
1,564,940. 1,585, 346. -20,406.
ATTACHMENT D-8: LESS ST PORTION P| VARIOUS VARIOUS
PROPERTY TYPE: SECURITIES
-19,686.
ATTACHMENT D-8: ST PORTION P| VARIOUS VARIOQUS
PROPERTY TYPE: SECURITIES
19,686.

JSA
2E1730 1 000

07413C K920 10/17/2013 1:58:45 PM

70-033379-033379

PAGE 14




JOHN S DUNN FOUNDATION 74-1933660
FORM 990-PF - PART IV
CAPITAL GAINS AND LOSSES FOR TAX ON INVESTMENT INCOME
: inti Date Date sold
o
Kind of Property Description A acquired
Gross sale Depreciation Cost or FMV Adj. basis Bxcess of Gain
price less allowed/ other as of as of FMV over or
|_expenses of sale allowable hasis_ 12/31/69 | 12/31/69 | adj basis (loss)
ATTACHMENT D-9 Pl VARIOUS VARIOUS
PROPERTY TYPE: SECURITIES
1,714,369. 1,419,015, 295,354.
ATTACHMENT D-9: LESS ST PORTION P| VARIOUS VARIOUS
PROPERTY TYPE: SECURITIES ’
~7,483.
ATTACHMENT D-9: ST PORTION P| VARIOUS VARIOQUS
PROPERTY TYPE: SECURITIES
7,483.
ATTACHMENT D-10 P| VARIOUS VARIOUS
PROPERTY TYPE: SECURITIES
1,591,362. 1,527,067. 64,295.
ATTACHMENT D-10: LESS ST PORTION P| VARIOUS VARIOUS
PROPERTY TYPE: SECURITIES
-30,693.
ATTACHMENT D-10: ST PORTION P| VARIOUS VARIOUS
PROPERTY TYPE: SECURITIES
32,791.
ATTACHMENT D-11 P| VARIOQUS VARIOUS
PROPERTY TYPE: SECURITIES
133,376. 111,232. 22,144.
ATTACHMENT D-11: LESS ST PORTION P| VARIOUS VARIOUS
PROPERTY TYPE: SECURITIES
-3,741.
ATTACHMENT D-11: ST PORTION P| VARIOUS VARIOUS
PROPERTY TYPE: SECURITIES
3,741.
ATTACHMENT D-12 P| VARIOUS VARIOUS
PROPERTY TYPE: SECURITIES
1,574,090. 1,283,076. 291,014.
ATTACHMENT D-12: LESS ST PORTION P| VARIOUS VARIOUS
PROPERTY TYPE: SECURITIES
46,548.
ATTACHMENT D-12: ST PORTION Pl VARIOUS VARIQUS
PROPERTY TYPE: SECURITIES
-46,548.
JSA
2E1730 1 000
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JOHN S DUNN FOQUNDATION 74-1933660
FORM 990-PF - PART IV
CAPITAL GAINS AND LOSSES FOR TAX ON INVESTI!IENT INCOME
: . Date Date sold
b
Kind of Property Description o acquired
Gross sale Depreciation Cost or FMV Adj. basis Excess of Gain
price less allowed/ other as of as of FMV over or
expenses of sale basis 12/31/89 12/31/69 adj basis _{loss)
ATTACHMENT D-13 P| VARIOUS VARIOUS
PROPERTY TYPE: SECURITIES
4,888,425. 5,843,790. -955,365.
ATTACHMENT D-13: LESS ST PORTION P| VARIOUS VARIOQUS
PROPERTY TYPE: SECURITIES
176,794.
ATTACHMENT D-13: ST PORTION P| VARIOU VARIOUS
PROPERTY TYPE: SECURITIES
-176,794.
ATTACHMENT D-14 P| VARIOUS VARIOUS
PROPERTY TYPE: SECURITIES
2,813,668. 3,006,048. -192,380.
ATTACHMENT D-14: LESS ST PORTION P| VARIOQOUS VARIOUS
PROPERTY TYPE: SECURITIES
119,764.
ATTACHMENT D-14: ST PORTION P| VARIOUS VARIQUS
PROPERTY TYPE: SECURITIES
~119,764.
ATTACHMENT D-15 P| VARIOUS VARIOUS
PROPERTY TYPE: SECURITIES
3,957,373. 4,528,540. -571,167.
ATTACHMENT D-15: LESS ST PORTION P| VARIOQUS VARIOUS
PROPERTY TYPE: SECURITIES
31,607.
ATTACHMENT D-15: ST PORTION P| VARIOUS VARIQUS
PROPERTY TYPE: SECURITIES -
~31,607.
ATTACHMENT D-16 Pl VARIOQUS VARIQUS
PROPERTY TYPE: SECURITIES
7,471,444, 5,998,312, 1,473,132.
ATTACHMENT D-16: LESS ST PORTION P| VARIOUS VARIOQUS
PROPERTY TYPE: SECURITIES
-176,132.
ATTACHMENT D-16: ST PORTION P| VARIOUS VARIOUS
PROPERTY TYPE: SECURITIES
176,132.
JSA
2E1730 1 000
07413C K920 10/17/2013 1:58:45 PM 70-033379~-033379 PAGE 16




JOHN S DUNN FOUNDATION 74~-1933660
FORM 990-PF - PART IV
CAPITAL GAINS AND LOSSES FOR TAX ON INVESTI\!,IENT INCOME
I ; br] Date Date sold
Kind of Property Description acquired
Gross sale Depreciation Cost or FMV Adj. basis Excess of Gain
price less allowed/ other as of as of FMV over or
expenses of sale basis 12/31/69 12/31/69 adj basis (loss)
ATTACHMENT D-17 P| VARIOUS VARIOQUS
PROPERTY TYPE: SECURITIES
1,424,378. 1,526,056. -101,678.
ATTACHMENT D-17: LESS ST PORTION P| VARIOUS VARIOUS
PROPERTY TYPE: SECURITIES
-41,488.
ATTACHMENT D-~17: ST PORTION P| VARIOQOUS VARIOQUS
PROPERTY TYPE: SECURITIES
41,593.
ATTACHMENT D-18 P| VARIOUS VARIOUS
PROPERTY TYPE: SECURITIES
164,281. 98,267. 66,014.
ATTACHMENT D-19 P| VARIOUS VARIOUS
PROPERTY TYPE: SECURITIES
2,510,290. 1,949,743. 560,547.
ATTACHMENT D-19: LESS ST PORTION P| VARIOUS VARIOUS
PROPERTY TYPE: SECURITIES
-24,528.
ATTACHMENT D-~19: ST PORTION P| VARIOUS VARIOUS
PROPERTY TYPE: SECURITIES
24,528,
ATTACHMENT D-20 P| VARIOUS VARIOUS
PROPERTY TYPE: SECURITIES
594,375. 462,264. 132,111.
ATTACHMENT D-20: LESS ST PORTION P| VARIOQUS VARIOUS
PROPERTY TYPE: SECURITIES
-47,140.
ATTACHMENT D-20: ST PORTION P| VARIOUS VARIOUS
PROPERTY TYPE: SECURITIES
47,140.
LORD ABBET CAPITAL GAIN DISTRUBTION P| VARIOQUS VARIOUS
PROPERTY TYPE: SECURITIES
886. g886.
TEMPLETON GLOBAL BOND CAPITAL GAIN DISTR (P| VARIOQOUS VARIQUS
PROPERTY TYPE: SECURITIES
253. 253.
JSA
2E1730 1 000
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JOHN S DUNN FOUNDATION 74-1933660
FORM 990-PF - PART IV
CAPITAL GAINS AND LOSSES FOR TAX ON INVESTMENT INCOME

i inti Date Date sold
Kind of Property Description % acquired
Gross sale Depreciation Cost or FMV Adj. basis Excess of Gain
price less allowed/ other as of as of FMV over or
expenses of sale allowable _basis 12/31/69 12/31/69 __adj basis (loss)
TEMPLETON GLOBAL BOND CAPITAL GAIN DISTR ([P| VARIOUS VARIOUS
PROPERTY TYPE: SECURITIES
25,242. 25,242,
PIMCO CAPITAL GAIN DISTRIBUTION P| VARIOUS VARIOUS
PROPERTY TYPE: SECURITIES
15,582. 15,582.
PIMCO CAPITAL GAIN DISTRIBUTION P| VARIOUS VARIQUS
PROPERTY TYPE: SECURITIES
6,326. 6,326.
MSREF V PARTNERSHIP GAIN VARIOUS VARIQUS
77,814, 77,814.
TOTAL GAIN(LOSS) cevveechosrasosesasssaneasssanncssasnassonsanocens 1,204,754.

2E1730 1 000
07413C K920 10/17/2013 1:58:45 PM 70-033379-033379 PAGE 18




JOHN S DUNN FOUNDATION 74-1933660

ATTACHMENT 1

FORM 990PF, PART I - INTEREST ON TEMPORARY CASH INVESTMENTS

REVENUE
AND NET
EXPENSES INVESTMENT
DESCRIPTION PER BOOKS INCOME
INTEREST INCOME 459, 475. 459,475.
TOTAL 459,475, 459,475,

ATTACHMENT 1

07413C K920 10/17/2013 1:58:45 PM 70-033379-033379 PAGE 19



JOHN S DUNN FOUNDATION

FORM 990PF, PART I ~ DIVIDENDS AND INTEREST FROM SECURITIES

DESCRIPTION

DIVIDEND INCOME

07413C K920 10/17/2013 1:58:45 PM

74-1933660

ATTACHMENT 2

REVENUE
AND NET
EXPENSES INVESTMENT
PER _BOOKS INCOME
1,404,587. 1,404,587.
TOTAL 1,404,587, 1,404,587,

70-033379-033379

ATTACHMENT 2
PAGE 20



JOHN S DUNN FOUNDATION

FORM S80PF, PART I - OTHER INCOME

DESCRIPTION
PARTNERSHIP INCOME
MISCELLANEOUS

74-1933660

ATTACHMENT 3

REVENUE
AND NET
EXPENSES INVESTMENT
PER BOOKS INCOME
119,785. 3,871.
2,516. 2,51s6.
122,301, 6,387,

TOTALS

70-033379-033379

07413C K920 10/17/2013 1:58:45 PM

ATTACHMENT 3
PAGE 21



JOHN S DUNN FOUNDATION 74-1933660

ATTACHMENT 4

FORM 990PF, PART I - LEGAL FEES

REVENUE
AND NET ADJUSTED
. EXPENSES INVESTMENT NET CHARITABLE
DESCRIPTION PER BOOKS INCOME INCOME PURPOSES
LEGAL FEES 2,510. 1,255. 1,255.
TOTALS 2,510, 1,253, 1,255

ATTACHMENT 4
07413C K920 10/17/2013 1:58:45 PM 70-033379-033379 PAGE 22



JOHN S DUNN FOUNDATION

FORM 980PF, PART I -

DESCRIPTION

ACCOUNTING

07413C K920 10/17/2013 1:58:45 PM

74-1933660
ATTACHMENT 5
ACCOUNTING FEES
REVENUE
AND NET ADJUSTED
EXPENSES INVESTMENT NET CHARITABLE
PER BOOKS INCOME INCOME PURPOSES
33,950. 16,975. 16,975.
TOTALS 33,950 16,9795, 16,975,

70-033379-033379

ATTACHMENT 5
PAGE 23



JOHN S DUNN FOUNDATION 74-1933660

ATTACHMENT 6

FORM 990PF, PART I - OTHER PROFESSIONAL FEES

REVENUE
AND
EXPENSES CHARITABLE
DESCRIPTION PER BOQOKS PURPOSES
CONSULTING 36,000. 36,000.
TOTALS 36,000, 36,000,

ATTACHMENT 6
07413C K920 10/17/2013 1:58:45 PM 70-033379-033379 PAGE 24



JOHN S DUNN FOUNDATION 74-1933660

ATTACHMENT 7

FORM 990PF, PART I - TAXES

REVENUE
AND NET
EXPENSES INVESTMENT CHARITABLE
DESCRIPTION PER BOOKS INCOME PURPOSES
EMPLOYEE MEDICARE 958. 479. 479.
EMPLOYEE FICA 4,098. 2,049. 2,049.
FOREIGN TAXES 48,502, 48,502.
EXCISE TAX 22,3717.
TOTALS 15,935, 51,030, 2,528,

ATTACHMENT 7
07413C K920 10/17/2013 1:58:45 PM 70-033379-033379 PAGE 25



JOHN S DUNN FOUNDATION 74-1933660

ATTACHMENT 8

FORM S890PF, PART I - OTHER EXPENSES

REVENUE
AND NET
EXPENSES INVESTMENT CHARITABLE
DESCRIPTION PER BOOKS INCOME PURPOSES
ASSET MANAGEMENT FEES 556,121. 556,121.
INSURANCE EXPENSES 34,640. 17,320. 17,320.
OFFICE EXPENSE 62,656. 31,843. 31,331.
TOTALS 653,417. 605,284, 48,651,

ATTACHMENT 8

07413C K920 10/17/2013 1:58:45 PM 70-033379-033379 PAGE 26



JOHN S DUNN FOUNDATION : 74-1933660

FORM S990PF, PART II ~ U.S. AND STATE OBLIGATIONS

ATTACHMENT 9

ENDING ENDING

DESCRIPTION BOOK VAIUE FMV
SEE STATEMENT 2,523,193. 2,654,615.
US OBLIGATIONS TOTAL . 2,923,193, 2,654,615,

ATTACHMENT 9
07413C K920 10/17/2013 1:58:45 PM 70-033379-033379 PAGE 27



JOHN S DUNN FOUNDATION 74-1933660

ATTACHMENT 10

FORM 99QPF, PART IT - CORPORATE STQOCK

ENDING ENDING

DESCRIPTION BOOK VALUFE . FMV
SEE STATEMENT 37,365,851, 42,911, 495.
TOTALS 37,365,851, 42,911,495,

ATTACHMENT 10
07413C K920 10/17/2013 1:58:45 PM 70-033379-033379 PAGE 28



JOHN S DUNN FOUNDATION 74~1933660

ATTACHMENT 11

FORM 990PF, PART II - CORPORATE BONDS

ENDING ENDING

DESCRIPTION BOOK VALUE FMV

SEE STATEMENT 18,303, 938. 18,174,597.
TOTALS 18,303,938, 18,174,597,

ATTACHMENT 11
07413C K920 10/17/2013 1:58:45 PM 70~033379-033379 PAGE 29



JOHN S DUNN FOUNDATION 74-1933660

ATTACHMENT 12

FORM 990PF, PART II - OTHER INVESTMENTS

ENDING ENDING

DESCRIPTION BOOK VALUE FMV
SEE STATEMENT 14,146, 410. 15,376,156.
CLEAR BAYOU 10. 10.
CEMETARY LOT 1. 1.
TOTALS _ 14,146,421, 15,376,167.

ATTACHMENT 12

07413C K920 10/17/2013 1:58:45 PM 70-033379-033379 PAGE 30



John S. Dunn Foundation
December 31, 2012
Portfolio Value and Cost Basis

Cash and Equivalents
Bank Deposits
Currencies
Money Market Funds

US and State Government Obligations
Treasury Notes
Government Bonds
US Gov Agencies

Equities
Common Stocks
Convertible Preferred Stocks
Exchange Traded Funds
Mutual Funds
Preferred Stocks
Other

Corporate Bonds
Asset Backed Securities
Convertible Corporate Bonds
Corporate Notes
Corporate Bonds
Foreign Debt Secs
Medium Term Notes
High Yield Bonds
Fixed Income Mutual Funds
Supranational Bonds
Fixed Income ETFS

Alternative Investments
Cost Basis Adjustment

Total Investments per MS Statement

Basis . EMV

$ 9,198,499.73 $ 9,198,499.73
$ 97,297.11 98,008.54
$ 9,295,796.84 $  9,296,508.27
$ 778,660.86 $ 874,425.60
$ 572,532.89 $ 590,081.13
1,171,998.95 1,190,108.00
$ 2,523,192.70 $§ 2,654,614.73
$ 33,719,745.74 $ 39,257,829.06
3,640,728.80 3,629,117.00
23,622.76 24,549.00

(18,246.23) -
$ 37,365,851.07 $ 42,911,495.06
7,500,491.90 7,397,317.40
1,881,794.24 1,848,144.72
501,500.00 501,400.00
1,455,574.90 1,419,646.20,
5,029,121.35 5,005,572.07
975,956.92 1,011,292.50
959,498.28 991,224.00
$ 18,303,937.59 $ 18,174,596.89
$ 14,146,409.80 $ 15,376,156.10

$ 196,929.23 $ -
$ 81,832,117.23 § 88,413,371.05
$ 81,832,117.23 $ 88,413,371.05



Morgan Stanley

Supplemental Report
Private Wealth Management
Page: § Fixed Income Valuation Veluation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days,to Redemption
12/31/2012
Trade Date Reporting
Sheres or Moodys Set. Date Orig. Cost Market Value Unrealized Accrued Yreto Mod. YTM@purch %
Face Value Secwurity Description /S&P  Coupon Red. Date Book Cost Market Price  Gain (Loss) Income Mat Dur. YTM@mkt Port.
SIHORT TERM HOLDINGS
CASH AND CASH ALTERNATIVES ¢
BANK DEPOSITS*
213,145460 BANK DEPOSITS - MS BANK NA 017212010 213,145 46 213.145 46 116 005 024
TICKER MSBNK 213.145 46 005
295030 BANK DEPOSITS - MS BANK NA 03/17/2010 29503 295.03 001 000
TICKER MSBNK 295.03 001
0150 BANK DEPOSITS - MS BANK NA 11/06/2012 015 015 00l 000
TICKER. MSBNK . 015 001
159,519630 BANK DEPOSITS - MS BANK NA Q172172010 159,519 63 159,519 63 087 005 018
TICKER MSBNK 159,519 63 005
771,037 140 BANK DEPOSITS - MS BANK NA 03/09/2009 771037 14 771,037 14 422 005 087
TICKER. MSBNK 771037 14 005
245000000 BANK DEPOSITS - MS BANK NA 07/27/2010 245,000 00 245,000 00 134 005 028
I'ICKER MSBAK 245,000 00 005
144,801 700 BANK DEPOSITS - MS BANK NA 047272012 144.801.70 144,301 70 0.79 005 016
TICKER MSBNK 144,801 70 005
97823760 BANK DEPOSITS - MS BANK NA 047272012 97.823 76 97,823 76 054 005 on
TICKER. MSBNK 9782376 005
123260090 BANK DEPOSITS - MS BANK NA 04262012 123,260 09 123.260.09 06 005 0.14
1ICKER MSBNK 123.260.09 005
245.000000 BANK DEPOSITS - MS TRUST 03/09/2009 245,000 00 245,000 00 1.34 005 028
TICKER MSPBNA 245,000 00 005
21,442,590 BANK DEPOSITS - MS TRUST 07272010 21,442 59 21,442 59 010 005 002
TICKER. MSPBNA 21,442.59 005
T’Ht rl'pmf ay A-jlecl pasitians heidiby cusmdians ather than Margan Srcniley & Co 1LLC or reflect trunsacnans execured mmy froum us - Securuy Inf prices and p dhures ded hereln with respect m any such
Ienve beew dncd by provt, We rmht #a represestarion us i the acourecy of the walues af wimaunts of such pasivions or tramsacilons or for wy mlrulmmc {sweh as weighted average pleld wralt) that are devived
ln whole or ln pars from such ke dstu inqy impuct the totul welghted uverage vield of the account,
US lreasury ami Gmw.-mmenl ,lgcnnet mmrme.! wlnrh hxeve the full finth and credu backng of the U'S Governmenn, are not idivahdly ried by our credit ratings proveders To pnze these we are dople aming of
LIGNR. Certain G 7 (GSTs) iexuers which do not carry the full fath and credit hacking of the federal government, may war veek credit resings for cortam of thewr ixsuex which are displayed as NOTR For

additlonad Informannn, plea.ve comtact your Privare Wealth Advisor

* Bunk deposis are held ut ore or more FDIC member banks  Morgun Stunley Bank N A undfor Morgan Stanley Privite Bank Natlonad Associatlon afftfudes of Morgan Stanler & Co. LLC
Bunk depasins are eligible Jor FDIC ursurance up 1o applicable mitx  Not SIPC insured

Bunk Depasus mn: appear more thai oice 1o acconmmokate the vield axsocuted with each occount i the program  Please contact your Private Wedlth: Advisor for wklinonal information

W Ihe cost hawis and ucquisition date of this tux lot was adsusted due 10 @ wush sule.

EM249VB-20130726-134223



M or ga n Sta n ley Supplementzal Report
Private Wealth Management

Page: 6 Fixed Income Valuation Valuation Currency: USD
- CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redemptian
12/31/2012
Trade Date Reporting

Sharex or Moodys Set. Date Orig. Covt Market Value Unreulized Accrned  Yreto Mod. YTM@purch %

Face Value Secnrity Description /S&P Conpon Red. Date Book Cost Market Price  Galn (Losy) Income Mat Dur. YTMamkt Port

245010380 MORGAN STANLEY BANK N A. 01/25/2010 245,010.38 245,010.38 033 005 028
CUSIP. 9GPO5GES 24501038 005

3,435988890 MORGAN STANLEY BANK N A 12/3172009 3,435,984 89 3,435.988.89 471 005 s
CUSIP 99GPO5SGBS 3,435,988 89 005

44228040 MORGAN STANLEY BANK N A 0971972011 44,228 04 44228 04 0.06 005 005
CUSIP 99GPOSGSS 4422804 0.05

71,365390 MORGAN STANLEY BANK N A. 01/21/2010 71,365.39 71,365 39 0.10 0.05 008
CUSIP 99GPOSGES 71,365.39 005

27950510 MORGAN STANLEY BANKN A 101202011 27,950.51 27,950.51 004 005 003
CUSIP 99GPO5SGRS 27,950 51 005

2,635,143580 MORGAN STIANLEY BANK N A. 04/1572009 2,635,143 58 2,635,143 58 361 005 297
CUSIP 99GPO5SGES 2,635,143 58 005

4,686 500 MORGAN STANLEY BANK N A 02/1072011 4,686 50 4.686 50 0.05 0ol
CUSIP: 99GPO5GB5 4,686 50 005

9427240 MORGAN STANLEY BANK N A 1212772012 9.427.24 942724 o0 005 00l
CUSIP 99GPOSGES 9,427 24 005

132410680 MORGAN STANLEY BANK N A 1172072012 132,410 68 132.410 68 019 005 015
CUSIP 99GP0SGH5 132,410.68 005

80,933 (90 MORGAN STANLEY PRIVATE BANKN A 0172572010 80933 19 8093319 0.1 005 009
CUSIP 99GP05G93 80,933 19 005

245010370 MORGAN STANLEY PRIVATE BANK NA 1273172009 245,010.37 245,010 37 034 005 028
CUSIP 99GP05G93 245,010 37 005

245,010370 MORGAN STANLEY PRIVATE BANKN A. 04/15/2009 245,010.37 245.010.37 034 : 005 028
CUSIT' 99GP05G93 245,010 37 005

This report may reflect posinons held by ensmdians other than Margan Stanley & Co. LLC or reflect rransactions execured away from us Secunly mformarion prices and pirchase dates proy lded herein with respect o any such
positions ar ransactions have beei provided by vou We maoke no répresentation as to the aecurucy of the valtes ar amounix of vuch 1 or for any calesl (sich as hred average yleld ratals) tht are derived
{n whate or It part from such wiformation Incomplere or inaccurare data may Impact the 10tul weighted uverage vield of the accoumt
US Treasmry amd (‘mlrmmem Age»c:u securifiex, which hive the full futth and credit backing of the U S Government, are not individually roved by our credis ranings proveders. Ta recogmize ihese secunities, we are displaving a rating of
UGNR Certain G T {GSES) wewers which o nat carry the full futth and credit backing of the jederal government, may ot seek credit ratings jor certam of their resites wihich are diplayed ax NOTR For
wdkdirional wiformarian plm.ve comtact vour Privare Wealth Advisor
* Bank depoxiss are held ot one or more FDIC member banks Morgan Stanley Bank N.A. andlor Morgan Starley Privaie Bank, Natiomd Assoctation affiles of Morgan Staniey & Co. LLC

Bank deposits are ehgible far FDIC manance up io applicable Inmis - Not SIPC wsured
Bank Depasiix my appear more than ance to accommodaie the vield assaciared with each accouns In the program . Plese contuct your Privare Wealth Advisor for iddittomal information
W I'he cost basus und acquusinon dare of this 1ax lor was adjusied due so & wavh sde

EM249VB-10130726-134223



M 0 rg a n Sta n ley Supplemental Report
Private Wealth Management

Page: 7 Fixed Income Valuation Valustion Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Market Vulue Unrealizad Accrued Yrito Mod. YTM@purch %
Face Value Security Description /S&P Conpon Red. Date Book Cout Market Price  Gain (Loss) Income Mat Dur. YTM@mkt Port.
9040 MORGAN STANLEY PRIVATE BANK NA. 117202012 904 904 005 000
CUSIP 99GP05G93 904 005
BANK DEPOSITS* 9.198,499 73 9,198,499 73 20.90 Q40s 1037
9,198,499 73 . 005
CURRENCIES
18,026 090 AUSTRALIAN DOLLAR 18,766 51 18,724 60 (4191) 002
CUSIP 00000009 18,766 51
12943810 CANADIAN DOLLAR 13,240 11 13.018 67 (221 44) 0.0t
CUSIP 00000029 13,240 11
113530 HONG KONG DOLLAR 14 60 14 65 005 000
CUSIP 00000065 14.60
247,703 480 MEXICAN PESO 19,256.58 19,166 61 (8997) 002
CUSIP MXN 19,256.58
16,341 430 NEW ZEALAND DOLLAR 13,446 90 1350292 56 02 002
CUSIP 000001 10 13,446 90
312110 POLISH ZLOTY 9332 100.84 752 000
CUSIP PLN 9332
6,220560 SINGAPORE DOLLAR 4,997 08 5.092 35 9527 001
CUSIP 00000128 4,997 08
130,129510 SWEDISH KRONA 19,106 03 2001192 905 89 002
CUSIP 00000127 19,106 03
0.680 TURKISH LIRA 033 038 000
CUSIP 999850244 038
2,606260 USDOLLAR 2,606.26 2,606 26 000
CUSIP 00000139 2,606 26
Thus report may reflect pasitions held by cusrodiany other than Maorgan Swniey & Co LLC or reflect iransacrions executed away from us Secunly tf , prces and purchase dares 1 ded herel with respecs ro anv such
msitlons or tranvartions have beew pmvhled by you lt’n make no represenrarion ax i the accurncy of the walues ar amounts of such pasitk or for any calowls (such as hied uverage yield tatuls) that are derived
i whole or in part Jrom such dusa mav inpact the roral welghted average yield of the .mum
US Treasury amd Gm-r.'nmenl Agem'lﬂ securitiex wluch have the fill futh and eredu backing of the US Gavernmens, are mot individually reted by our credu ratings proviiers  To recognize these secunifies, we are disploying a rating of
UGNR Certan T (GSEs) wswers, which de not carry the jull fairh and credit backing of the federal governmeni, may nat seek credut rivmgy for ceriam of their iwex whick are displayed ax NOTR For

adkditlonal lnformation, plea.n! ronract your Privare Vealth 4ddveor

* Bank deposiis are held ot one or more FDIC member banks Morgan Stanley Bank, NA andfor Morgan Stanley Private Bank, Netronal Association. ulfiliates of Morgan Siankey & Co. LLC
Bank iepowirs are eligible for FDIC inwirance up io applicable lunits  Not SIPC wsred

Bank Deposis ey uppear more than ance 1o iccommaodkte the yeeld assoclated with each accoiwnt u the program  Plece comtact your Privare Wedlth Advisor for addiional mformanon

IV Ihe cost basis and acquisition dare of 1his tax lor was adjusted due to u wash sale

EM249VB-20130726-134223



Morgan Stan l'ey Supplemental Report
Private Wealth Management

Page: 8 Fixed Income Valuation Valuation Carrency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Market Valne Unrealized Accrued  Yre to Mod. YTM@purch %
Face Value Security Description /S&P Conpon Red. Date Book Cost Market Price Gain (Loss) Income Mat Dur. YTM@mkt Port.
(709 330) US DOLLAR (709.33) (709 33) 000
CUSIP, 060000139 (709.33)
755220 US DOLLAR 75522 755.22 0.00
CUSIP 00000139 75522
9257290 USDOLLAR 9,257 29 925729 001
CUSIP: 00000139 925729
5,307 186 US DOLLAR 530718 530718 001
CUSIP' 00000139 530718
1,304450 USDOLLAR 1,304 45 1,304.45 000
CUSIP 00000139 130445
585370 USDOLLAR 58537 58537 000
CUSIP 00000139 58537
826540 US DOLLAR 826.54 826 54 000
CUSIP 00000139 826 54
(11,557 380) US DOLLAR (11.557 38) (11,557 38) 00i)
CUSIP 00000139 (11557 38) '
CURRENCIES 97,297 11 98.008 54 71143 01l
9729711
CASILAND CASH ALTERNATIVES 9.295,796 84 9.296.508 27 71143 209 005 1048
9.295,796.84 005
SHORT TERM HOLDINGS 9,295,796 #4 9,206,508 27 711.43 2090 008 048
9,295,796 84 005
Tine repnn may reflect positions held by custodians other than Morgan Stanley & Co LLC or reflect transarrions execured away from us - Securlty Infa lon, prices and purchase dates g ded herew with respect mo am sich
have been | ded hy you. We make no representation as to the accuracy of the values or aimounts of such pasi ar or for any calcul (sech as hied average eld totals) that are derived

m whole or ln part from such mfamallon Incomplete or uraccurate data may impuct the toral weighted average vield of the accaunt
US lreasury amd (mmrmmnl Agcurm xecunities, which have the full faith wid credir backing of the U'S Government are not individwilly rated by our credi rotngs providers o recognice these securitles, we are diplaving o rating of
UGNR. Certcan G T (GSEs) ixyuers, which do nat carry the full faith and eredi backing of the federal governmens, mey not xeck crexiit ratings for cericun of their resues which are displayed as NOTR For
«ddirlonad information plmm contet your Privare Wealth Adhsar
* Bank depasis are held w one or more FDIC member banks Morgun Starley Bank, N A and/or Morgan Stanley Private Bank Neatlondl Associanon, offilies of Morgan Stanley & Co. LLC
Bank depasis are eligible for FDIC insurance 1p t applicable limis. Noi SIPC nsured
Bank Depasis muy appear more than ance (o accommodaie the yield axsociored witk euch account n the program  Please contact your Private Wealth Aivisor for udkdittoral nformarion
¥ The cast basls and acquilsition dare of his tax tor was adjusted due 1o a wush sale

r

EM249VB-10130726-134221



Morgan Stanley

Private Wealth Management

Supplemental Report

Valuation Currency: USD

Page: 9 Fixed Income Valuation
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redempuion
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cont Market Valne Unrealived Accrued  Yreto Mod. YTM@purch %
Face Vaiue Security Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Los) Income Mat Dar. YTM@mkt Port
LONG TERM IIOLDINGS
ALTERNATIVE INVESTMENTS
ALTERNATIVE INVESTMENTS
102.871 849  ASPECT US INSTITUTIONAL LIMITED 11/0172011 1.730,000 00 159243992 (137 560 08) 1.80
DIVERSIFIED FUND 1,730,000 00 1548
CUSIP ASPECT42
200,000000 ASPECT US INSTITUTIONAL Ll'MlTFD 06/01/2004 2,000,000 00 3,095,968 30 1,095,968 30 349
DIVERSIFIED FUND 2,000,000.00 1548
CUSIP ASPECT42
1.237.006 FRONTPOINT OFFSHORE 05/01/2010 12,410.16 11,888 £7 (521 99) 00l
MULTISTRATEGY FUND 12410 16 96l
CUSIP: FROMOFFS
392,251 760 HANCOCK TIMBERLAND VIIINC, 03/03/2008 392,251 76 392251.76 044
CLASS B SHARES 392,251 76 100
CUSIP HANCOCKB
208887240 HANCOCK TIMBERLAND VILINC, 1172472006 208,887 24 208,887 24 024
CLASS B SHARES 208,887 24 100
CUSIP HANCOCKB
1.083.552000 HANCOCK TIMBERLAND VI INC , 1072172005 1,083,552 00 1,083,552 00 1.22
CLASS B SIIARES 1,083.552.00 100
CUSIP HANCOCKB
178.683000 HANCOCK TIMBERLAND VIIINC, 12/31/2012 178,683 00 178.683 00 020
CLASS B SHARES 178,683.00 100
CUSIP: HANCOCKB
This repors may reflect poxitions held by cusiodians other than Morgan Stanley & Co, LLC or reflect iranzacnions execured away from us Secm-lo' f lon, prices and purchase dires ded hereln with resperr m any sich
positions or rransortions have bnzn provided by yout We muke na representasion us ro the accuracy of the values ar amounts of such or for any calewl {such as weighted averuge yleld totals) that are derived
In whole or in purt from such info ar duata may lmpacr the tazal weighred average vield of the account
US lreasury and Gm‘emmenl Agencies securittex which have the full fuuth cnd crodi backing of the U S Govermmeni, are not uxhividually reved by our credi rasing provuders To theve we ure di a ruting of
UJGNR. Cerienn T (GSEx) isxucry, which da not carry the pull fulth and cml" backing of the federnl governmeni may nol seck credil rarings for certain of their 1xwes wiich are zl:.vplm'ml as NOTR For

addirond infarmattan, plm.ve cantact your Private Weulth Advisor

* Bewk deposiis are held ar ane or more +DIC member banks Morgun Stanley Sank, N.A amdfor Morgan Stanley Private Bank Netional Avsocoiton offilates of Morgan Skmiey & Co. LLC

Bank depoxits are eligible for FDIC urance 1p to applicable lmis. Not SIPC Insured
Bank Depasits may appear more than ance (o accommodaie the vield axsaciaied with each accown in the program. Please contacs your Private Wealth Advisar far additional informiion
W I'he cast busls und acquisirlon date of this rax lor wus adjusted due to a wash sule

EM249VB-20130726-134223



M Organ Stan ley Supplemental Report
Private Wealth Management

Page: 10 Fixed Income Valuation Valustion Currency:  USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Market Vulue Unrealized Accrued  Yrsto Mod. YTM@purch %
Face Value Secwrity Description /S&P Coupon Red. Date Book Cost Market Price  Galn (Loss) Income Mat Dur. YIM@mkt Port.
37,313000 HANCOCK TIMBERLAND VII INC,, 12/3172010 3731800 3731800 0.04
CLASS B SHARES 37,318 00 100
CUSIP HANCOCKB
400,000 000 MILLENNIUM INTERNATIONAL LTD 06/01/2011 4,000,000 00 4,359.848.73 359,848 73 492
CLASS EE 4,000,000.00 1090
CUSIP MILINTE27
2,523000 MSREF V OFFSHORE INVESTORS 12/31/2012 2,523 00 2.52300 000
INTERNATIONAL, L P 252300 100
CUSIP- MSRESIS08
8,613000 MSREF V OFFSHORE INVESI'ORS 12/0172011 8,613 00 861300 001
INTERNATIONAL, L.P 8.61300 1.00
CUSIP: MSRESIS08
85000 MSREF V OFFSHORE INVESTORS 06/3072011 85.00 8500 000
INTERNATIONAL, L P 8500 100
CUSIP- MSRESIS08
1006000 MSREF V OFFSHORE INVESTORS 05/31/2011 1.000.00 1.000 00 000
INTERNATIONAL, L.P 1,000 00 1.00
CUSIP MSRE51508
3839000 MSREF V OFFSIIORE INVESTORS 03/3172011 383900 3.839 00 0.00
INTERNA FONAL, L.P. 383900 100
CUSIP MSRESI508
8.875000 MSREF V OFFSHORE INVESTORS 12/31/2010 8,875 00 8,875 00 001
INTERNATIONAL,L P 8,875 00 100
CUSIP MSRESISO8
25166000 MSREF V OFFSHORE INVESTORS 09/30/2010 25,166 00 25.166 00 0.03
INTERNATIONAL,LP 25,166 00 100
CUSIP MSRESI508
Tina n:pm-l wmay reflect pasinons held by custodians other than Morgan Stanley & Co LLC or reflect munsactlons executed covay from ux. Security prices and purchase dares | ded herein with respect 1o any such
Inave been ded by you e make 1m representarion as m the acenracy of the valves ar amounss of such pasitions or transactions or_jor any culrukllnm (wcll as weighted average yleld totals) that are derived
m whole or In pari from such inf Vere or detta iy impact the toiul welghired average vield of the accounr
US lreasury mnl Cv'al!mme»l Agcnclﬂ securities, which have the fill faurh and credu backing of the U S Governtmem, are not idividually rated by onr credit ranngs providers  To recognrce these secuniies, we are displaying u ranng of
UGNR. Cerrain G Enserprisex (GSEy) vewers, which do not curry the full fnth and credi backing of the federal governmeni, may nor seek creddit ratings for certam of their rewes which are diplaved us NOTR Far

additlonal informatlon, plmte contact vour Privare Wealth ddvisor

* Bunk deposis are held wf one or more FDIC member banks Morgan Stanley Bank N A andfor Morgan Stanley Private Bank Nurlowal Association, affiliates of Morgan Stentley & Co LLC
Bank deposiin are eligible for FDIC mwirance up to applicable limits - Not SIPC insured

Bunk Depasits men: appear more than ance io accommudate the vield associated with cach iccasnt in the program  Please contact your Privaie Wealth Advisor for ackdilonal mforneation

¥ The cost basis and acquisition dore of ihus tux lot was adjuseed due 10 a wash sale

EM249VB-10130726-134223



Morgan Stanley

Private Wealth Management

Supplemental Report

Page: 11 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Dute Orig. Cost Market Value Unrealized Accrued  Yrs to Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red. Date Book Cost Market Price Gain (Loss) Income Mat Dur. YI'M@mkt Port.
3,585000 MSREFV OFFSHORE INVESTORS 06/30/2010 3.585 00 3.585 00 0.00
INTERNATIONAL, 3,585 00 100
CUsIp VISRESISOB
20,594 000 MSREF V OFFSHORE INVESTORS 03/31/2010 20,594 00 20,594 00 002
INIERNATIONAL, L P 20,594 00 100
CUSIP MSRESIS08
25173000 MSREF YV OFFSHORE INVESTORS 12/31/2009 25,173.00 25,173.00 0.03
INTERNATIONAL.L P 25,173.00 100
CUSIP MSRESI508
36,342000 MSREF V OFFSHORE INVESTORS 09/30/2009 36,342 00 36,342 00 004
INTERNATIONAL,L P 36.342.00 106
CUSIP. MSRESI508
31,258,000 MSREF V OFFSHORE INVESTORS 06/30/2009 31.258 00 31,258 00 004
INTERNATIONAL, L P 31,258 00 100
CUSIP. MSRESIS508
186,045 000 MSREF V OFFSHORE INVESTORS 01/29/2009 186,045 00 186,045 00 0.21
INTERNATIONAL, L.P. 186,045 00 100
CUSIP: MSRESI508
24,946930 MSREF V OFFSHORE INVESTORS 09/30/2008 24,946 93 24,946 93 003
INTERNATIONAL, L P. 24,946 93 1.00
CUSIP MSRESIS08
50,196 010 MSREF V OFFSIIORE INVESTORS 06/30/2008 50,196.01 50,196 01 006
4 INTERNATIONAL.L.P 50,196.01 1.00
CUSIP MSRESLS08
58,368.160 MSREF V OFFSHORE INVESTORS 03/28/2008 54,368 16 58368 16 007
INTERNATIONAL, L P. 58,368 16 100
CUSIP MSRESIS508
This repors imay reflect positions held by custodians ather rhan Morgan Stanley & Co LLC or reflect mansactions execued away from ns  Security if , prices and aares | ded herew with respect 10 any such

posulons ar ransactions have been provided by you Wc ke nn represemtation ax to the accurucy of the valies ar amounts of such g
data may Impuct the rotal welghted averuge vield of the account
US Ireasury amd Government ;Qgencyev securities, wlm.h hetve she full fnth and eredu backing of the U S Government, are rot individvally rased by aur credit ratingx proveders  To

In whole or 1n pars from such

UGNR Certun Ge

* Bank depasis ure held af one or more FDIC member banks  Morgun Stanley Bank, N A amdlor Morgan Stanley Privare Bank Natiowal Avsoctarton, affiliates of Morgan Stanley & Co LLC

o

ar jor any

(such as

these

average yield iotals) that are derived

8 a raing of

we are

Fuery (GSEs) ixswers, which do nol carry the full fulth and credit backung of the federal govarnment mary nid seek credit ratings jor cersan n[ ther ixswen which are displaved ax NOTR For
cdditional information, plm.w contact vour Prlvare Wealth Advesor

Bank deposits are eligible far | DIC ursuvance up o uppheable limus  Not S'IFC nsnred
Iwith each account i the program  Pleave contact yowr Private. Wealth Advisor for additondl nformation
W Ihe cost basts and ucquistrion date of this rax lot was adjusred dire 10 a wash sale

Bunk Depasiis may appear more than once to

kite the vicld

EM249VB-10130726-134323



Morgan Stanley

Private Wealth Management

Supplemental Report

Page: 12 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Market Valne Unrealized Accrued Yreto Mod. YTM@purch %
Face Value Secwurity Description /S&P Coupon Red. Date Book Cost Market Price Gain (Loss) Income Mat Dur. YIM@mkt Port.
36,606900 MSREF V OFFSHORE INVES10RS 12/18/2007 36 606 90 36,606 90 004
INTERNATIONAL.L P 36,606 90 100
- CUSIP MSRES5I508
21,066000 MSRET V OFFSHORE INVESTORS 03/31/2012 21,066.00 21,066 00 002
INTERNATIONAL. L P 21.066.00 100
CUSIP MSRES5I508
926.000 MSREF V OFFSHORE INVESTORS 06/30/2012 926 00 926 00 000
INTERNATIONAL, L.P 926 00 100
CUSIP: MSRES5IS08
55415000 MSREF V OFFSHORE INVESTORS 5541500 55,415.00 006
INTERNATIONAL. L.P 55415.00 L
CUSIP MSRESI508
3449000 MSREF VI OFFSHORE INVESTORS 11/30/2012 3.449.00 3.449 00 000
INTERNATIONAL, L.P 3.449.00 1
CUSIP MSRE61609
2,642000 MSREF VI OFFSHORE INVESTORS 09/30/2012 2,642 00 2,642 00 000
INTERNATIONAL,L.P 2,642 00 100
CUSIP, MSRE61609
177000 MSREF VI OI'FSHORE INVESTORS 06/30/2012 17700 17700 000
INTERNATIONAL, L P 17700 100
CUSIP MSRE6[609
4988000 MSRET VI OFT SHORE INVESTORS 03/31/2012 4,948 00 4,948.00 ool1
INTERNATIONAL, L P, 4988 00 100
CUSIP- MSRE61609 .
50,047.610 MSRETI VI OFTSHORE INVESTORS 02/13/2009 50,047 61 50,047 61 0.06
INTERNATIONAL, L P 50,047 61 100

CUSIP MSRE6I609

77m n-pnrf may reflect positions held by nnmdlrmr orher than Morgan Stanley & Co LLC or reflect irumsactions executed away from us  Security formarton, prices and purchase dates provided hereln wirh respect to any such

UGNR Certaln Gy

* Bank depasits are held at one or more FDIC member banks  Margan Stanley Bank N.A und/or Morgan Stanley Privaie Bank Nutiondl Azsocianion, affilictes of Morgan Simley & Co. LLC

data may iinpect the roral weighted uverage yield of the account,
US Treasury and ('mmmmcm A;zr.-nrlﬂ securirics, wiich have the fill fuuth amid credy backing of the U S Governmen, are nor onireidually rated by onr credit resings provuders  Io recognize these secunities. we are displaying a rating of
i Entery (GSEs) ixxwers, whech da nat carry the full fatth and credit backing of the federol government mey nos seek eredit redings Jor certam of thelr roaes winh are displayed as NOTR For

adklitional informarion, plemc romtact your Privare Wealth Advwsor

Bunk depoxis cre eligible for FDIC mramance vp 1o applicable hmlis Not SIPC inswred

Bk Depasix ma uppexr more then once 1o aecommockie the vield assacited with each account bt the program  Please contact yowr Private Wealth Advisar for addittonal wiformaron

W I'lie cast basls und acquisition dare of this tax lot was «djusied due to a wash sale

7 have been pr hy you Ve imake 1 representation as m the aceuracy of the values ar amounts of such positions or tramsactions or far any caleulutions (such as welghted average yleld totals) thar are derived
In whole or ln part from such or

EM249VB-20130726-1422)



Morgan Stanley

Supplemental Report
Private Wealth Management
Page: 13 Fixed Income Valuation Valuatlon Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moadys Set. Date Orig. Cost Murket Value Unrealized Accrued  Yrefo Mod. YTM@purch %
Face Valwe Security Description /S&P Conpon Red. Date Book Coxt Market Price  Gain (Los) Income Mat Dur. YTM@mkt Port
101.815.000 MSREF VI OFFSHORE INVESTORS 05/21/2009 101,815.00 10181500 01t
INTERNATIONAL,L P 101,815.00 100
CUSIP: MSRE61609
3,677000 MSREF Vi OI'FSHORE INVES10RS 05/31/2010 3,677 00 3,67700 000
INTERNATIONAL, L P 3.677.00 100
CUSIP MSRE6I609
3,278000 MSREF VI OFFSHORE INVESTORS 06/30/2010 3,278 00 327800 000
INTERNATIONAL, L P. 3,278 00 100
CUSIP: MSREG61609
10,747000 MSREF VI OFFSHORE INVESTORS 07/3112010 10,787 00 10.787 00 ool
INTERNATIONAL, L.P. 10,787 00 100
CUSIP. MSRE6I609
3.065000 MSREF VI OFFSHORE INVESTORS 08/31/2010 3,065 00 3.065 00 000
INTERNATIONAL, [. P 3,065 00 100
CUSIP MSRE61609
25,632.000 MSREF VI OFFSHORE INVESTORS 09/30/2010 25,632 00 2563200 003
INTERNATIONAL, L P 25,632 00 100
CUSIP: MSRE61609
40.7733% MSREF VI OFFSHORE INVESTORS 40,773 39 40,773 39 005
INTERNATIONAL, L P 40,773 39 1
CUSIP MSRE61609
8,756 000 MSREF VI OFFSIIORE INVESTORS 12/3172010 8,758 00 8,758 00 001
INTERNATIONAL,L P 8,758 00 1.00
CUSIP. MSRE61609
1,347000 MSREF VI OFTSHORE INVESTORS 02/28/2011 1,347.00 1,347 00 000
INTERNATIONAL, L P 1,347 00 100

CUSIP MSREGI609

This repars may reflect positions held by cusiodians orher than Margan Staniev & Co LLC or reflect ransactions executed away from us Securtty Informanan, prices and purchase dates provided hereln with respect m any such

posiions or transactions have been provided by, ynu We make no m;nmnmlmn ¥ t0 the accxracy of the values or ainounre of such 7
In whole or In pars from such I
U S, Treawry amd Gm'frnmnl Agencier secwunities, wh:ch have the full fiuith amd credu bocking of the US Governmens, are ot individhwilly ratexd by owr eredis ratinge

data tnay inpact the toial weighred average vield of the acconm

o

or for any

2

(such us

d average yleld iotals) that are derived

fo

g u rating of

thexe
UGNR Certain Government Sponsored Enterprises (GSEY reswers, which do not carvy the Jull fauh and credit backing of the jederal government, may not seck credit renngs jor certan nf thewr sxvies wl"dl are xh.v:lm'nl an NOTI R For
addinonal nformatian, please contact your Privare Weulth Advaar.

* Bantk deposits are hehd ol one or more FIMC member banks Morgan Stanley Bank NA andlor Morgan Stunley Privite Bank, Navondl Assocktion offiftates of Morgan Stanley & Co. LLC

Bank depovits are eligible for FDIC inviramce up 1o apphcable limis  Not SIPC usured
Bawk Depositx may appear more than once to aecommodare the yweld assackited with cach account ur the program . Please comtact yonr Private. Wealth Advisor for wddittonal information
W Ihe cast baus and acquisition dane of this rax lor wus wdjusred dite 1o a wash sale.

EM249VB-10130726-1 14213



M Ol’g an Stan I'ey Supplemental Report
Private Wealth Management

Page: 14 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting :
Shares or Mondys Set. Date Orig. Cost Murket Value Unrealized Accrued ¥rsw Mod. YT urch %
Face Value Secwrity Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Loss) Income Mat Dur. YTM@mkt Port
3,263000 MSREF VI OFFSHORE INVESTORS 03/31/20118 3,263 00 326300 000
INTERNATIONAL, L P 3,263 00 100
CUSIP MSRE61609
978000 MSREF VI OFFSHORE INVES10RS 04/26/2011 978 00 978 00 000
INTERNATIONAL,L P 978 00 100
CUSIP MSRE61609
553000 MSREF VI OFFSHORE INVESTORS 05/3t2011 553.00 553 00 000
INIERNATIONAL, L P 55300 100
,CUSIP MSRE6I609
2,232000 MSREF VI OFFSHORE INVESTORS 06/30/2011 2,23200 223200 000
INTERNATIONAL, L I 100
CUSIP MSRE61609
1,721.000 MSREF V1 OFFSHORE INVESTORS 08/31/2011 1.721 00 1721 00 000
INTERNATIONAL, L P 1,721 00 100
CUSIP MSRE61609
82000 MSREF VI OFFSHORE INVESTORS 123172011 8200 8200 000
INTERNATIONAL, L P. 8200 100
CUSIP. MSRE61609
#9,133.771 SELECTINVEST ARBITRAGE/RELATIVE 04/0172004 956,647 85 1,464,940 52 508,292 67 165
VALUE FUND LTD 956,647 85 16 44
CUSIP SAFI013 -
ALTERNATIVE INVESTMENTS 11,469,638 01 1329566564 1,826,027 63 1499
11,469,638 01
COMMODITY FUNDS '
0489 PIMCOCMRRSTA 0078 12/27/2012 3.19 319 008 000
1ICKER. PCRAX 319 652 0.08
This m,nrr may reflect poxirions held by cusmdians other than Margon Stanley & Co 11.C or reflect rranscrions execured away from s Secnrlry Info lon, prices and purchase dares provided hereln with respect to any such
have heen f ke hy vl We mak: m representarion as i the accurmcy of the values ar amounts of sich or for any calcul {such ax weighied average yleld totals) that are derived
In whole or ln poart from such inf dara way knpact the tocal welghted average vield of the uccount
US Ireasury and Gruvnmmu Ag:m-m secnritiey, whlch heave she full feuth and credit backing of the U S Government, are nor individvelly rased by our credi raimgs providers To recogmze these securtios, we are displayng @ rating of
UGNR. Certenn T (OSEY) eexuers, which do not carry the full Jnth and credi backing of the federal governmen, may not seck crexiit retings for certain of their ixsues which are displayed is NOTR For

addinonal informarlan, plca.ve contact your Privare Wealth Advisar

* Bank deposits are held at ane or more FDIC member banks Moryan Stanley Bank N.A candfor Morgan Stanley Private Bunk, Natioml Axsociation, offillutes of Morgan Stuniey & Co LLC
Bank deposits are eligie for FDIC urirance up i ipplicale limus  Not SIPC nsored

Bank Depasus miy appexr nvore than once 1o accommoadate the vield asaciated with each uecount In the program Please contact your Privute Wealth Advisor for addional wfarmation

W [he cast basis and acquisition dere of this rax lof wus adpired due 10 v wush sule

EM249VB-20130726-134223



M Ol’g a n Sta n "ey . Supplemental i!eport
Private Wealth Management

Page: 15 Fixed Income Valuation Valuation Currency:  USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Daysto Rcdempnou
12/31/2012
Trade Date Reporting

Shures or ‘ Moodys Set. Date Orig. Cost Market Value Unrealized Accrued  Yreto Mod. YTM@purck %

Face Value Secarity Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Loss) Income Mat Dur. YIM@mkt Port

0048 PIMCOCMRRSTA 0078 12/14/2012 032 031 (0.01) 008 000
TICKER PCRAX 032 652 008

0.143 PIMCOCMRRST A 0078 12/1412012 . 095 093 {002) 0.08 .00
TICKER' PCRAX 095 652 008

952613 PIMCOCMRRSTA 0078 1271272012 6,325 35 621104 (114 31) : 008 0.01
TICKER. PCRAX 632535 652 0.08

2,346575 PIMCOCMRRSTA 0078 12/12/2012 15,581 26 15.299 67 (281.59) 0.08 002
TICKER. PCRAX 15,581 26 652 008

35463278 PIMCOCMRRSTA 0.078 1272812011 22731961 231,220 57 3.900.96 008 026
TICKER PCRAX , 22731961 6.52 0.08

1,245390 PIMCOCMRRSTA 0078 12/07/2011 9.281 88 8.123.20 (1.158 68) 0.08 001
TICKER PCRAX 9.281 88 652 008

5,236.187 PIMCOCMRRSTA 0078 1270712011 39.009 59 3413994 {4869 65) 008 004
TICKER: PCRAX 39,009 59 652 008

12,737793 PIMCOCMRRST A 0078 09/15/2011 105,851 06 83,050 41 (22.800.65) 008 009
TICKER: PCRAX 105,851 06 6.52 008

12,877.667 PIMCOCMRRSTA 0078 06/16/2011 112293 26 8396239  (2833087) 008 009
TICKER. PCRAX 112,293 26 6.52 008

2498036 PIMCOCMRRSTA 0078 03/222012 16.437 08 16.287 19 {149 89) 0.08 002
1ICKER PCRAX 16,437 08 652 0.08

1.762808 PIMCOCMRRSTA 0.078 0672172012 10.488.71 11,493.51 1.004 80 008 001
TICKER. PCRAX 10.488.71 6.52 008

1,866 840 PIMCOCM RRST A 0078 09/20/2012 12,862 53 12.171.80 (690 73) 008 0.01
TICKER. PCRAX 12,862 53 652 0.08

Tins report mav reflect posinons held by cusrodlans other than Morgan Smnley & Co LLC or reflect irunvactions execured away from s Smmry uormarian, prices and purchase dates provided hereln with respert fo any sich

positions or trmsoctions have been provided by you Wz make no represeniaiion as m the accuracy of the values or ainounis of such or or for any calcule tsuch as welghted avernge yield totais} that are derived
In whole or In part from such Inf dava mnay impacr the rial welghred average yeeld af the account

US Treawry and Governmemt A,g:m.lﬂ u-curmev whn‘h heve the fiull finth and credis backing of the US Governmens, are not imhividvally rased by our eredit ratmgs providers To theve we qre displeving a rating of
UGNR Certeun /i (GSLy) ressers, which do not corry the full feuth and credi backing of the Jederd government, muy not seek creedis ratings jor certam n/ thelr rwnes which are diplayed as NOTR For

addirlonal informarion, /:Ieme contact your Privae Wealth Advior
* Benk depositn are held ai one or more FDIC member bonks Morgan Stndey Bank N.A andlor Margan Stanley Privare Bunk, Nationad Axsociation affiliies of Morgan Stanley & Co. LLC
Benk depoxite are eligible for FDIC nwrance up to applicable lmus  Nov SIPC Insured
Bemk Depaxitx may appear more than once fo aceommadaie the yeeld axsociated with ecch accownt in the program  Please contact your Private Weulth Advisor for mldllmlml mformation
¥ Ihe cost basls and acquisirion deure of s tax lor wus adjusted due 1o a wash sale
§

EM240VB-20130726-134223



Morgan Stan ley Supplemental Report
Private Wealth Management

Page: 16 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days.to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cont Market Value Unrealized Accrued  Yreen Mod. YTM@purch %
Face Valwe Secrrily Description /S&P Conpon Red, Date Book Covt Market Price  Gain (Losy) Income  Mar Dur. YTM@mkt Port
242,105.263 PIMCOCM RR ST A 0078 06/07/201 1 2,300,000 00 1.578526 31  (721.473.69) 008 1.78
TICKER. PCRAX 2,300.000 00 652 008
COMMODITY FUNDS 0078 285545479 208049046 (774964 33) 008 235
2855454 79 008
ALTERNATIVE INVESTMENTS 0.006 14,325.092 80 15,376,156 10  1.051.063.30 002 1734
14,325,092 80 001
FIXED INCOME
CORPORATE NOTES
1,000,000 000 TARGET CORP SR UNS NOTR 5125 01/22/2008 1,018,000 00 1,001,590 00 143431 2363194 004 004 472 116
5 125% DUE 01/15/2013 @ 100 00 NOTR 017152013 1,000,155 69 100 16 101
CUSIP B7612EAT3
500.000.000 UNITED PARCEL SR UNSGLOBAL W/R 4500 10/14/2011 525,700 00 500,715 00 (83 91) 1037500 004 004 038 058
4.500% DUE 01/15/2013 @ 100 00 NOTR 01/15/2013 500,798 91 100 14 081
CUSIP. 911312AG1
425,000 000 GEN ELEC CAP CRP W/R 43800 04/22/2008 427,125 00 431,188 00 6,031 81 340000 033 034 422 0.49
4 800% DUE 05/01/2013 @ 100 00 NOTR 05/01/2013 425,156 19 101 46 042
CUSIP 36962G3T9
500,000000 1ITWLETT-PACK CO DBaal 1250 12/132011 494,350 00 499.995 00 5,645.00 187500 070 070 191 0.57
1 250% DUE 09/13/2013 @ 100 00 BBB+ 09/137/2013 494,350 00 100 00 125
CUSIP 428236BB8
500.000000 EXELON GENERATIO! Baa2  5.350 0972072011 54243500 523,000 00 3,804 47 1233472 lo4 1.02 161 060
5 350% DUE 01/[5/"014 @ 100.00 BBB 01/15/2014 519,195 53 104 60 089
- CUSIP JOIGIMAD
500,000000 WYE! Al 53500 09/20/201t 555,305 00 527.11000 1,645 00 1145833 109 107 077 06t
5 5()0% DUE 02/01/2014 @ 100 00 AA 02/012014 525,465 00 105.42 048
CUSIP 983024AL0
This report may reflect pasitions held by cusmdians other than Morgan Sranley & Co, LLC or reflect tnansacrions execured away from us Tﬂ.‘unly information, prices and purchase dares provided hareln with respect 1o anv siuch
pasitions ar ransaciions hiave been provided by you We make no representanon as i the aceuracy of the valiies or amonnts of sich | or for any culenle such as welghswd averige yield rotals) that are derived

In whole or In port from such Inf for or data imay inpact the rofal weighred averuge yield of the account
U S Treawury ami Governme Agencley mwrll:e.v. which bave the fiull faith and credit backing of the US Governmreni, are not Idividvally rested by our credis retings providers To recogwkee these secirinies, we are dixplaying a rafing of
UGNR Cerreun Gavermment Sponsared Lnterprises (GSES) wessers, which do nof carvy the pull finth and creddn hacking of the federal govermment, mey nol sevk credit ratings for ceram of their 1vsues which are displaved as NOTR For
addirionod mformarion, please comact your Privare Wealth Advisor
* Bunk deposus are held w one or more FDIC member banks Morgan Stanley Bank NA. umifor Morgan Stanley Private Bank Nutlond Assoclurion offiliutes of Morgan Stemley & Co. LLC
Hank deposirs are chyihle for FDIC inxurance up o applicable fimits. Not SIPC insured
Bunk Deposits men: appecr more than once 1o arcammadkite the vield assocluted with each account in the progrom  Please contoet your Private Wedlth Advisar for addiional informanan
W Ihe caxt basls and acquisirion date of this 1ax lot was adjusred due to « wash sale

EM249VB-20130726-134223



Morgan Stanley
Private Wealth Management

Page: 17 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redempuon
12/31/2012
Trade Date Reporting
Sharex or Moodys Set. Date Orig. Cont Market Value Unrealized Accrued  Yreto Mod. YTM@purck %

Face Value Secnrity Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Loss) Income Mat. Dar. YTM@mkt Port

500,000000 KRAFT FOODS INC Baa2 6750 0972072011 563,825 00 533.61500 3.400 88 12,375.00 L4 L1 136 0.62
6 750% DUE 02/19/2014 @ 100 00 BBB- 02/19/2014 530214.12 106 72 078
CUSIP 50075NAX2

105,000 000 DOW CHEMICAL CO/THE SR UNS 7 6% BAA2 7600 03/08/2012 119,769 30 114,636 90 32887 1.019 67 137 133 107 03
7 600% DUE 05/15/2014 @ 100 00 NOIR 05/15/2014 114,308 03 109 18 086
CUSIP 260543pW2

500,000000 BERKSHIRE HATHWY Aa2 3200  09/2072011 530,632 60 526.390 00 7.163 69 622211 212 206 135 060
3 200% DUL 02/11/2015 @ 100.00 AA 02/11/2015 519.226 31 105 28 068
CUSIP: 084670AV0

250,000000 JPMORGAN CHASE A2 3450 03/082012 262,500.00 265.502 50 547522 287500 317 301 213 0.30
3 450% DUE 03/01/2016 @ 100.00 A 03/0172016 260.027.28 106 20 {44
CUSIP. 4662SHHX1

500,000000 HEWLETT-PACK CO Banl 3300  09/06/2012 518,225 00 508.945 00 (7971 91) 1.008.33 394 368 239 058
3 300% DUR 12/09/2016 @ 100 00 BBB+ 12/09/2016 51691691 10179 282
CUSIP 428236BU6

500,000000 SYMANTEC CORP Bua2 2750 0672572012 505,750 00 514.21000 9.025 34 6i111 437 411 279 058
2750% CALLABLE 05/15/.2017 @ 100 00 BBB 05/15/2017 505,184 66 102 84 207
DUE 06/15/2017
CUSIP 871503A17

250,000000 JPMORGAN CHASE Al 2000 08/22/2012 251,925 00 25537500 3.582.88 181944 462 441 184 029
2 000% DUE 08/15/2017 @ 100 00 A 08/152017 251,792 12 10215 152
CUSIP 48126EAAS .

500.000000 ANHEUSER-BUSCH A3 5500 04/02/2012 592,700 00 599.400.00 18,067 00 1268056 504 4.51 208 069
5 500% DUE 01/15/2018 @ 100 00 A 01/15/2018 581,333 00 11988 140

CUSIP 035229DD2

This mpon map reflect pasinans heid by cismdians asher than Margan Staniey & Co LLC or reflect fransacnions execited away from us  Securlty nformation, prices and pirchase darex provided hereln with respect m any such

have been | ded by, Jon We make nn representation as to the acesrary’'of the values or ainounrs of such pasitions or ramactions or for any coleulanons (such as weighied avernge yleld torals) thus are derived
In wholc ar In part from xuch inf duta muy knpact the torul welghted uveruge vield of the veconmt,
1S lreasury ami Governmment Agencies securiries, nlnch have the full finth ond credut backing of the U S Government are not idividiully rated by onr credli raimgy jers {0 recogmze these we are displaying a raiing of

UGNR Certarn Government Sponsared Enterprises (GSEy) excuers, which do not carry the il fauh amd credis backing of the federal government, muy not seek credit regings jor cerienn of their ixvwes which are chisplayed «x NOTR For
wakdirioncd informatlon, please comart your Privive Wealth Advicor
* Bank deposin are held of one or more FDIC member hanky Morgan Stanlev Bank N A andfor Morgan Stanley Private Bunk Nestondd Associailon, affiliates of Morgon Sionley & Co. LLC
Bank deposirs are cligible for FDIC msurance up ro applicable hmits  Not SIPC inswred
Bunk Depasits ma appear more than once to accommodate the veld axsoctated with etch account in the progrom  Please contact yowr Privare Wedth Advisor for iniditional informaron
¥ The cast basls and acqusirion dare of this tax lor was adjusted dve 1o u wath sale
>

EM249VB-20130726-134223



M o rg a n Sta n ley Supplemental Report
Private Wealth Management

Page: 18 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redempuion
' 12/31/2012
Trade Date Reporting
Shares or Mondys Set. Date Orig. Cost Market Valne Unrealized Accrued Yrsto Mod. YTM@purch %
Face Value Security Description /S&P Conpon Red. Date Book Cost Market Price Gain (Losy) Income Mat Dur. YTI A@mﬂ Port,
500,000000 AT&T INC SR UNS GLOBAL A3 5500 04/02/2012 592,250 00 595.645.00 14,606.75 1145833  5.09 454 212 068
5 500% DUE 02/01/2018 @ 100.00 A- 02/01/2018 581.038 25 119.13 157
CUSIP- 00206RAJ1
CORPORATE NOTES 4.428 7.500.491 90 7.397.317.40 72,155 40 113,14465 215 200 224 847
7.325.162 00 1.19
FIXED INCOME ETFS
15.600000 SPDR DB INT GOVT 2202 05/23/2011 959.498 28 991,224 00 3172572 220 112
2.202% DUE @000 959,498 28 63 54 220
TICKER- WIP
ACCRUAL CLOSE END FUNDS DSTRBN 7.568.46 001
SPDR DB INT GOVT
EX DATE 12/27/2012 PAY DATE. 01/07/2013
TICKER WIP
FIXED INCOME ETFS 2202 959,498 28 991,224.00 3172572 7.568 46 220 1.13
959,498 28 220
FOREIGN DEBT SECURITIES
900,000000 NORWAY T-BILL N/A 09/04/2012 152,959.24 160834 72 187548 047 0.46 138 018
0 000% DUE 06/19/2013 @ 100 00 N/A 06/19/2013 152,959.24 17.87 149
CUSIP: 99E941YRE
500,000000 DIAGEO CAP PLC SR UNS GLOBAL A3 7375 0972072011 572,835 00 534,760 00 1,934 00 1700347 1.04 102 100 062
7 375% DUE 01/15/2014 @ 100.00 A- 01/1572014 532,826 00 106 95 065

CUSIP 25243YAN9

This mpan may reflect posinons held by cusrodians other than Morgan Stanley & Co LLC or reflect ransacrions execised away from ns Sm:rlly mformanan, prices and purchase dares provided herein with respect 10 anv such

have bnn derd by you We make no repreventatlon as m the accuricy of the valies ar amounes of wich lons ar for any caleule fsuch as weighted iverage yrold to1als) thas are derrved
ln whole or ln parst from sich mfe lete or data inay linpacy the rotal weighted average yield of the accoinn
US Treasurvamd (‘nmmn:nl Agencies vecuniries, which have the full fuith and credy bucking of the U S Government, are not undlvidiully redexd by our credit rotungs providers  To rerogmize these securinies, we are displaving o rating of
LJGNR. Cericun T (GSExj} eesuery which do nat carry the Jull falth and eredir bucking of the jederal government, may not seek credit ranngs for certam of their ixswes which are displayed ax NOTR For

additional wiformarion, plcme contacr your Privare Wealth Advesor

* Bank deposits are held «f one or more FDIC member banks Morgan Stanley Bank N.A andlor Morgan Stanley Private Bank Netioncl Axsoctation offilunes of Morgon Stanley & Co. LLC
Bank deposis are elyible for FDIC insuvance 1p to appheable lnmus  Noi SIPC insured

Bank Depasits mey appear more than once 1o accommodite the vield avsocntied with each account in the program Please contact yonr Private Wealth Advisor for mdditional wformation

¥ Ihe coss basis and acqulisition dare of this rax lot was udpusted due to a wash sule

EM249VB-20130726-134223



M 0 rg an Sta n l'ey Supplemental Report
Private Wealth Management

Page: 19 Fixed Income Valuation Valustion Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Dute Orig. Cont Market Value Unrealized Accrued Yrato Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red. Date Book Cost Market Price Gain (Loss) Income Mat Dur. YTM@mkt Pori
1,000,000 000 VALE OVERSEAS SR UNSGLOBAL 6.25% Bma2  6.250 08/30/2012 1,156,000 00 1,152,550 00 7.907 38 2725694 407 365 248 133
6 250% DUE 01/23/2017 @ 100 00 A- 017232017 1,144,642 62 11525 230
CUSIP 9191ITAGS
FOREIGN DEBT SECURITIES 4141 1,881,794 24 1,848,144 72 17,716 36 4426041 288 261 194 213
1.830,427 86 165
GOVERNMENT BONDS
300.000000 CANADA GOVERNMENT T-BILL NOTR 09/12/2012 303,869 76 299921 55 (3948.21) 0.58 0.58 111 034
0000% DUE 08/01/2013 @ 100 00 NOTR 08/01/2013 303,869 76 9997 103
CUSIP: 99E9437Y7
1.000,000000 SWEDEN GOVERNMENT BOND Aaz 3500  01/2772010 187,645.13 208,785 72 21,140.59 44239 292 217 024
3 500% DUE 12/01/2015 @ 100 00 AAA 12/01/2015 187,645 13 2088 (7 09)
CUSIP 903991GR2
10,000 000 NEW ZEALAND GOVT Aaa 4500 10/02/2012 13,597 37 13562 31 351.58 4648 313 (10 88) 002
4 500% DUE 02/15/2016 @ 100 00 AAA 02/1572016 13.210.73 13562 (12 08)
CUSIP 995997NBS
50,000 000 NEW ZEALAND GOVT Asa 4500 10/01/2012 67420 63 6781155 232879 23240 313 (10 88) 008
4 500% DUE 02/15/2016 @ 100 00 AAA 02/15/2016 6548276 13562 (12 08)
CUSIP* 995997NB5
GOVERNMENT BONDS 2172 572,532 89 590.081.13 19,872.75 72127 176 030 (1 66) 067
$70,208 38 (557
HIGH YIELD BONDS
500,000000 TRANSOCEAN INC Baad 5250  09/20/201) 525230 00 504.390 00 869.59 772917 020 021 1.79 058
5 250% DUE 03/15/2013 (@ 100 00 NOTR 03/15/2013 503.520.41 100 88 096

CUSIP 393830AR0

This n-pnn e reflect positions held by cusrodians other than Morgan Stanley & Co LLC or reflect mansactions execured away from us Sccnrlly information, prices and purchase dates provided hereln with respect 0 any such

huve heen provided hv yeu We make nn reprevemanon as to the accuracy of the wilies or amounts af such lons or for am culcul (such as welghred avervge yleld iotals) that are derived
n wlmlc or i part from such data may impact the totul welghted average yield of the account
US Treasury amd Gmwmvmw Agelmiev Kecurities, wluch herve the full farh and credi backing of the US Goversmem, are not nilvidivolly reted by our credit rotmgs provaders Lo recagnize theve securiles, we are displaving a rating of
UGNR. Cerican d Civery {GSEy) issuery, which o not carry the full fauh and credis bocking of the jederal governmani, may nor seek credi ratogs for cerraln of their ixites which are desploved as NOTR For

xddittonal informarlon, pleu.te contact your Privare Veulth Advisor

* Bewtk deposis are held o one or more FDIC member banks  Moargan Sianley Bunk, NA umitor Morgun Stanley Privote Bank, Notional Assoclanan, affilicies of Margan Stemkey & Co, LLC.
Bank depasirs are eligible for FDIC mmirance up to upplicrble limits Not SIPC nwired

Bank Depasitx may tppear more than ance 10 accommodute the vield axvaciated with each acoount i the progrom Please contact your Privare Wedlth Advisor for acklitional informanon

W Ihe cost banis and acquisition date of this rax lor was adjusied die io « wash vale

EM249VB-20130726-134223



Morgan Stan ley Supplemental Report
Private Wealth Management

Page: 20 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig, Cost Market Vulue Unrealized Accrued  Yreto Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red. Date Book Cost Market Price  Galn (Loss) Income  Mat Dur. YTM@mkt Port.
500,000000 VALERO ENERGY BAA2 4750 09/20/2011 531,200.00 509.420.00 1.178 56 1.05556 045 046 111 058
4750% DUE 06/15/2013 @ 100 00 NOTR 06/15/2013 508,241.44 101.88 0.60
CUSIP 91913YAGS .
385,000000 SLM CORPORAIION Bal 5.000 07/14/2003 399,144.90 405836 20 17462 14 40638 229 247 459 0.46
5000% DUE 04/15/2015 @ 100 00 BBB- 04/15/2015 388,374 06 10541 255
CUSIP 78442FAQI
HIGII YIELD BONDS 5000 1,455,574.90 1,419.646 20 19,510.29 1284862 089 08 231 L&
1,400,135 91 127
FIXED INCOME MUTUAL FUNDS
1973587 LORD ABBETT SURT DURINC - AFUND 0172 12/31/2012 9.177 18 9,177 18 017 001
TICKER: LALDX 9,177 18 465 017
190602 LORD ABBETT SHRT DURINC - AFUND 0172 1211872012 886.30 886 30 017 000
TICKER LALDX 886 30 465 017
1931465 LORD ABBEIT SHRT DURINC - ATUND 0.172 1173072012 8981 31 8,981 31 017 0.01
TICKER LALDX 8,981 31 4.65 017
2015630 LORD ABBETT SHRT DURINC - AFUND 0.172 10/31/2012 9372 68 9372.68 017 001
TICKER. LALDX 9.372.68 465 017
2,011289 LORD ABBETT SHRT DURINC - AFUND 0172 09/28/2012 9.332.38 9,352 49 2011 017 ool
IICKER LALDX 933238 465 0.17
2,059 156 LORD ABBETT SHRT DURINC - AFUND 0172 08/31/2012 951330 9,575 08 6178 017 001
TICKER' LALDX - . 951330 4.65 017
2,005.054 [LORD ABBETT SHRT DURINC - ATUND 0in 0713112012 9,289 40 9370 00 80 60 017 0.01
TICKER: LALDX 9.289 40 465 017
2,061 641 LORD ABBETT SHRT DURINC - AFUND 0172 06/29/2012 9.462 93 9.586 63 12370 017 001
TICKER: LALDX 9,462 93 4.65 017
Tins report inay reflect positlons held by custodians ather than Morgon Smanley & Co LLC or reflect mransacrions execured away from us Sa:nr"y mformarlon, prices und purchare dates provided Imeln with respers ro any such
pasitions ar transactlons have been provided by mn Ih mal'n no reprexeatanan as m the accuracy of the values or amounts of such positi or for any cal {such us 4 average yleld mials) that are derived
in whole or in pars from such wf data may Impact the ratal welghted average vield of the account
U S, Treasury amd Gm!.'mmenl Agcncre.v securitles, wlnch have the full fauh cnd crodi backing of the U S Gavarnatens, are not imlwvidvally rated By owr credit ratings providers  [o rerognize these securiies, we are dupley ing a ranng of
UGNR. Cermiin G Enterprises (GSEx) ivvuers which do not carry the full fuith and eredit backing of the federal government, may nor seek credit ratings jar ceriain of their ixwies which are displeved ax NOTR For

wekditional informarion plmm contact vour Provure Wealth Advwor

* Bank deposhs are held o one or more FDIC member bunks Morgan Sianley Bank, NA andlor Morgan Stanley Private Bimk, Neationdl Assoclarlon, ffilies of Morgan Stanley & Co. LLC
Bank depasits are eligible for FDIC arsurancep in apphcable imus, Now SIPC isured

Bemk Depasits may uppear more than anre lo accommodate the yleld axsockited with each account i the program  Plecse comiect your Private Wedlth Advisor for addinonal mformanon

W Ihe cast basis and acquisition dive of this rax lot wus adjusted dive to a wash sule

EM249VB-20130726-134223

r.”



M Org a n Sta n ley Supplemental Report
Private Wealth Management

Page: 21 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting

Shares or Moodys Set. Date Orig. Cost Murket Value Unrealized Accrued  Yryto Mod. YTM@prrch %

Face Value Security Description /S&P Coupon Red. Date Book Cost Market Price Gain (Lovs) Income Mat Dur. YTM@mkt Port.

2,071096 LORD ABBETT SHR1 DURINC - AFUND 0172 05/3172012 9.464 91 9.630 60 165 69 0.17 0.01
TICKER. LALDX 9.464.91 465 017

2,123707 L.ORD ABBETT SHRT DURINC - AFUND 0.172 04/30/2012 9.769 05 987524 106.19 0.17 001
TICKER. LALDX 9,769.05 4.65 017

2,166867 LORD ABBETT SHRT DURINC - AFUND 0172 03/30/2012 9.967 59 10.075 93 108 34 017 001
TICKER LALDX 9967 59 4.65 017

2238426 LORD ABBETT SHRT DURINC - AFUND 0172 02/29/2012 10.296 76 10.408.68 192 0.17 ool
ICKER LALDX 10,296 76 465 017

2247996 LORD ABBETT SHRT DURINC - AFUND 0.172 01/3172012 10,295 82 10.453 18 157 36 017 o0t
TICKER LALDX 10,295.82 465 017

2,287167 LORD ABBETT SLIRT DURINC - ATUND 0172 12/30/2011 10.383.74 10,635 33 25159 0.17 001
TICKER LALDX 10,383 74 4.65 017

2322291 LORD ABBETT SHRT DURINC - AFUND 0172 11/30/2011 10,519 98 10,798 65 278 67 0.17 0ol
TICKER: LALDX 1051998 465 017

2,272684 LORD ABBETT SHRT DURINC - AFUND 0172 1073172011 10,340.71 10.567 98 22727 017 00l
TICKER LALDX 10,340.71 465 017

2302446 LORD ABBETT SLIRT DURINC - ATUND 0.172 09/3012011 10,384 03 10.706 37 322.34 017 001
TICKER' LALDX 10,384 03 465 017

1.543673 LORD ABBETT SHRT DURINC - AFUND 0172 08/31/201! 702371 7,178.08 15437 0.17 001
TICKER LALDX 702371 465 017

808543 LORD ABBETT SIIRT DURINC - AFUND 0172 08/10/2011 3,695.04 3.759.72 64 68 017 000
TICKER LALDX 3,69504 465 017

598,589 164 LORD ABBETT SHRT DURINC - AFUND 0172 08/112011 2,735,552.48 2,783,439 61 47,887 13 017 314
TICKER. LALDX 2,735,552 48 465 017

1.905053 TEMPLETON GLOBAL BONDA 0704 12/19/2012 25241 95 25,489.61 247 66 070 0.03

FICKER TPINX 2524195 1338 070

This mmn may reflect posilom held by cusiodwns other than Margan Stanley & Co LLC or reflect iransactlons execured away from us  Security mformanon, prices and purchase dates provided herein with respect ra anv such
hunve heen de ‘Iny youu W¢ mah na represeiiatinn ax 1o the accuracy of the values ar amounss of such pasitions or rransactlons or for any calcnhalons (siich as weighted avernge yield totals) that are derved

In “Iml: o1 in part Jrom such inf data mav linpact the rotal welghted averuge yield of the accounr
US freasury amd Gmwmmenl Ageuclﬂ xecuriex, whrh henve the full futh and credi backing of the U S Gavernment are nor iminvihuaily reded by awr credis ratings providers  To recagmese thexe securities, we are displaying a raing of
UGNR Certamn T ((rSEs) txxuery, which do not carry the full finth and credit backing of the federal government, muy not seek credr raringx for certam of thelr iowex which are displeved as NOTR For

additional mformation, plmn.- contact your Privare Wealth Advisor

* Bank deposits are hold ar one or more FDIC member banks Morgan Stanley Bank N A. coxléor Morgan Stanley Private Bonk Nuttondl Assoclation, affiliuies of Morgan Staniey & Co LLC
Bunk deposits are eligible for FDIC isurance up to applicable lmus. Not SIPC wsured

Bank Depaosits mar appeur more than once 1o acrommodate the weld awsociinted with cach arcosmt in the progrn Ploase contact your Privaie Weedth Advisar for addinonal informarion

I¥ Ihe cast basis and acquisition dare of this tax lot was adjusted de to a wash sale

EM249VB-10130726-134221



Morgan Stan ley Supplemental Report
Private Wealth Management

Page: 22 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Daysito Redemption
12/31/2012
Trade Date Reporting

Shares or Moodys Set. Date Orig. Cost Market Value Unrealiged Accried  Yrsto Mod. YTM@purch %

Face Value Security Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Loss) Income Mat Dur. YIM@mkt Port.

2850291 TEMPLETON GLOBAL BONDA 0704 12192012 37,766 36 38,136 89 37053 070 004
TICKER TPINX 37.766 36 1338 070

19062 TEMPLETON GLOBAL BONDA 0.704 1271972012 252.57 25505 248 070 000
TICKER TPINX 25257 13.38 070

441 186 TEMPLETON GLOBAL BONDA 0704 L1/19/2012 592513 5,903.07 (22.06) 070 001
TICKER TPINX 592513 1338 0.70

439224 TFMPLE1ION GLOBAL BOND A 0704 1071772012 5.907 56 5876 82 (30 74) Q.70 001
TICKER. TPINX 5,907 56 1338 070

440.534 TEMPLETON GLOBAL BONDA 0704 09/19/72012 5.889.94 5894 34 4.40 070 00l
TICKER TPINX 5,889.94 1338 070

555655 TEMPLETON GLOBAL BONDA 0704  08/17/2012 7,334 64 7434 66 100.02 0.70 001
TICKER TPINX 7,334 64 1338 070

565945 TEMPLETON GLOBAL BONDA 0704 07/1812012 7.306 35 757234 26599 070 001
TICKER. ITPINX 7.306 35 1338 070

578950 TEMPLETON GLOBAL BONDA 0704 06/19/2012 7,277 40 7.746 35 468 95 0.70 001
TICKER [PINX ’ 7271740 1338 0,70

573927 TEMPLETON GLOBAL BONDA 0704  05/1772012 724870 7,679 14 430.44 070 001
TICKER TPINX 7.248 70 1338 0.70

556736 TEMPLETON GLOBAL BONDA 0704 04/1872012 722087 7449 13 228 26 0.70 oot
TICKER TPINX 722087 1338 070

544560 TEMPLETION GLOBAL BONDA 0704  03/19/2012 7.193 64 7,286 21 92.57 0.70 001
TICKER. TPINX - 7.193 64 1338 070

544 560 TEMPLEION GLOBAL BONDA 0.704 02/17/2012 7.166 41 7.286 21 119 40 070 001
TICKER TPINX 7.166 41 1338 Q70

564729 TEMPLETON GLOBAL BONDA 0704 01/19/2012 7.13817 7,556 07 41790 070 001
TICKER TPINX 7,138.17 13.38 070

Thus report may reflect panitions held by custodians other than Margan Stanley & Co LLC or ieflect ansacrions execured away from us  Securlty uiformanion, prices and purchase dtes provided herein with respect m anv uich
pasitions or ransactions have heen pmvhhd hy you Wr make no representation as o the accuracy of the values or amounts of such positions or lons or for uny calcul (urch as hted average vield 10tdls) that are derived
In whole or In purt from such info. data mav unpuct the toral weighred average yleld of the dccount
S frensry and Government Agencles securstier, wlnrh have the full fulth and credit backing of the U S Government, are nov indwvidhially rededd by our credit ranmngs providers. To recogiize these secunitiey we are displeping o ratmg of
UGNR Certan Government Sponsared Enterprises (GSEx) vewery, which da not carry the fuil fnth and credit lcking of the federal government, mey not seck credir ratings for certam of their ixsues wineh ure displened ax NOTR For
udditronal Informurlon, please contact your Privare Wealth Advisor
* Bank depasus are held ar one or more FDIC member banks  Morgan Stanicy Bank N A amfor Morgem Stenley Privare Bank, Nottonal Avsocwution, affffiaies of Morgan Stunley & Co LLC

Bunk depovits are eligible for FDIC isurance up to applicable limirs: Not SIPC msred
Benk Deposits mey appenr more than once 1o accommodste the yield axsacated with euch account n the progrom  Plecse contact your Private Wedlth Advisor for addinonal oformation
¥ Ihe cost basis and acquisition date of this tac lot wes adjusted due 10 a nash sale

EM249VB-20130726-134223



Morgan Stan ley Supplemental Report
Private Wealth Management

Page: 23 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting

Shares or Moodys Set Date Orig. Cost Market Valusg Unrealized Accrued Yrito Mod. YTM@purch %

Face Value Security Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Losy Income  Mat. Dur. YTM@mkt Port

491706 '1EMPLETON GLOBAL BONDA 0704 06/17/2011 6.300.29 6,579 03 (221 26) 070 001
TICKER. TPINX 6,800 29 1338 0.70

491705 TEMPLETON GLOBAL BONDA 0.704 07/19/2011 6,824 87 657901 (245 86) 070 0.01
TICKER TPINX 6,824 %7 1338 070

498868 TEMPLETON GLOBAL BONDA 0704 08/1772011 6.449 46 6.674 85 (174.61) 070 0.01
TICKER. TPINX 6.849 46 1338 0.70

516484 1EMPLETON GLOBAL BONDA 0704 09/19/2011 6,874.40 6,910 56 3616 .70 001
TICKER. IPINX 6,874 40 1338 070

531604 TEMPLETON GLOBAL BONDA 0704 1071972011 6,900 22 7.112 86 21264 070 00!
TICKER: TPINX , 690022 1338 070

539051 TEMPLETON GLOBAL BONDA 0704 11717722011 6.926.80 7.21250 28570 970 L1118
TICKER TPINX 6,926 80 1338 070

893247 TEMPLETON GLOBAL BONDA 0704 121192011 10,986 94 11,951 64 964 70 070 ont
TICKER TPINX 10,986 94 1338 070

2795072 TEMPLETON GLOBAL BONDA 0704 1271922011 34,379.38 37.398.06 3,018 68 070 004
HCKER 1PINX . 33193 1338 070

136,005727 TEMPLETON GLOBAL BONDA 0704  06/0772011 1,900.000 00 1,819,756 63  (80.243 37) 070 205
TICKER. TPINX 1,900,000 00 1338 070

FIXED INCOME MUTUAL FUNDS 0.275 5,029,121 3. 5,005.572.07 (23.549 28) 040 565
5,029,121 35 028

MEDIUM TERM NOTES

500,000000 GEN ELEC CAP CRPSER A Al 1060 09/18/2012 501,500.00 501,400 00 48.13 706 67  0.12 011 106 057

1 060% DUE 08/11/2015 @ 100 00 AAt 02/1172013 501,351 87 100 28 106

CUSIP 36961G4N|

s u-pnrr way reflect pasinans held by custodians other than Morgan Stanley & Co. LLC or reflect transactions executed away from itc \'ecm-mu prices and prchase dares provided hereln with respect m any such

have been ded by you Ve mirke no representalion as ta the uccunicy of the valves ar amounis of such or for any caleul: (such ax welghred averuge yreld itals) that are derived
m whole or ln part from such Inf I/ Vete or data inay impuct the rosal weighted average vield of rke account
US Treaswry umd Govermmem Agencies securiies, which have the fill fuith and credit backing of the U S Government, ure nor individvelly rated by or credit ratings providers  Ta recogmze these securities, we are displaving a ranng of
UGNR. Cerramn G Lntery (GSEx} fevwers, which da nat carry the pull faith and credit bucking of the jederal government may not sevk crechit rlngs jor ceriamn of thewr ixsies whick are displeved as NOTR For

addirtonal mformatian, plemg comtaet your Privare Wealth Advisar

* Benk deposwis are held «f one or more FDIC member banks Morgan Sianley Bank, NA amdlor Morgan Sianley Privire SBank Netiondal Axsociarion, affthates of Morgan Stanley & Co. LLC.
Bank deposus are eligible for FDIC wsurance up ta applicae hmis  Not SIPC nsured

Beank Deposits may appear mare than ance 1o accommadate the yiehd assaciared wirh cuch aecount w the progrom  Please contat your Provate Wealth Advisar for addinonal mformation

W Ihe casr basis and acquisition dave of this 1ax lot was adjirseed due ro a wash sale.

EM249VE-10130726-134213



Morgan Stanley i e Repr
Private Wealth Management | -

Page: 24 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
T nainnz
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cont Market Value Unrealized Accrned  Yrito Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Los) Income Mat Dur. YTM@mki Port
SUPRANATIONAL BONDS
20.000,000.000 [INTER-AMERICAN DEVELOPMENTBANK W/R 6000 06/08/2011 . 410123 41,759 00 (1 401.30) L44747 042 0.40 449 005
6 000% DUE 06/03/2013 @ 100 00 NOTR 06/03/2013 ‘43,160 30 021 565
CUSIP 99E9238V2
5,000,000000 INTER-AMERICAN DEVELOPMENTBANK W/R 6000 01/10/2011 10,526 32 10,439.75 14224 361.87 042 0.40 475 00l
6 000% DUE 06/03/2013 @ 100 00 NOTR 06/03/2013 10,297 51 (14} 565
CUSIP 99E9235V2
300,000000 INTL BANK FOR RECONSTRUCTION & W/R 1750 12/03/2010 96,051 38 98,320.43 331989 89485 048 047 120 oll
| 750% DUE 06/24/2013 (@ 100 00 AAA 06/24/2013 95,000 54 nn 1.55
CUSIP 99E932159
15000006 EUROPEAN INVESTMENT BANK Ama 6000 08/19/2011 16,250 35 15.841 46 (64.41) 35312 062 061 429 002
6 000% DUE 08/14/2013 @ 100 00 AAA 08/14/2013 15,905 87 105 61 326
CUSIP 99E90NLR6
160,000 000 EUROPEAN [NVESTMENT BANK Asa 6000 02/08/2010 144,496 55 168,975.54 26,842 83 3,76660 0.62 061 535 0l9
6 000% DUE 08/14/2013 @ 100 00 AAA 08/14/2013 142,132 78 105 61 3.26
CUSIP 99E9ONLR6
1.100,000 000 INTERNATIONAL BANK FOR REC & DEV Ana 6500 06/24/2011 96,100 42 86.629 99 (7.12226) 1.68248 070 0.67 4.67 010
6 500% DUE 09/11/2013 @ 100 00 AAA 09/11/2013 9375225 788 380
CUSIP 99E92PGS3 ¢
700.000.000 INTHRNATIONAL BANK I'GR REC & DEV A 6500 06/04/2010 5557271 55.128 18 639.73 1,070.67 0.70 067 560 0.06
6 500% DUE 09/11/2013 @ 100 00 AAA 09/11/2013 54,488 45 788 3.80
CUSIP 99E92PGS3 -
120,000000 INTERNATIONAL BANK FOR RECONSTR Au 1430 021222010 83,993 39 98.776 15 14,782 76 45403 118 1.17 1 84 011
1 430% DUE 03/05/2014 @ 100.00 N/A 03/05/2014 83,993 39 8231 096
CUSIP 99L92F9L8
2,000,000 000 INTERNANAL BK FOR RECONSTRUCTN & Aan  6.250 102372012 65.076 65 66.350.39 1,273 74 1,955.02 1.52 (42 6970 0.08
6 250% DUE 07/10/2014 @ 100 00 AAA 07/10/2014 65,076 65 332 544
CUSIP 99E942iC4
Thus report mav reflect posinons held by custodians other than Morgan Sanley & Co LLC or reflact nvmsucnions execured away from us 'n'ecnruy prices and purchase dares d herelit with respect ro anv such
pasitions or trunsactlons have heen pro Idad by you We mah! Ho representation as fo the aceumcy of the wiles or wnounts of sich j lons or for any calcul (such as welghted average yield intals) that are derived
wr whole or In part from such info dasa may limpacr the rotal welghted averuge vield of the accoum
US Treusury and Gm\:mmnl Agencies sccuritiey, whn.h heve the full faith cnd crodt bue king of the U1 S Governmem are not Imlivehually rated by onr credu rotngs providers o theve , we are displaving u rating of
UJGNR. Cerrean d Entery (GSEy) ixsvers, which do not carry the full fenth amd credit backing of the jederal government, mxiy ot seek credit ratimgs jor certeun n/ thetr ivmex which are :Inplzntd s NOTR For

widiional informarion, plea.ve contact vaur Privare Wealth Advisor
* Bank depaxits are held of one or more FDIC member bunks  Morgan Stanley Bunk, N A andfor Morgan Stanley Privaie Bank Natlond] Axsoctarlon, ufftihiates of Morgan Stunley & Ca. LLC
Bank depasits are eligiile for FOIC msurcnee up 1o applicable mus. Not SIPC uwwed ‘
Buank Deposits inay appear mare ihan ance 1o acc.ommodaie the yield axsociated with each aceownt i the program  Pleae contect yuur Private Wewdth Advisor for additional information
W Ihe cost basis and acquisition date of this 1ax lot was adusted dve 1o a wush sule
>

EM249VB-20130726-134110
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Page: 25 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Rzdemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Murket Vulue Unrealized Accrued Yrito  Mod. YTM@purch %
Face Value  Security Description S&P Conpon Red. Date Bonk Cost Market Price  Gain (Loty) Income  Mat. Dur. YTMamkt Port.
350,000.006 INTER-AMERICAN DEVELOPMENT Aaa 7200 08/28/2012 178,342 44 17531175 (3.03109) 2,569 37 .79 166 4543 020
7 200% DUE 10/15/2014 @ 100.00 AAA 10/15/2014 178,342 84 5009 579
CUSIP 99E937QD4
100,000000 INTERNL BANK IOR RECONSTRUCN & Aaa 6000 12/19/2012 5782643 57556 Q05 (248 66) 1,483 51 256 133 466 0.07
6 000% DUE 07/23/2015 @ 100 00 AAA 07/23/2015 57.804.71 5756 4385
CUSIP 99E942TBS
2,000,000000 EUROPEAN INVESTMENT BANK Ams 5000 04/26/2012 49,530.52 53914 10 4,904.66 1,0028 259 247 3.8 006
5 000% DUE 08/03/2015 @ 100 00 NOIR 08/03/2015 49,009 44 270 089
CUSIP 99E932Z12
100,000 000 INTERNATIONAL BANK FOR RECONSTR- A 1 000 10/29/2010 78,088 13 8228971 4520 19 30278 263 259 0380 009
1 600% DUE 08/(8/2015 @ 100 00 N/A OB/18/2015 77,769 52 8229 080
CUSIP 99E933272 ’
SUPRANATIONAL BONDS 5922 975956 22 101129250 4455832 1734460 130 124 5296 116
966,734 18 515
TREASURY NOTES :
%00,000000 US TREASURY TIPS NOTE Asa 0625 03/09/2009 TTR.660 86 174,425 60 14,604 80 1,157.54 029 029 119 099
0625% DUE 04/15/2013 @ 10000 UGNR 04/15/2013 855.820.80 99 88 106
INDEX FACTOR. 1 094400
CUSIP 912828HW3
US GOVERNMENT AGENCIES
150,000 000 FEDL NATIL. MORTGAGE ASSOCIATION AAA 4125 07/28/2004 138,598 95 157,518 00 18,919 05 130625 129 1.27 541 018
4 125% DUE 04/15/2014 @ 100.00 AA+ 04/15/2014 138,598.95 50t 0.23

CUSIP 31359MUTE

This report may reflect pocitions held by eustdlans other than Morgan Sianley & Co LLC ar reflect transactians executed away from us S'ecurlly Infe lon, prices and purchase dares ded hereln with respect m any such
pasitions ar ransactions have heen pmwd-vi by yout We incke i reprasentanion as to the accuracy of the valugs or amounts of such posith lons or_for any calcul (such as welghted average yield tatals) ihat are derived
In whole or in pors from such Inf orl dura may unpact the total welghted average yleld of the account
US lreasury and Gm‘.'nmcm Agencmv sectiritiey, which have the fill fulth and ered backing of the U.S Governmem, are not urdvidwally raied by owr eredit ratings providers To recagnize these securines, we are displaying a rating of
UGNR. Cerpln Gt 7 (GSEY) tsxuery, which da pot carry the jull fauh and credit backing af the joderad government, may nat seck ¢ redit ratumgs for ceriam of thelr Iesnes which are displayed as NOTR For
wekdltional mformarion [llm.'e contact your Privare Wealth Advisor
* Bank depostrs are held at ame or more FDIC member hanks Morgan Stanley Bank, N A andfor Morgan Stanley Private Bank, Nutwoned Axsoclartion, affiliwes of Morgan Sianley & Co LLC.
Bank depasirs are eligible far FOIC wxurance wp io applicable miis Not SIPC mmm .
Bank Deposits may appear more than ance in kite the viell dwith euch accownt i the program Please coniact your Private Wealth Adwsor for additional mformation
W The casr basls and acquisition dute of this tax lor was adjusied due so a wash vule

.

EM245VB-20130726-134223
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Page: 26 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redempuon
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Market Value Unrealized Accrued Yrito Mod, YTM@purch %
Face Valne Secarity Description /S&P Coupon Red. Date Book Covt Market Price  Gain (Losy) Income Mac Dur. YTM@mkt Port.
1,000,000 000 FFDERAL HOME LOAN BANK SYSIEM AAA 2500 02/04/2011 1,033,400 00 1,032.590 00 17,969 69 1,250 00 145 143 148 .17
2 500% DUE 06/13/2014 @ 100 00 AA+ 06/13/2014 1.014.620.31 10326 025
CUSIF 3133XWET0
US GOYERNMENT AGENCIES 2712 1.171.998 95 1,190.108 00 36.888.74 2,556.25 143 141 1.94 135
1,153.219.26 024
FIXED INCOME 5178 20.827,130 29 20,829.211 62 237531 73 20030847 129 116 396 2372
20.591.679 89 365
EQUITIES
COMMON STOCKS
2,060000 3MCO 2540 03/16/2009 96,622 24 191271 00 94,648 76 2.54 022
TICKER MMM 96,622.24 92485 254
1,540000 3MCO 2540 02/14/2012 135471 80 142,989 00 1.517.20 2.54 0.16
TICKER: MMM 135471 80 92.85 254
1,385000 ABAXIS INC COM 05/04/2012 49,075 95 51,383 50 230755 a06
TICKER ABAX 49,075 95 3710
2,625000 ABBOTT LABS NPV 0.560 02/14/2012 144,899 74 171,937 50 27,037 76 056 019
TICKER. ABT 144,899 74 65 50 056
1,1260600 ABBOTIT LABS NPV 0.560 11729/2011 59,290.54 73.753 00 14,462.46 056 008
TICKER. ABT ) 59,290 54 65 50 056
1,799000 ABBOTT LABS NPV 0.560 11/172011 97.337.05 117,834.50 20,497 45 056 013
TICKER: ABT 9733705 65 50 0.56
1,790000 ABBOTT LABS NPV 0560 08/01/2012 118917.40 117,245 00 (1,672 40) 056 0.13
TICKER ABT 11891740 65 50 056
502000 ACCENTURE PLC 1620 07/302010 19,803 05 3338300 13,579 95 162 004
TICKER. ACN 19.803.05 66 50 1.62
This report may reflcer ponitions held by cusindians ather than Margan Stanley & Ca LLC or reflect runsactions executed away from us  Security mfo prices and purchase daser provided hereln with respect ra any such
positions ar mansactions have beew provided by vou We imaks no represeniation as m the ucesracy of the values ar amounis of such posinons or iransactlons or for amy calculaans (such as welghsed average yleld ratais) thar are derned
in whole or In port from such or data may unpact the totul welghted averuge vield of the accownt
US Treasury amd Gmfmmenl A;enﬂe.v securiries, whu h have the fill fiith and credit backing of the U'S Governmemt, are not individwally resed by onr credlt ranngs provders o recogmise these securities, we are displeving a rating of
UGNR Cerraln G T (GSF) 1ssuery, which do nat carry the full faith and credit backing of the federal govenumnent, muy nat seek crexiit rotings for certain of thelr issuex winch are displayed as NOTR For

wndittonal Informarian, plmve comact your Privare Wealth sdvisor

* Bank deposits arc held at ane or more FDIC member hanks Morgan Stanley Bank, NA andfor Morgan Stunley Private Bank Netiondal Associarion, aoffilises of Morgun Stanley & Co. LLC
Bunk depoxirs are ehgible for FDIC Inxurance i fo uppheable imlis Not SIPC insured

Bemik Depasits mey uppear more than once to uccommodute the veld axsocicrted with euch uccownt i the program Please contuct yowr Private Wenlth Advisor for addittonal informarion

W Ihe coss basis and acquisition date of thns rax lof was adjusted due to a wush sale

EM249VB-20130726-134223
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Page: 27 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redempuon
12/31/2012
Trade Date Reporting
Shares or Moodys " Set. Date Orig. Coxt Muarket Value Unrealized Accrued  Yrito Mod. YTM@purch %
Face Value Securily Description /SAP Conpon Red. Date Book Cost Market Price  Gain (Lovs) Income Mat Dur. YTM@mkt Port,
3,600000 ACCENTURE PLC 1620 02/14/2012 206,891 64 239,400 00 32,508.36 162 0.27
TICKER ACN 206,891 64 66 50 162
1,344 000 ACCENTUREL PLC 1620 03/21/2011 66,174 26 $9,376 00 23,201 74 162 o010
TICKER: ACN 66,174.26 66 50 1.62
208000 ACCENTURE PLC 1.620 08/06/2010 8.326 05 13.83200 5,505 95 1.62 002
TICKER ACN 8326 05 66 50 162
635.000 ACCENTURE PLC 1620 07/30/2010 25,043 83 4222750 17,183.67 162 005
TICKER. ACN 25,043 83 66 50 162
194000 ACCENTURE PLC 1620 12/26/2012 13.123 30 12.901.00 (222 30) 162 00}
TICKER ACN 13,123 30 66 50 162
169000 ACCENTURE PLC 1620 077272012 9.633 03 J1.238 50 1.605 47 162 001
TICKER ACN 9,633.03 66 50 162
196 000 ACCENTURE PLC 1 620 07/172012 11,202 58 13,034 00 1,831.42 162 001
TICKER. ACN 11.202 58 66 50 1.62
363000 ACCENTUREPLC 1620 06/06/2012 20,084.54 24,139 50 4,054 96 162 003
JICKER ACN 20,084 54 66 50 162
207000 ADIDAS SALOMON ADR 144A 0632 09/07/2012 8,209.16 9.273 60 1,064 44 063 001
TICKER: ADDYY 8,209 16 44 50 063
(,832000 ADIDAS SALOMON ADR |44A 0.632 05/07/2012 76,687 52 82,073.60 5,386.08 063 0.09
TICKER ADDYY 76,687 52 44.80 063
45000 ADVISORY BOARD CO COM 01/04/2013 2,097 37 2,105.55 8138 0.00
TICKER. ABCO 2,097 37 4679
111000 ADVISORY BOARD CO COM 01/03/2013 5,281.98 5.193.69 (88.29) 001
TICKER. ABCO 5281.98 4679
95000 ADVISORY BOARD CO COM 12/3172012 4,605 55 4.445.05 (160.50) ool
FCKER ABCO 4,605 55 4679
This mmn may reflect positions held by custodins other than Morgan Stamley & Co LLC or reflect transactions excetited away from us - Security mh prices and purchuse dares provided Imzln with respect to any such
lonx have been d by you We nmku o represeniation us o the accuracy of the valves or amounts of <uch 1 or or for amy calcul {such s weighted uverage yield fosuls) that are derived
ln whole or ln part from such info i dava mav hnpact the rotal weighted average vield of the aceount
US Treasury cond Gavennnent Agem:lﬂ securines, wlm-h henve the full funth amd credu backing of the US Government, are not individwedly roved by akr credi ravings providers. To recognize these secuniles, we are displaying a rating of
L/GNR. Certun G y (GSEY) issuers which da nat carry the pull futh amd eredit backing of the federal government, may nol veek credit raitngs for coriamn of thewr rewes which are displaved iy NOTR For

additional mformanon, /;lrme eontart your Privare Wealth Adviso

* Bank deposus are held o one o1 more FDIC member banks Morgan Stanley Bank NA andior Morgan Sianley Private Bimk, Nidroned Assocwution, ffilicies of Morgom Stanley & Co. LLC
Benk deposts are eligible for FDIC nawrance up fo applicable hmus  Not SIPC usiurad

Benk Depasits min: appear more than ance io accommndate the y ield assoclaed wah earh accownt i the program Plessse contact your Private Weulth Advesor for wdditional Information

W Lhe casr basit and acquisition date of ihis tax for was udpiisied dwe 1o a watl sale

EM249VB-201 30726-134223
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Page: 28 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN 8. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Mondys Set. Dute Orig. Cost Murket Vulne Unrealized Accrued Yrsto Mod. YTM@purch %
Face Value Security Description /S&P Couapon Red. Date Book Cost Market Price  Gain (Losy) Income Mat Dur. YTM@mkt Port
72000 ADVISORY BOARD CO COM 1272772012 3,494 20 3.368 88 (125 32) 000
TICKER ABCO 3,454 20 4679
72000 ADVISORY BOARD CO COM 1212672012 3,536 85 3.368 88 (167.97) 0.00
TICKER' ABCO 3,536.85 4679
43000 ADVISORY BOARD CO COM 1272412012 211282 201197 (100 85) 000
TICKER ABCO 211282 46.79
44000 ADVISORY BOARD CO COM 12/1872012 2,151 61 2,058 76 {9285) 000
TICKER ABCO 215161 4679
64000 ADVISORY BOARD CO COM 12/172012 3.13275 2,994 56 (138 19) 0.00
TICKER. ABCO 313275 4679
69000 ADVISORY BOARD CO COM 12/13/2012 3,349 05 3.228 51 (120 54) 000
TICKER- ABCO 3.349.05 46.79
102000 ADVISORY BOARD CO COM 12/10/2012 477258 4,772 58 . 00!
TICKER: ABCO 477258 4679
1.547000 AIA GROUP LTD SPON ADR 0.168 12212012 24,822 85 24,489 01 333 84) 017 003
TICKER AAGIY 24,822.85 1583 0.17
1,357000 AIA GROUP LTD SPON ADR 0163 10/11/2012 20,987 09 21.481 31 49422 017 002
TICKER. AAGIY 20.987 09 1583 017
3,125000 AIA GROUP LTD SPON ADR 0168 097122012 44,883 13 49,468 75 4,585 62 017 006
TICKER AAGLY 44,383 13 1583 017
3.330.000 AIA GROUP LTD SPON ADR 0168 12/1272012 52,084.53 52,713 90 62937 0.17 006
TICKER AAGIY 52,084 53 1583 017
606000 AlA GROUP LID SPON ADR 0 168 09/2612012 8,943 11 9,592 98 649 87 017 00t
TICKER. AAGIY 8.943.11 1583 017
3477000 AIA GROUP LTD SPON ADR 0168 05/08/2012 50,764 20 55,040 91 4,276 71 Q7 .06
TICKER AAGIY 50,764 20 15483 017
Tins n-pnrl may reflect posltions held by custoduans other than Morgan Sianley & Co LLC or reflect transacnians execured away from us  Securiy e ian, prices and purchase dares provided herein with respect ro any sich
lons have heon dedd by you We imake no representation as to the accuracy of the wiluex ar amotnts of such pasisions ar trairactions ar for any calrulwmm {mrll as weighied average yleld totals) that are derived

m ulmle or i part from such I:gfomallon Incompiete or miccurare duta inav impuet the rotal weighred average vield of the account
US lreawry and Governme Agencies securities, which have the full faith and credit bocking of the U S Governmen, are nof individvally rated by owr credit ronngs providers  To recognize theve secuniiles, we nre duplaving o rating of
UJGNR. Certain Gt T (GSEx) rexwery, which do not carry the jull fauh and credit backing of the Jederal government, mey nor seek credit niings far cerfaln of thewr rxues which are displaved s NOTR For
wdkdinonal yformation, plm.ve contact vour Privire Weulth Advisar
* Bank depasus are held ar one or more +DIC member banks  Morgan Stanley Bank, N A. ami/or Morgan Sianley Private Bunk Netlonal Assoclation, offilvates of Morgan Siemiey & Co LLC
Bank teposirs are eligible for FDIC wsurance up 1o applicable hmits - Not SIPC uwured
Benk Depasis e appear more than once to accommadate the vield asvociied wuh euch account In the program  Please contact your Privore Wealth Aibvisor for additional nformanion
W The cast basis and acquistiion dare of fiis rax lot was udpuvied due to a wush sale,

EM249VH-20130726-134213
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Page: 29 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Mondys Set. Date Orig. Coxt Muarket Value Unrealized Accrued  Yrsto Mod. YTM@purch %
Face Value Securily Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Losy) Income Mat Dur. YTM@mkt Port.
1,732000 AKBANK I'URK ANON ol 12/10/2012 17,146.80 17.406 60 259 50 012 0.02
TICKER. AKBTY 17,146 80 1005 012
832000 AKBANK TURK ANON 0118 03/07/2011 7.236 57 8.361 60 1,12503 0.12 001
MNCKER AKBTY 7,236 57 1005 0.12
3,657000 AKBANK TURK ANON 0118 0127/2010 32,830 72 36,752 85 3922.13 0.12 0.04
TICKER AKBTY 3283072 1005 012
360000 ALEXANDRIA REAL ES'1ATE EQUITIE 2600 0172712010 21,776.98 2495520 3,178 22 260 003
COM REIT 21,776 9% 69 32 260
TICKER ARE
390000 ALEXANDRIA REAL ESTATE EQUITIE 2600 0172672010 23,761 01 27,034 80 3.273.19 260 003
COM REIT 23,761 01 69 32 260
TICKER. ARE
330000 ALEXANDRIA REAL ESTATE EQUITIE 2600 0172572010 20,356 91 22875 60 2,518 69 2.60 003
COM REIN 20,356 91 6932 2,60
TICKER. ARE
210000 ALEXANDRIA REAL ESTATE EQUITIE 2.600 01/22/2010 13,147 24 14,557 20 1,409 96 260 002
COM REIT 13,147 24 69 32 260
TICKER: ARE
ACCRUAL CASH DIVIDEND 201 60 000
ALEXANDRIA REAL ESTATE EQUITIE
EX DATE 12/27/2012 PAY DATE. 01/15/2013
TICKER. ARE
ACCRUAL: CASH DIVIDEND 21840 000

ALEXANDRIA REALESTATE EQUITIE
EX DATE 1272772012 PAY DATE 01/15/2013
TICKER ARE

his I\-pnrr may reflect posinons hehd by cuemdians other than Morgan Sraniey & Co LLC or reflect mansactions execired uway from us, Secunity wformarion. prices and purchae dures provided hereln with respect 1o any such
Hona hiive heon provided hv vou We nmh Ha representarion as m the accuracy of the valies or amounis of such pasitians or transactlons or for any caleslations (such as weighted average yield iotals} that are derved
w wlmlz or In "part from such inf e duwta may Impact the rotal welghted average vield of the accoum
US Ireasury and Government Agencies securities, whmh have the full faurh and credu backing of the U S Governman, are not indvnhwilly rated by our credit ratings providers  To recognee these securiiies we are deplen ing o ranng of
JGNR Certain Gavernmen Spaivared Cnrerprises (GSEx) ssuers which do not carry the. full fulth and credit hackuig of the fedoral government, may not seek crodit rofings for certam of their ixues which are displayed as NOTR For
avkditional information please contact your Private Wealth Advisor
* Bank depasiss are held of one or more FDIC member bunks Morgan Stanley Bank NA andlor Margen Stanley Privite Bawk, Newwonal Axsoctation, afftfiutes of Morgan Stanley & Co LLC
Bank depasits are eligible for FDIC vwrance up 1o appheable Hmbs, Not SIPC msured
Bumk Depasits may appear more than ance o lute the \ leld Iwith each account i the program Pleqse coniact your Private Wedlth Advisar for addionad wiformarion.
W The cast basis aid acquisition dare of thls tax lot was adjusred die to a wash sale

EM249VB-20130726-134221
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Page: 30 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redempuon
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Markes Vilua Unrealized Accrued  Yrs to Mod YTM@purch %
Face Value Security Description /S&P Conpon Red. Dare Book Cost Market Price  Guain (Loss) Income Mat Dur. YTM@mkt Port.
ACCRUAL CASH DIVIDEND 184 80 000

ALEXANDRIA REAL ESTATE EQUITIE
EXDATE 127272012 PAY DATE 01/15/2013
TICKER ARE

ACCRUAL CASII DIVIDEND 117.60 0.00

ALEXANDRIA REAL ESTATE EQUITIE
EX DA'LE 12/27/2012 PAY DATE 01/15/2013

TICKER ARE
2,500,000 ALLERGAN INC COM 0200 02/142012 219,074 50 22932500 10.250 50 0.20 026
TICKER. AGN 219074 50 9173 020
1,126.000 ALLERGAN INC COM 0.200 0372172011 77,807 95 103,247 98 25,480 03 020 0.12
TICKER. AGN 7780795 9173 020
833.000 ALLERGAN INC COM ) 0200 08/06/2010 52,969 22 76,411 09 23,441 87 0.20 009
1ICKER: AGN 52,969 22 9173 020
531000 ALLERGAN INC COM 0200 08/05/2010 34.560 61 48,708 63 14,148 02 020 005
TICKER- AGN 34,560 61 91.73 020
321000 ALLERGAN INC COM 0200 0713072010 19,304 98 29,44533 10,136.35 020 003
TICKER. AGN 19.308.98 9173 020
3,166000 ALLIANZ SE ADR 0435 0870972011 34,990 00 43,754 12 876412 0.44 0.05
TICKER AZSEY 34,990.00 1382 0.44
1585000 ALLIANZ SE ADR 0435 05/08/2012 17.514 25 21.904.70 4,390 45 044 002
TICKER. AZSEY 1751425 1382 044
3,870000 ALLIANZ SE ADR 0435 1271272012 51,509 70 53,483 40 197370 044 006
TICKER. AZSEY 51,509 70 1382 044
2,300 000 ALTRIA GROUP INC 1760 02/15/2012 66,782 57 7231200 5.529.43 176 008
TICKER MO 66,782 57 344 1.76
1,500.000 ALTRIA GROUP INC 1760 0372112011 36.694 05 47,160 00 10,465.95 176 005
TICKER: MO 36,694 05 3144 1.76
Thus report »my reflect, pmmnm held by: custndlans other than Morgan Stanlev & Co LLC or reflect tramactions execured away from us  Securlty i prices and purchase dates provided hercin with respect to amy such
hare Inen ided hy ynu Wa makz no represeniation as to the aceurucy of the values or amownis of such or ar for any {stich o6 weighted mveruge yleld toals) thar ure derived
m whole or ln part fram such b e dara may Impact the rotal weighred average pleld of the nc:amw
US Treasury amd Gavernment 4 Agene wes securiies, wlm:h herve the full falth and credu backing of the U S Government, are not individvally rived by onr credit ranings providers To recogize thexe secunities, we are divplang a rating of
UGNR Certain Ge Entery (GSEs) ixvwers, which da not curry the full futh and eredit backing of the federal government, mnuy nat seek credit resings for cortam of their resues which are displaved a«x NOTR For

additional information /»lm.vr conmact your Privare Wealth Advisor,

* Bank deposus are held wt ane or more 1'DIC member binks, Morgon Stenley Bank N.A andior Morgun Stanley Private Bank, Netiona Assoclution, affilicies of Morgan Stanley & Co. LLC
Bank depasus are elgible for FDIC uxrance wp to appli able s, Not SIPC imsured

Bk Depavits mig: appear more than once 10 accommodate the vield axsociared with cach accosnt in the program  Please contact your Private Weddth Advisar for additional mformation

W The cost basis und acquisition date of this tax lor was djusted due to a wash sule.

EM249VB-20130726-134223



Morgan Stan ley Supplemental Report
Private Wealth Management

Page: 31 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Rederption
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Dute Orig. Cost Market Vulue Unrealized Accrned  Yreto Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red. Date Book Cont Market Price Gain (Loxs) Income Mat Duar. YTM@mkt Port.

7,000000 AL1RIA GROUP INC 1.760 03/16/2009 115.372.60 220.080 00 104,707.40 176 025
TICKER. MO 11537260 3144 176

2300000 ALTRIA GROUPINC 1 760 10/3172012 73,143 22 72312.00 (331.22) 176 00y
TICKER- MO 73,143 22 3144 176
ACCRUAL CASH DIVIDEND 1.012.00 000
ALTRIA GROUP INC
EXDATE 12/21/2012 PAY DATE 01/10/2013
LICKER MO
ACCRUAL CASH DIVIDEND 660.00 000
ALTRIA GROUP INC
EX DATE 12/21/2012 PAY DATE 01/10/2013
TICKER: MO
ACCRUAL: CASH DIVIDEND 3,080 00 000

ALTRIA GROUP INC
EX DATE 12/21/2012 PAY DATE. 01/10/2013

TCKER: MO
ACCRUAL CASH DIVIDEND 101200 0.00
ALTRIA GROUP INC
EX DATE 12/21/2012 PAY DATE. 01/10/2013
TICKER. MO
600000 AMER CMPS COMM 1.440 0172772010 14,556.12 27,678.00 13,121 48 144 003
I'CKER ACC 14,556 12 4613 144
180000 AMER CMPS COMM 1440 12/31/2010 5.638 57 8,303 40 2,664.83 144 001
TICKER ACC 5.638 57 46 13 144
760000 AMER CMPS COMM 1 440 01/26/2010 18,232 57 35.058 80 16,826.23 144 004
TICKER ACC 18.232.57 46.13 | 44
630000 AMERCMPS COMM 1 440 0172572010 15,148 15 29.061 90 1391375 144 003
TICKER: ACC 15,148 15 46 13 144
This n.-pm-r ey reflect positions held by custodians other than Margan Sranley & Ca LLC or reflect transactions executed away from us  Secuniy mformation, prices and purchase dares provided herein with respect ra anv such
heve heen [ ‘hv vou We take 1o repressiiation as to the accuracy of the vitlwes or amonnss of such pasitlons or rransactlons or for any caleulanons (siich as weighted average yield rotals) rhat are derived
m wholc or i part from such Inf k ar data may impacr the rosal welghted average veld of the wecounr
US Treasury and Governmeni Agencies securities, which ixve the full futh and eredit backug of the U S Govermment, are not indvvdually reied by or credit ratmgs providers 1o recogmize theve . we are displaying a ranng of

UGNR. Cer raun Government Sponsored Enserpries (GSEx} ivwers, which do not carry the full faith amd credu backing of the Jederal government, muy not seek eredit ratings Jor certan of their iovies which are displeved ax NOTR For
udditional Informatian please comiact your Privare Weulth Advisar
* Bank depastis are held at ane or more FDIC member banks Morgan Stanley Bank, NA amdlor Morgan Stanlev Private Bunk National Assoctanon, affilicies of Morgan Stanley & Co. LLC
Bank depaxitx are elgible for FIC inmrance up to apphenble hes, Not SIPC insured
Bank Deposits mav appecr more thian once to acrommacdte the 3 ield axsoctated with euch accost m the program  Please contact your Private Wealth Advisor for advduional nformarion
IV The cast basis and acquisition dute of this rax lot was aduseed due to a wush sule

EM249VB-20130726-134223



M Org an Sta n ley Supplemental Report '
Private Wealth Management

Page: 32 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting

Shares or Moodys Set. Date Orig. Cost Market Value Unrealized Accrued  Yreto Mod. YTM@purch %

Face Valne Security Description /S&P Coupon Red. Date Book Cost Market Price  Gamn (Loss) Income Mar Dar. YTM@mkt Port

370000 AMER CMPS COMM 1 440 01/22/2010 9,124.94 17,068 10 7943.16 144 002
TICKER. ACC 9,12494 46 13 144

6000 AMERICA MOVIL SABDECV 0.326 1271172012 138 00 138 84 084 033 000
[NCKER' AMX 138 60 2314 033

1121000 AMERICA MOVIL SAB DE CV 0326 12/102012 26,074 46 25,939.94 (134 52) 033 003
TICKER AMX 26,074.46 2314 033

3086000 AMERICA MOVIL SABDE CV 0326 0172712010 66,317.84 7141004 5.092.20 033 008
TICKER. AMX 66,317 84 2314 033

1.600000 AMERICA MOVIL SABDE CV 01326 12/12/2012 36,768 00 37,024 00 256 00 033 004
TICKER AMX 36,768 00 23 14 033

1.964.000 AMERICA MOVIL SABDE CV 0326  05/08/2012 53,507 22 45,446 96 (8.060 26) 033 005
TICKER AMX 53,507.22 2314 033

240000 AMERICAN TOWER 1080 10/24/2012 17,786 83 18,544 80 75797 108 002
TICKER. AMT . 17.786.83 727 108

210000 AMERICAN TOWER 1080 1072472012 15,573 58 16.226 70 653 12 108 002
TICKER AMT 15,573 58 7727 108

180.000 AMERICAN TOWER 1080 1072472012 13314 85 13.908.60 59375 108 002
TICKER. AMT 13,314 85 7727 108

140000 AMERICAN TOWER 1 080 10/24/2012 10,353 45 10817 80 464.35 108 001
TICKER AMT 10,353.45 7727 108

240000 AMERICAN TOWER 1.080 1072272012 17,909 69 18,544 80 63511 Lo8 002
TICKER. AMT . 17,909 69 7127 108

330000 AMERICAN TOWER 1 080 10/16/2012 2722985 29,362 60 2,13275 108 003
TICKER. AMT 27,229 85 7727 1.08

30000 AMREITINCCLB 0800 1172072012 479 53 514 50 3497 0380 000
TICKER AMRE 47953 1715 080

This n:pnn may ld’xl poaltians held by cussodiuns other than Morgan Stanley & Co LLC or reflect munsactions execured away from us, S'ecurlly U lon, prices and purcixue dores ded hereln with respect o anv such

have been | d hy vou We make no represenration ax fo the accuracy of the values or ainouns of sich [ lons or for any (such as welghted uvernge yield totals} that are derived
m whola ar in part from such iformatlon  Incomplere or Inaccurare dara may unpacr the total welgheed average vield of the accournt
S Treasury und Government Agenties securtiies, which huve the fill fuith and credit backing of the U S Government, are not individuadly rated by our credit rotngs providers To these ., we are depl a rating of

UGNR Cerrain Government Sponvared Enterprises (GSEs) vevwery, which do net earry the full feuth amd credit backing of the federal gavernment, may not seek credi ratings for certam of thewr yesiex which are displayed ax NOTR For
wddrrional informarlan, please contact your Privare Wealth Advisor
* Bunk deposis are held o one or more FDIC member bunks  Morgun Stanley Bank NA amilor Morgan &nnley Privase Bank, National Assocratlon, affilinies of Morgen Sianley & Co. LLC
Bank deposirs are eligihle for FOIC nurane up tn apphcaMz Imus Not SIFC mawed
Bank Depasite mey cppear more than ance to o the vreld d with each account w the progrom Please contact yonr Privare Weddth Advisor for addinional information
W The cost bavis and acquisition dare of this iax lor was adjusred due to a wash sale

EM249VB-20130726-134223



M Org an Sta n ley Supplemental Report
Private Wealth Management

Page: 33 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Dute Orig. Cont Market Value Unrealized Accrued  Yrsto Mod. YTM@purch %
Face Valve Secnrity Description /S&P Conpon Red. Date Book Cout Market Price  Gain (Low) Income  Mat Dur. YTM@mkt Port.
40000 AMREIT INCCLB 0800 10/19/2012 643.06 686 00 4294 0380 000
TICKER. AMRE 643 06 17.15 080
30000 AMREIT INCCLB 0.800 10/1972012 482 66 514 50 3184 080 000
ICKER AMRE 482 66 17 15 080
30000 AMREITINCCLB 0800 10/19/2012 481 65 514 50 3285 080 000
TICKER AMRE 481 65 1715 080
60000 AMREITINCCLB 0 800 10/18/2012 1,004.89 1,029 00 2411 0 80 000
TICKER AMRE 1.004 %9 1715 030
280006 AMREIT INCCLB 0800 10/17/2012 4.538 55 4, 30" 00 263 45 080 0.01
TICKER AMRE 4,538 55 15 0.80
70000 AMREIT INCCL B 0800 10/16/2012 1,114.88 1.200 50 8562 0380 000
TICKER- AMRE 1,114 88 1715 080
500000 ANHEUSER BUSCH INBEV SA SPON 1.849 12/1212012 43,765 00 43,705 00 (60.00) 185 005
[ICKER. BUD 43,765 00 3741 185
104000 ANHEUSER BUSCH INBEV SA SPON 1 849 07/02/2012 761593 9.090.64 1,474 71 1.85 061
TICKER BUD 161593 87.41 L 85
520.000 ANIEUSER BUSCH INBEV SA SPON 1849 05/09/2012 3827782 45453 20 117538 185 005
TICKER. BUD 3827782 8741 185
730000 ANSYS INC COM 05/04/2012 49,729 719 49,158 20 (571.59} 0.06
TICKER" ANSS 49,729 719 67 34
160000 APARTMENT INVESTMENT & MANAGEM 0960 10/18/2012 4,106.19 4,329 60 22341 096 000
CL A COM REIT 4,106.19 27.06 096
IICKER' ALV
170000 APARTMENT INVESTMENT & MANAGEM 0960 10/18/2012 4,367 13 4,600. 70 23307 096 001
CL A COM REIT 4367 13 270 096
TICKER AlV
This mmrr may reflect pasitions held by cusmdians other than Morgan Stanley & Ca  LLC or reflect irunsucions execured away from us  Security prices and purchase dares provided hereln with respaci 1o anv such
have been ded by you W« make 1o representatinn as 1o the accireey of the valies or anounts nf sich or or for any caleule (sch as weighted average yleld iotals) that are derived
In whole or in port fram such info i daru inay Impacr the rotal weighted uverage vield of the ammw
18 Ireasury amd Gaw.-mmnl Agencies securiries, whik h have the fill feuth and crodis backng of the U S. Govermmend, are not udividually reved by onr credit rarmgs provikers  To recogmze theve secunities, we are displaying ¢ ratmg of
UGNR. Certan G T (GSEs) ivswers, which do not carry the full feuth and credit bucking of the Jederal government, may mof seek credit ratings for ceriamn of their issires which are displayed as NOTR For

additonal Informanon, plm.w conract yowr Privare Wealth Advusar

* Bank deposirs are held at ane or more FDIC member banks Morgan Staley Bank, N.A andfor Morgun Stanley Private Bunk Natlonal Axsoctation, affilltes of Morgen Stanley & Co. LLC.
Bank depavirs are eligible jor FDIC mwirance wp fo apphcable hmlis. Not SIPC usured

Bank Depaosits may: appear more than once fo accommadate the yield axsoclared with eoch accomt in the program  Plecse contact your Privare Wealth: Advisar for addinonal Informurion

W Ihe cost hasis and acqusirlon date of this tux lot was adjtisred due 1o a wash sale.

EM249VB-10130726-134223
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Morgan Stan I‘ey *  Supplemental Report
Private Wealth Management

Page: 34 Fixed Income Valuation Valustion Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
123172012
Trade Date Reporting
Shares or Moadys Set. Date Orig. Cost Market Value Unrealized Accrued  Yrsto Mod. YTM@purch %
Face Value Security Descripiion /S&P Coupon Red. Date Book Cost Market Price  Gain (Lovs) Income Mat Dur. YTM@mkt Port.
480.000 APARTMENT INVESTMENT & MANAGEM 0960 10/1872012 12,275 09 12.988.80 71371 096 001
CL A COM REIT 12,275 09 2706 096
TICKER AIV
170000 APARTMENT INVESTMENT & MANAGEM 0.960 10/18/2012 4,366.47 4,600 20 27 0.96 .01
CL A COM REIT 4.366 47 2706 0.96
TICKER. AIV
220000 APARTMENT INVESTMENT & MANAGEM 0960 10/1772012 5,601 95 595320 351.25 0.96 00l
CL A COM REIT 560195 2706 0.96
TICKER. AV
280000 APARTMENT INVESTMENT & MANAGEM 0960 10/17/2012 7.1394 7.576 80 437 36 096 ool
CL A COM REIT 7,139 44 27.06 096
TICKER. AlV
270000 APARTMENT INVESTMENT & MANAGEM 0960 1071772012 6,89L 67 7,306.20 41453 096 00!
CL A COM REIT 6,891.67 2706 096
TICKER AlV
220000 APARTMENT INVESTMENT & MANAGEM 0.960 10/17/2012 5.601 07 5.953.20 352.13 096 00t
CL A COM REIT 5,601 07 2706 096
[ICKER. ALV
270000 APARTMENT INVESTMENT & MANAGEM R 0.960 10/16/2012 6.909.14 7,306.20 39706 0.96 ool
CL A COM REIT 6,909.14 2706 096
TICKER AlV >~
60000 APPLE INC 12 200 03/07/2012 32,712.94 31,93037 (782 57) 1220 004
TICKER. AAPL 32,7124 §32.17 1220
545000 APPLE INC 12 200 02/14/2012 270,136 83 290,034.23 19,897 40 1220 033
TICKER: AAPL 270,136 83 53217 1220
356000 APPLE INC 12200 03/21/2011 120,398 67 189,453 55 69.054 88 1220 021
TICKER. AAPL 120,398.67 53217 12.20
This report may reflect pasitlons held by custodians other than Morgan Stanfey & Co LLC or reflect numu.no(m executed away from us  Securly infs prices and purchave darex provided hereur with respect i ams such
positions or mansaciiang have ham prov: :rkd by vou e make no representatinn as m the accurucy of the valins or amounis nf such o or for any culenle {such as welghted average yield rotals) that ure derived
m whole or in purt from such o or data mav mpact the total weighted average vield of the account
4§ Treasury conl Government Agem:lu xecuritles, whi i lve the fill fth and credit backing of the U S Govermment, are not axdividually rared by aur credit rarmngs provekers To recogmze iheye seeunties, we are displeying o rating of
UGNR Certn Enterprises (GSES) wxuers, which do nol carry the full ferh and credu hacking of the jederal government, may not seek croddif resings for certen of their 1xsues which are desplaved ax NOTR For

ddirlonal nformatian, plmm eontact your Privare Weulth Advisor

* Bank deposis are held ot one or more FDIC member banks  Morgan Stanley Bank, N A andlor Margen Stanicy Private Bank, Notlomtd Associanon affilistes of Margan Stanley & Co. LLC,
Bank deposies are cligible for FDIC ururance up to epplicable limis  Noi SIPC wwured

Bank Depasirs muy appear more than anre (o accommodate the yield axsociated with each account in the program . Plece conact your Private Wealth Advisor for cudinional iformation

I¥ The cost bans and acquisirion dare of this rax lot was adjusted dire fo @ wash sale

. EM249VB-20130726-134223



i
Morgan Stanley

Supplemental Report
Private Wealth Management
Page: 35 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *C(\SH ACCOUNT* Sort Order:  Days to Redempuon
123172012 :
* Trade Date Reporting

Shares or Moodys Set. Dute Orig. Cost Market Value Unrealized Accrued  Yreto Mod. YTM@purch %

Face Valne Secnrily Dexcription /S&P Conpon Red. Date Book Cost Market Price  Galn (Loss) Income  Mat Duar.  YTM@mkt Port

216000 APPLE INC 12200 08/06/2010 56.277.50 114.949.35 58,671 85 1220 a3
TICKER. AAPL 56.277 50 53217 . 1220

125000 APPLE INC 12.200 0773072010 32,080.25 66,521 61 34,441 36 1220 0.08
IICKER' AAPL 32,080 25 53217 1220

1.478000 ARM HOLDINGS PLC CAMBRIDGE ADR 0183 05/0772012 37.183 52 5591274 18.729 2 0.18 006
TICKER. ARMH 37,183 52 3743 0l8

1,750000 ARM llOLDlNGS PLC CAMBRIDGE ADR 0183 12/12/2012 63,917.70 66.202.50 2.284 30 0.18 0.07
TICKER. ARMY 6391770 3783 018

198000 ARM HOLDINGS PLC CAMBRIDGE ADR 0183 117082012 6.659.59 7.490 34 83075 018 0ol
TICKER ARMH 6,659 59 3783 018

388.000 ARM HOLDINGS PLC CAMBRIDGE ADR 0183 08/0372012 10,095 68 14,678 04 458236 018 002
TICKER ARMH 10,095 68 37483 0lI8

2,719000 ARM HOLDINGS PLC CAMBRIDGE ADR 0183 Q5/08/2012 68,261 58 102,859 77 34,598.19 018 012
LICKER. ARMH 68,261 58 37.83 0.18

257000 ASML HOLDING NV VELDHOVEN ADR 0587 121972012 16,322.40 16.544 23 22583 059 002
TICKER ASML 16322 40 6439 059

171000 ASML LIOLDING NV VELDHOVEN ADR 0587 10/19/2012 11,556 90 11,010 69 (546 21) 059 001
TICKER: ASML 11,556 90 6439 059

328000 ASML HOLDING NV VELDHOVEN ADR 0587 10/1272012 22,759 86 2111992 (1.63994) 059 0.02
TICKER ASML 22,759 86 6439 059

,285.000 ASSA ABLOY AB ADR 0303 05/07/2012 78.270 85 97.82535 19.554 50 030 oll
TICKER. ASAZY 78.270 85 18 51 030

620000 ASSOCIATED ESTATES REALTY CORP 0760 01727/2010 711700 9,994 40 2,87740 076 001
7.117 00 1612 076

REIT
TICKER AEC

Tus rnpnrr may reflect positions held by cusmdians ather than Morgan Sranley & Co LLC or reflect mamsartions execured away from us  Secunty informatton, prices and purchase dares provided herem with respect m any sich

have heen | ded by yoit e make no representarion as to the arcuricy of the values or amonnts of such positions or or for wiy culculc (seh as welghted average yield mials) hat are derived
In whole or Iu pars from such Iy ﬁ:mm/lau Incomplete or inaccurare duta may unpacr the totul welghted average vield of the account.
US Treasury and vammml Agenctes securirles, which have the full fouth ond credu becking of the U 'S Government are not undvicwailv raied by owr eredu ratings providers ‘1o recogmze these securities, we are dupleving a manng of
UGNR, Cerrenn Ge T (GSEs) ivsers, which do nat carry the Jull futh and credit backing of the federrd government, muy not seek credlt reangs for certean of therr wres which are displaved as NOTR For
axddlrional nformarlon, plmve comact your Privare Weaith Advisor
* Bontk deposts are held o une or more FDIC mewmber banks Morgan Stamlev Bank N A. anvdlor Morgan Swmley Private Bank, Netional Association affilistes of Morgan Staniey & Co. LLC

Bank deposis are eligible for FDIC mvirance up 1o applicuble limils  Not SIPC wwred

Bk Lepasis micy appear more than once 1o accammadate the vield assoctuled wuh cauh account in the program . Pleae contact your Private Wealth Advisor for ackdutonal information
W The cast basis and acquitition dare of this tax lof wus udusred due ro a wuvh sale

EMM9VB-20130726-134223



M org an Sta n ley Supplemental Report
Private Wealth Management

Page: 36 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cont Market Value Unrealized Accrned  Yreto Mod YTM@purch %
Face Velue Security Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Loss) Income Mae Dar. YTM@mkt Port
590000 ASSOCIATED ESTATES REALTY CORP 0.760 01/26/2010 6,802.15 951080 2,708 65 0.76 001
REIT 6,802 15 1612 076
TICKER AEC
890.006 ASSOCIATED ESTATES REALTY CORP 0760 012212010 993734 14346 80 - 4,409 46 076 002
REIT 9,937 34 1612 076
TICKER AEC
520000 ASSOCIATED ESTATES REALTY CORP 0760 0172512010 5,792.30 838240 2,590 10 076 001
REIT 5.792.30 1612 076
TICKER: AEC
320.000 ASSOCIATED ESTATES REALTY CORP 0760 1071372011 5,014 05 5.158 40 144 35 076 001
RELI 5,014 05 1612 076
TICKER. AEC
1,500.000 ASTRAZENECA PLC SPONS ADR 2800 037212011 67.872 00 70,905 00 3,03300 280 0.08
TICKER. AZN 67,87200 4727 280
3,500 000 ASTRAZENECA PLC SPONS ADR 2800 03/16/2009 108.445.40 165,445 00 56,999 60 280 019
TICKER 108.445.40 4727 280
2,850 000 ASTWENECA PLC SPONS ADR 2300 02/1412012 135,452 52 134.719 50 (733 02) 2.80 01s
TICKER. 135452 52 4727 280
2,000.000 AT&T I'NC 1.800  03/2172011 55,037 00 67,420 00 1238300 1 80 008
ISIN US00206R 1023 55,037 00 337 180
TICKER. T
5018.000 AT&T INC - 1800  03/16/2009 11792049 169,156 78 51.236 29 180 0.19
ISIN USOO’OGRIOZJ 117,920 49 3371 1.80
TICKER. T
1.682000 AT&T INC 1 800 1171472008 45974 45 56,700 22 10,725 17 180 006
ISIN US00206R1023 45,974 45 3371 180
IICKER: T

This rnpnn may reflect pmlllnm held by custodians other than Margan Stanlev & Co LLC or reflect tranvartlons exectited away from us  Securlty Informanon, prices and purchase dates provided Im\:ln with respac to am: such
ponlile have heen | dedd by you Ve make o representation as to the accumcy of the wiues ar amounts of sich pasitions or or for any calcule (swch as welghied averge yield torals) that are derived
I whole or in part from such information  Incomplese or ieccurate data may inpact the sotal welghted average veeld of the accounr
1§ Treavury amd Government 4g¢ncl¢.n securiries wineh have the full furth and eredit backing of the U S Governnient, are nor ndwvichwally ratesd by our credit ratings provekers  To recogurse these securlties, we are displnving a ranng of
{UGNR. Certam T (GSEs) wewers, which do nat carry the fill faith and credit bicking of the federal government, mey not seck credit redings Jor certaw of thelr rwmes which are divplaved as NOTR Far
udditiomd nformarian, plm.ve contact yowr Privare Wealth Advesor
* Benk deposits are held ar one ar more FDIC member banks  Morgan Stanley Bank. N.A aiifor Morgan Stanley Private Bank, National Axsocration affilicres of Morgan Stentev & Co LLC

Bank depostrs are eligible for FDIC irwrance up fo apphicable Hmits Not SIPC insired
Bunk Depasits may appear more than once o accommodaie the Yield assacutied with each accownt in the program  Please contact your Privare Wealth Avisor for additional information
W Ihe cost bavis and acquisition dare of this tax lor was adjusred dire io a wush sale

EM240VB-20130726-134223



Morgan Stan ley « + " Supplemental Report
Private Wealth Management

Page: 37 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redemption
12/31/2012 °
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Murket Value Unrealized Accrued  Yreto Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red. Date Book Cost Market Price Gain (Losy) Income Mat Dur. YTM@mkt Port.
2,600000 AT&1 INC 1800 02/1472012 77973 48 87,646 00 9,672 52 180 010
ISIN US00206R1023 71,973 48 337 180
TICKER: T
885.000 ATIIENANEALTHINC COM STK 05/04/2012 6489298 64.861 65 (3133) 007
TICKER ATLIN 64.892 98 7329
1,400 000 ATLAS COPCO AB ADR NEW REP 0589 12122012 37,072 00 39,004 00 193200 059 004
STD COM SER A 3707200 2786 0359
TICKER ATLKY
1,716 000 ATLAS COPCO AB ADR NEW REP 0589 05/08/2012 39,519.48 47807 76 8,288 28 059 005
STD COM SER A 3951948 2786 059
TICKER- ATLKY
30000 AVALONBAY COMMUNITIESINC COM STK 4.280 01/05/2011 3.39720 4,067 70 670 50 428 000
TICKER. AVB 3.397.20 135 59 428
140000 AVALONBAY COMMUNITIESINC COM STK 4280 02/012010 10,827 68 18982 60 8,154 92 428 002
TICKER. AVB 10.827 68 13559 428
140000 AVALONBAY COMMUNITIESINC COM STK 4280 012912010 10,825 64 18,982 60 8,156 96 428 002
TICKER AVB 10.825 64 13559 428
120000 AVALONBAY COMMUNITIESINC COM STK 4280 01/28/2010 9,205 68 16,270 80 7,065 12 428 002
TICKER AVB 9.205 68 135 59 428
210000 AVALONBAY COMMUNITIESINC COM STK 4280 0172712010 16,086 42 2847390 12,387 48 428 0.03
IICKER. AVB 16,086 42 13559 428
ACCRUAL CASH DIVIDEND 29.10 000

AVALONBAY COMMUNITIESINC COM STK
EX DATE 12/27/2012 PAY DA'IE. 01/15/2013
TICKER. AVB

This report may reflect positions held by custodians ather than Morgan Swanley & Ce LLC or reflect transactions execuited away from us  Security uformatlon prices and purchase dates provided herein with respect ro any siuch
pasitions or rransarsions have been provided by vou IVe inake no represeniation us 1o the accurucy of the valves nr amounts of such pasitions or transacitons or for any calculutlons (weh us welghred average yield totals) shar are derved

In whole or in port from such or data mav inpact the toral weighred uverage vield of the accoum
US freasury amd Government Agencies secrities, which have the fidl fuith and credy heckig of the U S Governmens, are not umdividially reved by our eredi ronngs providers. To recogmee these securlsles. we are dupluying a rating of
UGNR. Certan Sponsared 7 (GSE3) revery, which do not carry the jull faith and credi backing of the federal government, may nor seek creddit ratwgs for certain of their Ixswex which are displayed as NOTR For

wddittonal Information please comact yosr Private Wealth Advisor
* Bank deposits are held of ane or more FDIC member buks Morgan Stamfey Bunk. N.A amdfor Morgan Sianley Private Bunk, Nasional Assocuaiton, affifives of Morgan Stmley & Co. LLC
Bank depoirs are eligible for FDIC vrarance up 1o applicable limiis Nov SIPC wsured
Benk Depasits sy appear more thett ance 1o arcommodkiie the yield axsactited wih each accownt i the progrom Please contact your Private Wesdth Advisor for addiional informarton -
W The cost basis and ocquisition dare of this tax lot was adfusted due io a wash sale.

EM249VB-10130726- 34223



Morgan Stanley

Private Wealth Management

Supplemental Report

Page: 38 Fixed Income Valuation Valustion Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Deys to Redempuon
12/31/2012
Trade Date Reporting
Sharex or Moodys Set. Date Orig. Cost Market Valus Unrealized Accrued  Yreto Mod, YTM@purch %
Face Value Security Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Loss) Income MatL Dur. YTM@mkt Port
ACCRUAL: CASH DIVIDEND 135 80 000
AVALONBAY COMMUNITIESINC COM STK
EX DATE 12/27/2012 PAY DATE: 01/15/2013
TICKER AVB
ACCRUAL CASI DIVIDEND 135 80 000
AVALONBAY COMMUNTITESINC COM STK
EX DATE 1227/2012 PAY DATE 01/15/2013
TICKER- AVD
ACCRUAL CASII DIVIDEND 116.40 000
AVALONBAY COMMUNITIESINC COM STK
EX DATE. 12/27/2012 PAY DATE 01/15/2013
TICKER' AVB
ACCRUAL. CASH DIVIDEND 203.70 0.00
AVALONBAY COMMUNITIESINC COM STK
EX DATE 12/27/2012 PAY DATE: 01/15/2013
TICKER. AVB
12.000 BAIDU ADR L4 12/05/2012 1,079 2t 1.203 48 (204 55) 0.00
TICKER BIDU 1,408 03 10029
134000 BAIDUADR 12/05/2012 12,051.18 13,438 86 1,387 68 002
TICKER- BIDU 1205118 0029
353000 DAIDU ADR 10/30/2012 40,464 00 3540237 (5.061 63) 0.04
TCKER BIDU 40,464 00 10029
55000 BAIDUADR 12/03/2012 522285 551595 293 10 0ol
TICKER BIDU 5,222 85 10029
83000 BAIDUADR 1170772012 8,797.53 8.324.07 (473.46) nol
TICKER. BIDU 8,79753 10029
91000 DAIDU ADR 05/29/2012 10,939 97 912639 {1.813.58) 001
TICKER: BIDU 1093997 100 29
This report my rejlzcl positlons held hy cmmdmm other than Morgan Stanlev & Co LLC or reflect transactions executed away from us  Security I prices and purchase dates | ded hereln with respect m any such
have or or for any caleule (such as welghted averuge yueld mals) tha are derived

l» whole or In part from sich

UGNR Certeun Ge

ded by y o We moke no representarion us to the accuracy of the volues ar amouns of such p
or

desta may Impact the totul welghted average yeld of rhe accoun
US Treasun ami Gmt'nmlcnl Agenciey securtie, winch have the full feuth and credi backing of the U S, Governmens ure sot mivvidwally rated by our « redit rarngs providers T recognee these securtiiex, we are displaying o mating of
i
T

addirional Informarion, pleam contact your Prive Wealth Adywsor
* Bank deposits are hekd at ane or more FDIC member bunks Morgan Stanley Bank N.A. andlor Morgan Stanley Private Bank, Nattonal dssociation, affilaies of Morgan Stanley & Co. LLC

Bank deposlis are eligable for FINC wrarance wup to applicable s Not SIPC insured
Bink Depasus meay appear mare than antce fo accommnodkte the iekd associated with each account w the program  Please contact your Privire Weulth Advisor for ackhinonal informaron
I The cast busis and acquisition dare of this rax lot was adjusted due lo ¢ wash sale.

(GSE) txxwers, which do not carey the Jull fath and eredit backing of the federal govermment, may nor sevk credir rangs jar certean of theer lvsiex which are diplayed as NOTR For

EM249VB-20130726-134221



Morgan Stanley

Private Wealth Management

Supplemental Report

Page: 39 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set Date Orig. Cost Market Value | Unrealized Accrued Yrito Mod. YTM@purch %
Face Vaine Security Description /S&P Coupon Red, Date Book Cost Market Price  Guain (Loss) Income Mat. Dur. YTM@mkt Port.
87000 BAIDU ADR 05/11/2012 1095799 872523 {2232 76) ool
TICKER BIDU 1095799 100.29
174000 BAIDU ADR 05/07/2012 2337142 17.450 46 (5.92296) 002
[ICKER BIDU 23373.42 10029
3.257000 BANCO DO BRASILS A ADR 01255 1271072012 3491504 41.266 19 6351 15 026 005
TICKER BDORY 3491504 12.67 026
255000 BANCO PO BRASILS A ADR 0255 10/26/2012 2,835 04 3,230.85 39581 026 000
1ICKER BDORY 283504 1267 026
16000 BANCO DO BRASILS A ADR 01255 10/2272012 184 03 20272 18.69 026 0.00
TICKER. BDORY 184 03 1267 026
867000 DBANCO DO BRASILS A ADR 0.255 10/11/2012 10.256 44 10984 89 728.45 026 001
TICKER BDORY 10,256 44 1267 026
1,698000 BANCODO BRASIL S A ADR 0.255 04/18/2012 23,186 19 21,513 66 (1.672 53) 026 002
TICKER. BDORY 23,186 19 1267 026
491000 BANCODOBRASILS A ADR 01255 05/16/2011 8,960 75 6,220 97 (2.73978) 026 00l
TICKER BDORY 8,960.75 1267 026
252000 BANCO DO BRASILS A ADR 0255 03/07/2011 4,506 39 319284 (1313.55) 026 000
TICKER. BDORY 4,506 39 12 67 026
2420000 BANCODOBRASILS A ADR 0255 02/03/2010 3709279 30,661.40 (6431 39) 026 003
1ICKER BDORY 3709279 12 67 026
1,839.000 BANCO DO BRASIL S A ADR 0255 0172772010 30.159.60 23.300.13 (6.859 47) 026 003
TICKER. BDORY 30,159 60 12,67 026
ACCRUAL. SPECIAL CASH DIVIDEND 465.34 000
BANCO DO BRASIL § A ADR
EX DATE 12/13/2012 PAY DATE. 01/07/2013
TICKER BDORY
Tins report wuy reflect positions held by custadians other than Margan Stanley & Co LLC or reflect iransacnions execured uway from us  Security | prices and purchuse duates ded herein with respect 1 any such ’

pasitions or iransactions have heen provided by you We imake na re;

In whole or in part from such info
US Ireasurv and Government Agencies securities, which have the full fuith and credit hacking of the U S Governmens, are nor individeally reded by onr ercdur ratings providers  To recognice thexe secuniies we are displaying a raring of
UGNR. Certamn Government Spansared Enterprises (GSES) wxxuery, which do nat carey the full fulth and crodit backing of the federal government, sy not seek credit ratngs jor certain of their ixwwes which are displaved as NOTR For

arkdirlonal Information, please comtact your Privare Wealth Advisor

* Bank deposis ure held ut ane or more FDIC member banks Morgan Stanley Bunk N.A andlor Morgin Stamley Privare Benk Nutiowal Association, affilicies of Morgan Stanley & Co. LLC

Bunk depasus are oligible for FDIC msurance up to applicable lmi. Not SIPC nsured

Bank Depaxits may appear more than onre io accommodate the yield avsocwied with each accosnt m the program Please contact yowr Private Wealth Advesor Jor ackditional nformution

W 1he cost basls and acquisition dare of ths tax lor was adjusted dve to a wush sale,

presentution as i the acevracy of the values or amanunis of such pasinions or ianxactions or jor any calculatinns (such as welghted average yield tatals) that are derved
data mav unpacs ihe roral weighted average yield of the account

EM249VB-20130726-13422)



M or g an Sta n ley Supplemental Report
Private Wealth Management

Page: 40 Fixed Income Valuation Valuation Curreacy: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cont Market Value Unrealized Accrned  Yreto Mod. YTM@purch %
Face Value Securlty Description /S&P Coupon Red. Date Baok Cost Market Price  Gain (Losy) Income  Mat Dur.  YIM@mkt Port.
ACCRUAL SPECIAL CASH DIVIDEND 36.43 000

BANCO DO BRASIL § A ADR
EX DATE 12/1372012 PAY DATE. 01/07/2013
TICKER BDORY

ACCRUAL. SPECIAL CASII DIVIDEND 229 000
BANCO DO BRASIL § A ADR

EX DATE. 12/13/2012 PAY DATE 01/07/2013

TICKER BDORY

ACCRUAL. SPECIAL CASII DIVIDEND 12387 000
BANCO DO BRASIL S A

LX DA1E lZIlJI’OlZ PAY DATE 01/07/2013

TICKER: BDORY

ACCRUAL SPF(‘ IAL CASH DIVIDEND 242 60 000
BANCO DO BRASIL S A ADR

EX DATE: lJISI"Ol’ PAY DATE 01/07/2013

TICKER BDORY

ACCRUAL SPECIAL CASH DlVthND 70.15 000
BANCO DO BRASIL S A A

EX DATE 12/132012 PAY I DA]'E 01/07/2013

TICKER BDORY

ACCRUAL SPECIAL CASH DIVIDEND 36.00 000
BANCO DO BRASIL S A ADR

EX DAILE, 121131"012 PAY DATE: 01/07/2013

1ICKER BDORY

ACCRUAL. SPECIAL CASH DIVIDEND 34575 000
BANCO DO BRASIL S A ADR

EX DATE 12/13/2012 PAY DATE 01/07/2013

TICKER. BDORY

17'It repnrf may reflect ,m.mmm held by cusmdians other thun Morgun Sranlev & Co LLC ar reflect transacnons evecured away from us Secumy informarion. prices and purchase dates provded herewn with respect m any such

have . e hy you We make no reprexentation us 1o the arcuracy of the values or amonns of such | lons or for any calcule (such as weighted average yield rotals} that are derived
In whole or in pars from such info le duta may linpacr the tosul welghred uverage s leld of the account
US Treasury aml Gmwnmenl Agcm.-m securilies wluch hesve the full falth cosd credit bocking of the US Governmew, are mos unhiwndieslly reted by onr eredit rtings providers 'To recogmese theve securities, we are daplaying a runng of
UGNR Ceriain Ge T (GSES) eoswers, which do not carry the full feith and eredit backing of ‘the foderad gavernment, may not seck credit ratings for certnit of their ivmies wiich are dispieved as NOTR Far

wddiional Informarion, plea.m contacs your Privare Wealth Adveonr

* Bawik deposits are held ol one or wore IDIC member binks Morgan Stanley Bank N A amdlor Morgan Stamley Privite Bank, Netional Associatlon, affiliates of Morgan Stanley & Co LLC
Bank deposirs ure eligible for FDIC ururance up o applhcable min Not SIPC insured

Benk Deposits may appear more tixin once io dute the yrekd 1 wih cach aocount m the program  Please contact your Private Wealth Adwsor for adkditional infarmaran

¥ [he cast basis und acquisition dure of tins tax lor was adjusted dve 1o a wash sale

EM249VB-20130726-134223



M org an Stan ley Supplemental Report
Private Wealth Management

Page; 41 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redempuion
12/31/2012
Trade Date Reporting
Shares or Maoodys Set. Date Orig. Cost Market Valne Unrealized Accrued  Yreto Mod. YTM@purch %
Face Value Securily Description /S&P Coupon Red. Date Book Cout Market Price Gain (Loss) Income Mat Dur. YTM@mkt Port.
ACCRUAL SPECIAL CASH DIVIDEND 262 14 000

BANCO DO BRASIL S A ADR
EXDATE 12/1372012 PAY DATE. 01/07/2013
TICKER BDORY

698000 BANCOMACROS AADR 1271072012 | 11,150 55 12.661.72 151117 0ol
TICKER. BMA 11,150.55 18.14
287000 BANCOMACROS A ADR 08/12/2011 8,566.55 5206 18 (3.36037) 001
TICKER. BMA 8,566 55 18 14
216000 BANCOMACROS A ADR 05/047201 1 7.947 31 391824 (4029 07) 000
TICKER BMA 7.947 31 18 14
209000 BANCO MACRO S AADR 04/01/2011 8.24505 3.791 26 (4.453.79) 000
TICKER' BMA 8,245 05 18 14 .
1,174000 BANCOMACRO S A ADR 017272010 33,823 64 21 ”96 36 (12,527 28) 002
IICKER BMA 33,823.64 §.14
3235000 BEACON ROOFING SUPPLY INC 05/04/2012 87.454 99 107.660 80 20,205 81 012
TICKER. BECN 87.454 99 3328 .
3,399.000 BG GROUP PLC SPONS ADR 0261 05/07/2012 79,842 51 56.797 29 (23.045.22) 026 006
TICKER BRGYY 79,842 51 1671 0.26
2,030000 BG GROUP PLC SPONS ADR 0261 1211212012 34,672.40 33,921 30 (751 10) 026 004
IICKER' BRGYY 3467240 167 026
2487000 BG GROUP PLC SPONS ADR 0261 05/08/2012 57,101 52 41,557 77 (15,543 75) 026 005
TICKER: BRGYY 57,101.52 1671 026
445000 BIDVEST GROUPL1D 1342 12/10/2012 21,627 00 23.095 50 1,468.50 1 84 003
(FORMERLY Bl ADR) 21,627 00 5190 )
TICKER. BDVSY
164000 BIDVEST GROUP LTD 1.342 05/1072011 7.30333 8,511 60 1,208 27 184 0o1
(FORMERLY Bl ADR}) 730333 5190 184
TICKER. BDVSY .

Thus report may reflect pasitians held by cusmdians other than Morgan Sranley & Co [LC or refleet transactions exectired vay fiom us Secunly mlannnllon prices and purchase dares provided herein with respecr m any such

pasisians or trasactlons have been provided by yok We incke i repmmmulnn as m the accuricy of the values ar amounis of sich pasii or for amy culculi (such as weighned average yleld totals) ihat are derived
wn whole or in part from such infa ar dura may Impacr the mial weighred average yield of the acconnt
US Treasury and Government Agencies securinies, which have the fill fauh o eredis bucking of the U S. Government, are not indnidually rated by our credit rarlugs provuders 1o qnize ihexe les we i laving d rating of

{JGNR. Cerratn Governmem Spansored Enterprises (GSEs) revwers which do not carry the full fuuh and eredit backing of the fedderal govermment, may not scek credit rarngs for ceriean of their beswes which are 4Il|plu)\-¢l s NOTR For

nddittonal mformailon please consact your Pyivare Wealth Advisor

* Bank deposiis are hekd ar one or more FDIC member banks Morgan Stanley Bank, NA. amd/or Morgan Stanley Privare Bunk, National Assoctation affiliies of Morgean Stanley & Co, LLC.
Bank keporirs are ehgible for FDIC ursurance up 1o applicable hmus. Not SIPC insured

Bunk Deposits may appear more thun once to uccommuodate the vield axsoclated with each aceount i the program Plecase contact your Privare Weddth Advisor for addwional wiformation

¥ Ihe cost basts and acqulsition date of this tax lor was adjusted due 10 « wash sule

EM249VH-20130726-134213



N

Morgan Stan ley Supplemental Report
Private Wealth Management

Page: 42 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Deys to Redempuon
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cott Market Valne Unrealized Accrned Yrito Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red, Date Book Cost Market Price Gain (Lovs) Income MatL Dnr. YTM@mkt Port
101.000 BIDVEST GROUP LTD 1342 0471172011 4,559 80 5.241.90 682 10 184 0.01
{(FORMERLY BIL ADR) 4,559 80 51.90 184
TICKER. BDVSY
860000 DIDVEST GROUP LTD 1842 03/07/2011 38,691 83 44,634 00 5.942.17 (84 005
(LORMERLY Bl ADR) 38.691 83 5190 184
. TICKER BDVSY
1,250.000 BOEING CO USDS COM 1940 10/3172012 #9.182 00 94,200 00 5,018 00 194 011
1ICKER' BA 89.182 00 7536 194
870000 BOEING CO USD5S COM 1.940 0372172011 59,151 91 65563 20 641129 194 007
IICKER BA 59.15191 75.36 194
2,430 000 BOLNG CO UsDs COM 1940 0572172009 106.952 56 183,124 80 76,172 24 194 0.21
TICKE] 106.952 56 7536 194
240 000 BOSTON PROPER TIES INC MASSACH 2600 017262010 15.614 82 25394 40 9,779 54 260 003
COM REIT 15,614 §2 105 81 260
TICKER. BXP
210000 BOSTON PROPERTIES INC MASSACH 2600 0172572010 13,617 95 22,220 10 8,602.15 2.60 0.03
COM REIT 13,61795 105 81 260
TICKER. BXP
90.000 BOSTON PROPERTIES INC MASSACH 2600 012272010 581170 952290 371120 2.60 00l
COM REIT 581170 105 81 2.60
TICKER: BXP
210000 BOSTON PROPERTIES INC MASSACH 2600 012722010 13.53027 22,220 10 8,689 43 260 003
COM REIT . 13,530 27 ioss 260
I'ICKLR BXP
ACCRUAL- CASII DIVIDEND N 15600 000

BOSTON PROPERTIES INC MASSACH
EX DATE 12/27/2012 PAY DATE. 01/29/2013

'LICKER' BXP
This report may reflect pasitions held by custodians other than Morgan Stanley & Co LLC or reflect mansacrions execured away from us S'ecuno- 2 prices und purchase dutes provided hereln with respect m any wich
pasitions or rransotlons have heen pmvlded by you We make no representation us fo the arcuracy of the walves or amounts of sich or for any calcsl (such as welghted average yleld meals) that are derived
n whole or in part from such inf or data may umpact the il weighted average veeld of the account
U8 Trecsury amld Governmen Agencies securtries, which have the Jull fuith and credy bex king of the U S Government, are nor individiedly reved by onr credit raings providers T recagnize theve securities, we are displaying a raing of
UGNR Certam Sponsored T {GSEx) rerers, which do nat carry the Jull Jaith amd credht backing of the jederat government, way nor seck credit retings for certan of their esiex swhich are diplayed as NOTR For

adklitional Informutlon please contact your Private Wealth Advisor

* Bewtk depositx are held & one or more FDIC member banky  Morgan Stanley Bank. N A amllor Morgan Stcicy Private Bunk Netional Axsociution, affilites of Morgan Stanley & Co LLC
Bank depasi are cligible for FDIC Insurance up ra applicable limits Not SIPC insured

Bank Depasits muy appecr more than once jo accommodaie the veld axsociated with each accownt in the program  Plewase contact your Private Wedlth Advesor for addittonal iformarion

W Ihe cast basiy and acquisition date of this tax lot was adjusied dug to a wash sale

EM249VB-10130726-134221



M Org an Sta n l-ey Supplem;ntal Report
Private Wealth Management

Page: 43 Fixed Income Valuation Valuation Curreacy: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Mondys Set. Date Orig. Cost Market Valne Unrealized Accrned  Yreeo Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Losy) Income MaL Dur. YTM@mkt Port.
ACCRUAL CASH DIVIDEND 136.50 000

BOSTON PROPERTIES INC MASSACH
EXDATE 12/27/2012 PAY DATE- 01/29/2013
TICKER BXP

ACCRUAL. CASH DIVIDEND 5850 000
BOSTON PROPERTIES INC MASSACH

EXDAIE 122772012 PAY DATE 01/29/2013

TICKER BXP

ACCRUAL CASIH DIVIDEND 136 50 000
BOSTON PROPERTIES INC MASSACH

EX DATE 1272772012 PAY DATE. 01/29/2013

TICKER: BXP
2,000000 BRANDYWINE REALTY TRUST COM REIT 0 600 017182012 19327.32 24,380 00 505268 060 003
TICKER BDN 19.327 32 1219 060
1,560.000 BRANDYWINE REALTY TRUST COM REIT 0.600 01/04/2012 14.653 07 1901640 4,363 33 060 002
TICKER' BDN 14,653.07 1219 060
317.000 BUNGE LTD 1.200 01/02/2009 15,525 33 2304273 7,517.40 120 003
TICKER: BG 1552533 . N6 120
390000 BUNGELID 1200 05/08/2012 25243 02 28.349 10 3,106 08 120 003
TICKER BG 25,243 02 120
163.000 BURBERRY GROUP PLC SPONSORED ADR 0.859 120412012 6,887 61 [1 647 14 24047y 086 ool
TICKER B 6.887.61 4078 086
274.000 BURBERRY GROUP PLC SPONSORED ADR 0.859 12/0372012 11,143 14 11,173.72 3058 086 001
TICKER: BURBY 11,143 14 4078 086
187.000 DURBERRY GROUP PLC SPONSORED ADR 0859 10/26/2012 681508 7,625.86 810.78 086 o0l
TICKER. BURBY 681508 4078 0386
427000 BURBERRY-GROUP PLC SPONSORED ADR 0859 10/25/2012 16.189.02 17.413.06 1,224 04 0.86 0.02
TICKER BURBY 16,189 02 4078 0.86
Tlus report imay reflect pasitlans held by cusmdians other than Morgan Stanley & Co LLC or reflect mramactlons execured awery from us Sncunly prices and purchase dares pravided hereln with respecr m any such
pasinons ar trensactlons have heew provi Ifkd by you We ke nn represestanon as i the aceitracy of the values nr umowx of such ke ar for any calcul, (wich us welghted avernge yleld wuals) that are derived
n whole or in port from such infe i or data mav impacs the tosul weighted uverage vield of the accoum
US freasury amd Gnvcmmm Agencm Seeuries, whh:h have the full fuirh and credit backing of the U S Govermmend, are nor individually reded by anr credit ratings providers. To recognze iieve securites, we are diplaving a rating of
UGNR. Certenn e S T GSEY) resuery, which dn net carvy the jull faith amd credit backing of the jederul government, muy not seck crexii ratings for certamn of thelr isaues which are displuyed as NOTR Far

addinonal Information, please contact your Pinvwe Wmlrh Advisor

* Beank depusits are held of ane or more FDAC member banks Morgan Stanley Bank, N A asxlfor Margun Sianfey Private Bank, Nattowal dssocuation. affilicdes of Morgan Stanley & Co, LLC
Bank deposits are eligiile for FDIC insiirance up to applicable lmus - Not SIPC wured

Bank Depasits sy apper more txmn once fo accommadate the vield axsociaied with euch accosnt i the progrim  Pleaxe coniaet your Private Wealth Advisor for auklirional informarion

W The cosr basis und acquisition dare of this tux lot was adjusted due to a wash sale.

EM240VB-20130726-134223



M 0 rg a n Sta n ley Supplemental Report
Private Wealth Management

Page: 44 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Market Valna Unrealized Accrned Yrito Mod. YT urck %
Face Value Security Description /S&P Conpon Red. Date Book Cost Market Price Gain (Loss) Income Mat Dur. YTM@mkt Pori.
ACCRUAL ADR DIVIDEND 41.19 ; 000

BURBERRY GROUP PLC SPONSORED ADR

EX DATE 12/19/2012 PAY DATE: 02/01/2013

TICKER BURBY -

ACCRUAL ADR DIVIDEND 6924 000
BURBERRY GROUP PLC SPONSORED ADR

EX DATE 12/19/2012 PAY DATE 0201/2013

TCKER BURBY

ACCRUAL: ADR DIVIDEND 4725 000
BURBERRY GROUP PLC SPONSORED ADR

EX DATE 12/19/2012 PAY DATE: 02/01/2013

TICKER: BURBY

ACCRUAL ADR DIVIDEND 107 90 000
BURBERRY GROUP PLC SPONSORED ADR

EX DAIE. 12/19/2012 PAY DA1E. 02/01/2013

TICKER BURBY
2411000 € H ROBINSON WORLDWIDE INC 1400 02/14/2012 153.500 66 152423 42 (1,07724) 140 0.17
TICKER. CHRW 153,500 66 6322 140
1316 000 CII ROBINSON WORLDWIDE INC 1.400 03/01/2012 87,972.23 83.197 52 (4,774.71) 1.40 009
TICKER CHRW 8797223 6322 140
263000 CABOT MICROELECTRO 09/19/2012 9353 10 9.33913 (13.97) 0.0t
NICS CORP COM 9353 10 3551
TICKER. CCMP
132000 CABOT MICROELECTRO 09/18/2012 4.666 99 4,687 32 2033 001
NICS CORP COM 4,666 99 3551
TICKER: CCMP
1,155000 CABOT MICROFLECTRO 05/04/2012 3991969 41.014.05 1,094 36 005
NICS CORP COM 3991969 35.51
TICKER. CCMP
Thse rqmrl may reflect posinions held by cusmdians other than Margan Stanley & Co LLC or reflect iransacrions execured away from us \'ecunq formaron, prices .mdpm:hme dates pmwdrd hereln with respect 1o any such
have been ded hy you We make no represenianion s io the accuriacy of the vulues or amonns of wuch 1 or for any {such ns welghted avemge yleld rasals) that are derived
ln wihole or In part from sich or dida mav unpact the ol welghred average ylcld of the account
US Freasury and Government dgencies seaurities, which bave the fill fuith and credit bucking of the U S Governmrent, are not ulividwally rated by our credi raimgs providers I recognze ihese we are displaying o ranng of

UGNR. Certaun Government Sponsored Crisrprises {GSE) vovvers which do not carry the full fauth and credi hacking o) the federal governmen: may not seek crodit ravomgs for certamn of their iexies which are displaved as NOTR For
awidilonal information, pleuse contact your Privare Wedlth Advesor
* Bewrk deposita are held of ane or more FDIC member banks Morgan Stanley Bank N A undlor Morgan Siunley Private Bank, Notiondl Associanon, affilliates of Morgan Staniey & Co LLC.
Benk depostiy ure eligible for FDIC Inwrance up fo appheuble imus  Not SIPC wswred
Bunk Deposiis may appear more thn ance fo accammndate the yreld aasoclined with each accomt In the progrom  Please contact your Private Wedlth Avisor for addittonal mformanon
I Ihe cost basts and acquisition dove of this rax Jot was adpusred due 10 a wash sale

EM249VB-20130726-134223



M 0 rg an Sta n ley | Supplemental Report
Private Wealth Management

Page: 45 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redemption
12/31/2012
Trade Date Reporting
Sharex or Moodys Set. Date Orig. Cost Market Value Unrealized Accrued  Yreto Mod. YTM@purch %
Face Valse Security Description /S&P Coupon Red. Date Book Cost Market Price  Guain (Loss) Income Mat Dar. YTM@mkt Port.
250000 CAMDEN PROPERTY TRUST COM REIT 2520 01/26/2010 9,632 38 17,052 50 7420 12 2.52 002
TICKER. CPT 9.63238 6821 252
210000 CAMDEN PROPERTY TRUST COM REIT 2520 0172572010 8.125.87 14324 10 6,198 23 2.52 002
FICKER CPT 8.125.87 68.21 252
360000 CAMDEN PROPERTY TRUST COM REIT 2520 01/2272010 14,009 10 24555 60 10.546 50 252 003
TICKER CPT 14.009 10 6821 152
230000 CAMDEN PROPER1Y TRUST COM REIT 2520 01/27/2010 B.849 42 15,688 30 6,838 48 252 002
TICKER. CPT 8,849 ¥2 6821 252
ACCRUAL CASH DIVIDEND 140 00 000

CAMDEN PROPERTY TRUST COM REIT

EX DATE 12/13/2012 PAY DATE: 01/17/2013

TICKER. CPT

ACCRUAL: CASH DIVIDEND 11760 000
CAMDEN PROPER1Y TRUST COM REIT

EX DATE 12/13/2012 PAY DATE. 01/17/2013

TICKER CPT

ACCRUAL CASIHI DIVIDEND 201 60 000
CAMDEN PROPERTY 1RUST COM REIT

EX DATE: 12/13/2012 PAY DATE. 04/17/2013

TICKER CPT

ACCRUAL' CASH DIVIDEND 128.30 000

CAMDEN PROPERTY TRUST COM REIT
EX DATE 12/13/2012 PAY DATE 01/17/2013

TICKER: CPT

1,024000 CANADIAN NATIONAL RAILWAY CO . 1 664 05/07/2012 84,194 56 93,194 24 4,999 63 166 ol
CAD NPV COM (USD) 84,194 56 9L.01 166
TICKER CNI

Thl.t rﬂpnn may reflect pmllmm held by cusiadlans other than Margan Stanley & Co LLC or reflect transacrions execured away from us  Securlty luformarion, prices und piirchase dates provided herewn with respect to any sich
have heen | dedd by you. We make no represenrarion as ro the acenrucy of the wilues or amaunts of such paxitians ar transuctions or far any calculations (such as weighied uverage yleld totuls) that are derived
n whole or in pars jrom such Ilyonmllon Incomplete or muccuirute data may Impact the totul welghted uverage vield of the account
US TFreasury aml Government A);:nclﬂ securiries, which have the full furrh and credit backing of the U S. Governmen, are not uniwvichwally rated by onr credi ranngs providers. To these we are dusplaping a raturg of
{JGNR. Cerrenn G Entery (GSES) isuers, which do ot carry the full faith and credi bucking of the federal governmens, mxty not seck credit ratings for cerain 0/ thetr ixsues winch are displaved as N()TR far
addiranal Infarmation, plm.ve contact your Privare Wealth Advisor
* Dawk deposies are held at one or more FDIC member banky Morgan Sianley Bank NA andior Morgan Stanley Private Bank, National Association affilicies of Morgen Sianley & Co LLC
Benk depovirs are eligible for FDIC invurance 1p to applicable limits Not SIPC nswred
Bank Depoxire may appear mare than ance to accommadate the vield axsocnsted with each accaunt i the program  Please contac! your Private Weddth Advisor for acklinomul aifarmanon
W IThe cast basis and aequisirion date of this tax lor was adpsted due 1o @ wash sale

EM249VB-20130726-134223



Morgan Stan ley w Supi)lemgntnl Report
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Page: 46 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redemption
. 1213172012
Trade Date Reporting '
Shares or Moodys Set. Dute Orig. Cont Market Value Unrealized Accrued Y to Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red. Date Book Cost Market Price  Guain (Loss) Income MatL Dur. YTM@mkt Port.
25000 CANADIAN NATIONAL RAILWAY CO 1.664 12/13/2010 1,676 36 227525 598 89 1.66 000
CAD NPV COM (USD) 167636 9101 166
TICKER CNT B
400000 CANADIAN NATIONAL RAILWAY CO 1 664 08/07/2007 21,006 72 36.404.00 15,397 28 166 0.04
CAD NPV COM (USD) 21,006 72 9101 166
TICKER CNI
521000 CANADIAN NATIONAL RAILWAY CO 1 664 05/08/2012 44,219.93 47416 21 3,196.28 166 005
CAD NPV COM (USD) 4421993 9101 166
TICKER. CNI
2,878.000 CARNIVAL CORP 1000 051072012 95,103 22 105,824 06 10,720 ¥4 1.00 012
TICKER- CCL 95,103 22 3677 100
240000 CBL & ASSOCIATES PROPERTIES IN 0.920 0171872012 3.76222 5.090 40 1328 18 * 092 001
COM REIT 3,76222 2121 092
TICKER CBL
230.000 CBL & ASSOCIATES PROPERTIES IN 0920 0171872012 3.61224 487830 1266 06 091 001
COM 361224 21.21 0.92
T[CKER CBL
640006 CBL & ASSOCIATES PROPERTIES IN 0920 01/18/2012 10.131.39 13,574 40 344301 092 002
COM REIT 10,131 39 2121 092
TICKER CBL
240,000 CBL & ASSOCIA TES PROPERTIES IN 0920 o/182012 | 3,764 66 5.090 40 132574 092 0ol
coM 3,764 66 2121 092
TICI(ER. C BL
230000 CBI. & ASSOCIATES PROPERTIES IN 0920 01/18/2012 3,601 06 4,878 30 127724 092 001
COM REIT 1,601 06 2121 092
TICKER CBL
This report may reflect posinions held by custodians other than Margan Stunley & Co LLC or nqlecl rransactions execured away from us  Security Info prices and purchase dares provided herein with respect 1o any such
pasitlons ar trrnsactlons bave been /mn-nled by I'hu Ha muke 1o representatian as m the acciirucy of the valiies or amouns of such pasitions or transactions ar for any culculal'nm (such as weghned average yield iotals) ihat are derived
w1 whole o1 in pars from such Info or data may Impact the rotul welghted average vield of the account

US Treasury and Goventment Agenciex securities, which bave the fill fauth and credit backing of the U 'S Govermment, are nat Individually rated by onr credit ratmgy providers  To revognize these secuiritiey, wa are displening a ranng of
UGNR Certan Government Sponsored Enterprises (GGSEy) vewers, wiich do nei carry the full fulth and credit bicking of the jederal government, may not sevk credis rarings Jor certain of thew ixsues wiich are displeped as NOTR For
additional nformarion, pleuse contact your Privare Wealth Advisor
* Bank depoxus are held ot one or mare FDIC member banks  Morgan Stanley Bank N A ambfor Morgun Stanley Privaie Bank, Naitonol Axsoclation, offiluies of Morgun Stanler & Co LLC ¢

Btk depaxis are ellgible for FOIC insurance up m applicable limis. Not SIPC insnred
Bank Depaxies may appear more than once 10 accommodate the yield assoctared with each aceowns i the progroem  Please comact yowr Provite Wealth Advisar for additional Informarion
I¥ Ihe cast basis and acquisition dure of this tax lot w ax adpsied due 1o u wush sale

EM249VB-20130726-134223
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Page: 47 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redempuon
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Covt Market Value Unrealized Accrued  Yrito Mod. YTM@purch %
Face Valne Security Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Losy) Income  Mat Dur. YTM@mki Port.
850000 CBL & ASSOCIATES PROPERTIES IN 0920 01/04/2012 13.434 00 18,024.50 4,594 30 092 002
COM REIT 13,434 00 21.21 092
TICKER: CBL .
870000 CBL & ASSOCIA'ITIS PROPERTIES IN . 0920 01/03/2012 13,654 22 18.452.70 4,798 43 092 002
COM REIT 13,654 22 2121 092
TICKER CBL
ACCRUAL CASH DIVIDEND 5280 000
CBL & ASSOCIATES PROPERIIES IN
EX DATE 12/2672012 PAY DATE 01/16/2013
TICKER' CBL
ACCRUAL CASH DIVIDEND 50.60 000
CBL & ASSOCIATES PROPERTIES IN
EXDATE 12/26/2012 PAY DATE 01/16/2013
TICKER CBL
ACCRUAL. CASI1 DIVIDEND 140,30 000

CBL & ASSOCIATES PROPERTIES IN
EX DA1E. 12/26/2012 PAY DATE 01/16/2013
TICKER CBL

ACCRUAL CASII DIVIDEND 52.80 0.00
CBL & ASSOCIATES PROPERTIES IN

EX DA1E: 1226/2012 PAY DAIE: 01/16/2013

IICKER. CBL

ACCRUAL- CASH DIVIDEND 50.60 000
CBL & ASSOCIATES PROPERTIES IN

EX DATE 12/26/2012 PAY DA'IE. 01/16/2013

TICKER. CBL

Tins repors may reflect posiions held by custodians other than Morgan Sranlev & Co LLC or reflect iransucions execured awuy from us Secunly mformanan, prices and purehase dutes provided hereln wirh respect m any such
ar have been che ‘Iw you e make no representatinn as m the arcuracy of the valies ar amounis of such g lons ar for any caleule (siech us weighted avempe yield intals) that are derved
lu whole or In pars from such Info or dara may unpuct the totul weighted uverage vield of the cceount
S Trecsury amd Gm'r-mmcnl Agencies securiles, which have ihe fill fulth and crecdlt backing of the U S Government, are nor idividvally roied by our eredu ronings provuders Ta recognize these securiles, we are displeving a ranng of
UGNR Cerican Governmemt Sponvared Enterprises (GSES) Ixswors, which da not cerry the full Jauh and credit hacking of the federal gavernment, may not xiek credit redugs for certain of thelr iesiex which are displaved as NOTR For
wedinomal mformation, please conact your Privare Wealth Advisor
* Bunk depasux are held af one or more FDIC member banks Morgan Stanley Bank, N A amifor Morgan Stanley Private Bank, National Axsocianon, affilies of Morgan Stanley & Co. LLC
Bunk deposits are cligible for FDIC nsurunce up ro apphicuble s Nat SIPC msured
Benk Depasiix miry appoar more than once ta uce ammodate the yeeld assoctated with eac h aevount m the progrom  Plevse contuct your Privete Wedlth Advisor for addiioned wiformarion
¥ Ihe cast basts and acquisition date of this tux lor was udjusied due ro a wash suls.

EM249VB-20130726-134223
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Page: 48 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redempuon
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Market Vulne Unrealized Accrued  Yreto Maod. YTM@purch %
Face Value Security Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Loss) Income Mar Dur. YTM@mkt Port.
ACCRUAL CASH DIVIDEND 187 00 000

CBL & ASSOCIATES PROPERTIES IN
EXDATE 12/26/2012 PAY DATE 01/16/2013
TICKER CBL

ACCRUAL CASH DIVIDEND 191.40 000
CBL & ASSOCIATES PROPERTIES IN

EX DATE 12/2672012 PAY DATE 01/16/2013

TCKER: CBL

2,770000 CEPIIEID INC COM STK 05/04/2012 107.553 84 93.792 20 (13.761.64) 011
TICKER. CPHD 107,553 84 3386
194000 CHECK POINT SOFTWARE TECHNOLOG 05/3012012 10,219 82 9,242 16 (977.66) ool
COM STK 10,21982 47.64
TICKER CHKP
992000 CHECK POINT SOFTWARE TECHNOLOG 0510772012 58,375 53 47,258 88 (11,116 65) 005
COM STK 5837553 4764
TICKER. CIIKP
1000000 CHEMED CORP NEW 0.720 05/042012 60,609 90 68,590 00 7,980 10 072 008
TICKER: CIIE 60,609 90 68.59 072
750000 CHEVRON CORPORATION 4000 02/14/2012 79,770 00 81.10500 1,335.00 400 009
TICKER CVX 79,770 00 108 14 400
400000 CIIEVRON CORPORATlON 4.000 03/2172011 40,288 00 43,256 00 2.968 00 400 005
TICKER. CV. 40.288 00 108 14 400
1,800 000 CHEVRON CORPORA 1ION 4000 03/16/2009 111,289 32 194,652 00 83,362 68 400 022
TICKER CVX 111,289 32 108 14 4.00
550000 CHEVRON CORPORATION 4000 10/31/2012 61,249 65 5947700 (1.772.65) 400 007
TICKER CVX 61.249.65 108 14 4.00

Tins repart iy reflect positions held by custodians other than Margan Sranley & Co LLC or reflect iransacrions execured away from us Secnﬁly Informatlon, prices andpun:hum dates provided herein with respect to any such
pasitions ar rrensactions have heon provided by P We make no rrpmmm)lmn as m the accuracy af the values ar amounis af such or ar for any (such as hied average yield rials) that are derived
n whole or in pars from such lnfo i ar dena imay mnpact the rorul welghted uveruge vield of the accaunt

US Treasury amd Gmmmeul Aj.enme.v securitier, which have the full faurh and credit backing of the U S Government, are nol individually reted by our credi ranngs providers To recogmize these securlties, we are displaying a raning of
UGNR Certamn T (GSEx) verwery, whic h do not carry the full fulth anc credie backing of the federal governmens, muy ot seck credit redings for certamn of thelr 1vwex which are displayed o NOTR For
ackditionul Informanon plmcn contact your Private Wealth Advisor

* Betk deposus are held i one or more FDIC member bunks Morgan Stanlev Bank N A and/or Morgan Stunley Private Bank, National Axsociation, affillares of Morgan Staniey & Co LLC

Bank deposits cre eligible far FDIC wsurance wp i apphmhle fimus  Not SIPC sired
Bank Depasits may appear more than ance lo the vield 1with eech aceosns In the progrem. Plece contact yowr Private Wedalth Aivisor for ditiond informanion
¥ Ihe cast basis and acquilsition dure of this tux lor was adjusied due to a wash sale

EM249VB-10130726-134223
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Page: 49 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Duts Orig. Cost Market Value Unrealized Accrued Yrito Mod. YTM@purch %
Face Value Securily Description /S&P Conpon Red. Date Book Cont Market Price  Galn (Loss) Income Mat Dur. YTM@mkt Port
3,076 000 CHINA CONSTRUCTION BANK CORP 0731 12/10/2012 48,489.45 49923 48 143403 0.73 006
UNSPONSORED ADR REPRESENTING 48,489 45 1623 073
TICKER CICHY
941000 CHINA CONSTRUCTION BANK CORP 0731 09/04/2012 12,139 07 1527243 2533.36 073 002
UNSPONSORED ADR REPRESENTING 12.739 07 1623 073
TICKER. CICHY
643000 CHINA CONSTRUCTION BANK CORP 0731 05/26/2010 10,009 30 10,435 89 426 59 ¢73 001
UNSPONSORED ADR REPRESENTING 10,009 30 1623 073
TICKER: CICITY
667.000 CHINA CONSTRUCTION BANK CORP 0.731  05/10/2010 10,974 53 1082541 (149.12) 0.73 0ol
UNSPONSORED ADR REPRESENTING 10974.53 1623 0.73
TICKER. CICHY
736.000 CHINA CONSTRUCTION BANK CORP 0731 08/01/2012 9.408 66 1194528 2,536 62 073 001
UNSPONSORED ADR REPRESENTING 9.408 66 1623 073
TICKER: CICIIY
32000 CHINA CONSTRUCTION BANK CORP 071 05/09/2012 448 84 519.36 3052 473 000
UNSPONSORED ADR REPRESENTING 488 84 16.23 073
1ICKER. CICHY
1,259000 CLINA CONSTRUCTION BANK CORP 0731 05/08/2012 19424.10 20433 57 1,009 47 073 0.02
UNSPONSORED ADR REPRESENTING 19,424.10 1623 0.73
TICKER CICHY
(156000 CIIINA CONSTRUCTION BANK CORP 0731 04/1712012 17.842 05 18.761 88 91983 073 002
UNSPONSORED ADR REPRESENTING 17,842.05 1623 073
1ICKER. CICHY
63000 CIINA CONSTRUCTION BANK CORP 0731 03/07/2011 1,108.21 1:022.49 (8572) 073 000
UNSPONSORED ADR REPRESENTING 1.108 21 16.23 073

TICKER CICHY

This reporr may reflect pasinons held by custadlans other than Morgan Staniey & Co LLC or reflect iransuctions execured away from us  Security sformation, prices and purchase dares provided hereln with respect m any such
psinans or transections have heen provided by yon Ve moke no represenration as to the accuracy of the values or amnunis of such or lons or jor any calcul {uich as weighted averuge yleld totals) that are derived
In whole or in pars fram such Injk ' lete or date muy impuct the totul welghtod average yield of the account
US Irevsiry and Governtment Agencrex xecurities which have the fill foauth and eredir backing of the U S Governmant are not indivicwally reted by onr credlt ratings providers  To recognee these sceurities, we are displaying a rating of
UGNR. Certurn Governmeni Sponsored Enterprises (GSEs) ixsuers, which do not carry the pwll faith and credit bicking of the federal government may not seek credir ratings far certain of their roves which are displaved as NOTR For
adkditional Information, please rontart vour Privare Wealth Adh isar
* Bank depasis are held af one or more FDIC member hanks Morgom Sianley Bank, NA amilor Morgan Stamley Private Bank, Neatiomd Axsoclation, offilictes of Morgun Stanley & Co. LLC.

Bank deposus are elgible for FDIC meurance up io apphcable himlix, Not SIPC nsured
Benk Depasits mav appear more than ance to accommadaie the vield axsociited with euch nccount In the program, Please contuet your Privare Welth Advisor for additional iformanan
W Ihe cost basis and acquisition dare of iy tux lor was adjusred due to a wash sale.

EM49VB-20130726-134223
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Page: 50 Fixed Incorae Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Codt Market Value Unrealized Accriued  Yrs o Mod. YTM@purch %
Face Value Secarity Description /3S&P Coupon Red. Date Book Cost Market Price Guain (Losy) Income Mat Dur. YTM@mkt Port
1,011 000 CHINA CONSTRUCTION BANK CORP 0731 04/26/2010 17013 43 16.408 53 {604.90) 073 002
UNSPONSORED ADR REPRESENTING 1701343 16 23 073
TICKER CICHY
621000 CHINA MOBILE LTD TORMERLY 1979 12/10/2012 35.969.81 36.465 12 495 31 - 198 004
CHINA MOBILE IIK LID SP-ADR 35.969 81 5872 198
TICKER. CHL
501000 CHINA MOBILE LTD FORMERLY 1979  03/142012 27,088 42 29418 72 2,330.30 . 198 003
CIIINA MOBILE I[K LTD SP-ADR 27,088 42 5872 198
TICKER. CHL
4.000 CHINA MOBILE LTD FORMERLY 1979 02/1772012 20513 234 88 2975 198 000
CHINA MOBILE HK LTD SP-ADR 205.13 58.72 1 9%
TICKER: CHL
551000 CHINA MOBILE LTD FORMERLY 1979 02/16/2012 28.329 33 3235472 4,025 39 198 0.04
CIIINA MODBILEIIK L'TD SP-ADR 28,329 33 58.72 198
TICKER CHL
460 000 CHINA MOBILE LTD FORMERLY ) 1979 013172012 2301348 2701120 3997.72 198 003
CHINA MOBILE HK LTD SP-ADR 2301348 5872 198
TICKER. CHIL
413000 CIELOS AADR 0.924 1173072010 7.709 39 1191505 4,205 66 092 001
TICKER CIOXY 7.709 39 24 85 092
1433000 CIELOS A ADR 0924 1072572010 25,448 01 41.342.05 15,854 04 092 005
TICKER. CIOXY 25,488 01 8 85 092
164.000 CIELOS A ADR 0924 05/26/2010 281382 4, 7Jl 40 191758 092 001
TICKER: CIOXY 281382 288 092
284000 CIELOS A ADR 0924 03/02/2011 4,636.26 8.193.40 3,557 14 092 ool
TICKER. CIOXY 4,636 26 28.85 092
2453000 CIELOS A ADR 0924 121072012 64,268 60 70,769 05 6,500 45 092 008
TICKER CIOXY 64,268 60 28.85 0.92

This n.‘pﬂrf may refleet positions held by enstodians other thun Morgan Sranley & Co LLC or reflect iransacinons executed away from us Securlry inarmation, prices and purchase dares proy ided heren with respect r any wch

have heen dedd hv vou e make no nlmnnmlmn ax o the accuracy of the valves ar mneuns of <wch or for any calewl (such as weaighted average yield tosals) that are derived
ln whole or ln pars from such info lere or data may unpacs the soral weighted average vield of the uccount
US Treasury amd Gm'mlmenl Agem'lﬂ securiiey which have the full filth and credit backing of the U 'S Governmew, are not Imdividvelly raved by aur eredit ratngs provuders  To recognize thexe secnrniiles, we are displaving o ranng of
JGNR. Certain Gt T (GSEy) leswers, which do nat carry the jull fuith and credit bucking of the federal government, mity ot scek credit rivlim for certain of their ixswex which are displayed av NOTR For

acktitional informarion, plmvc contact your Private Wealth Advisor

® Bantk deposits are held ol one or more FDIC member banks Morgan Stunley Bank NA amilor Margan Siapley Privare Bunk. Neational Association, ffillates of Morgon Sianley & Co LLC
Bunk depasits are ehgible for FDIC wswrance up to applicable lmus  Not SIPC bniwred

Bank Depasits may appear more than once i accommudaie the vield axvociited with euch aecount i the program  Please conaet your Privare Wevdth: Advisor for additonal wformution

W The cost basls and acquisition dare of ihis rax lor was adfusted die 1o a wash sale

EM249VB-20130726-134223
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Page: 51 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redempuon
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Moarket Value Unrealized Accried Yreto Mod. YTM@purch
Face Valwe Security Description /S&P Conpon Red. Date Book Cout Market Price Galn (Loss) Income Mat Dur. YTM@mkt Port
12,070 000 CISCO SYSTEMS INC 0 680 09/19/2012 236,472.54 237.168 26 29572 068 027
TICKER. CSCO 236,872.54 19 65 068
3,130000 CISCO SYSTEMS INC 0 680 10/31/2012 54,179 36 61.502 62 732326 068 007
TICKER' CSCO 54,179.36 1965 063
885.000 CLICKS GROUP LTD UNSPONSORED ADR 0557 127102012 26,682 75 T 2755890 876 15 056 003
TICKER CCKRY 26.682 75 3114 056
585000 CLICKS GROUP LTD UNSPONSORED ADR 0.557 07/07/2011 14,720.24 18,216.90 3,496.66 0.56 002
1ICKER. CCKRY 14,720 24 3114 056
23000 CLICKS GROUP LTD UNSPONSORED ADR 0557 06/0172001 562.78 71622 15344 056 a00
TICKER CCKRY 56278 3114 456
266000 CLICKS GROUP LTD UNSPONSORED ADR 0557 05/26/2011 633607 8.283 24 1,947 17 0356 001
TICKER CCKRY 6336 07 3t 14 056
1,337000 CLICKS GROUP LTD UNSPONSORED ADR 0 557 052072011 3297429 41.634.18 8,659 89 056 005
TICKER: CCKRY 3297429 3114 056
114000 CNOOC LTD ADR 5455 127102012 24,753.18 25.080 00 326 82 546 003
TICKER: CEO 24,753 18 0 00 546
42000 CNOOC L1D ADR 5455 09/20/2012 8,742 14 9.240 00 497 36 546 ool
TICKER: CEO 8.742 14 22000 546
1000 CNOOCLTD ADR 5455 0872772012 191 09 22000 28.91 546 000
TICKER CEO 19109 22000 546
2000 CNOOCLTD ADR’ 5455 07/31/2012 381.94 440 00 58.06 546 000
TICKER. CEO 381.94 22000 46
214000 CNOOC LTD ADR 5455 07/30/2012 40,788 72 47.080 00 6,291 28 546 005
TICKER. CEO 40,788 72 22000 546
386000 CNOOCLTD ADR 5.455 05/07/2012 83,708 30 84.920 00 121170 546 010
TICKER' CEO 83,708 30 22000 546
T lrmrr may reflect posittons held by custodians ather than Morgan Stanley & Co LLC or mflect nunsactions executed away from us  Socurity upformerion, prices and purchase dires provided hereln with respecs to anv sich
F; have heen | ded by you We make no reprasemtation us m the accurvcy of the wiies or amaunrs of such pasirions or ransactions or_for any calculations (such us weighed average yield wrals}) that are derived
i whale or In purt fram sih o or datu may impact the roral welghred average vield of the account
US Treasury amd vammc-m Agencies securitiex, which have the fill futh anld credit backing of the U S Governmenn, are mot imlivadvally reted by anr credut ranmgs proveders  To recogmeze these securltiex, we are displaving « ranng of
UGNR. Cernnn Ci d Frrery (GSE5x) txvwers, which do wot carry the Jull faith and credlt backing of the federal government, may nat seck creviir rqings for certamn of their ixsmex which are displaved as NOTR For

addirlonal wiformation plmve contact your Privave Wealth ddvisor

* Bank depusiis are held at ane or more FDIC member banks  Morgan Sianley Bank, N A amlfor Morgan Stanley Private Bunk National Associanion, affillates of Morgan Stanley & Co. LLC
Bank depovitx are cligible for FDIC wirance up 1o applicoble hmie  Not SIPC mxured

Benk Depasis mav appear more than once 1o accommodate the yweld axsoctated with each accom in the program Please comact your Private Wealth Advisor for addittonal nformation

W The cost basls und ucquusition dare of thus rax lor war adfusred due 1o @ wash sale

EM249VB-30130726-134123



Morgan Stanley Supplemental Report
Private Wealth Management

Page: 52 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redempton
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cont Murket Valne Unrealized Accrued  Yrito Mod. YTM@purch %
Face Valne  Securlty Description /S&P Coupon Red, Date Book Cost Market Prsce  Gain (Loss) Income Mat Dur. YTM@mhkt Port
800000 COCHLEARLID ADR 1121 12/1212012 31,640 00 33,144 00 1,504 00 112 004
TICKER. CHEOY 31.640 00 4143 112
984000 COCHLEAR LTD ADR 1121 05/08/2012 32,767 20 40,767 12 7999 2 112 005
TICKER CHEOY 32,767 20 4143 112
1.846 000 COGNIZANT TECH SOLUTIONS CORP 05/1572012 112,083 77 136,386 73 24,302.96 015
TICKER. CTSH 112,083.77 73.88
3,235000 COGNIZANT TECH SOLUTIONS CORP 02/14/2012 229,266.39 239.009.24 9,742.85 027
TICKER: CTSH 229266 39 73.88
545000 COGNIZANT TECH SOLUTIONS CORP 0872572011 30.734.68 40.265 85 9531 L7 005
TICKER CTSH 30,734 68 7388
537000 COGNIZANT TECLI SOLUTIONS CORP 06/01/2011 40333 69 39.674 80 (658 89) 004
TICKER CTSH 40,333 69 73 88
568000 COGNIZANT TECH SOLUTIONS CORP 04/15/2011 45,421.99 41.965.15 (3.456 84) 005
1ICKER C1SH 4542199 73388
622000 COGNIZANT TECH SOLUTIONS CORP 04/0772011 51,157 39 45954 79 (5,202 60) 005
1ICKER CTSH 5115739 73 84
536000 COGNIZANT TECH SOLUTIONS CORP 031212011 39.404 58 39.600.91 19633 004
TICKER. CTSII 39.404 58 7388
391000 COGNIZANT TECH SOLUTIONS CORP 02/28/2011 28.871.36 28,487 98 16 62 0.03
TICKER CTSH 28.871.36 7388
447000 COGNIZANT TECH SOLUTIONS CORP 027252011 34,070 07 33,025 39 (1.044.68) 004
TICKER CTSH 34,070 07 7388
2409000 COMMERCIAL INTERNATIONAL BANK 0.162 12/102012 13,948 11 14,454 00 50549 016 002
ADR 13.948 L1 6.00 Cl6
TICKER CIBEY
Tlus report may reflect positans held by custodians other than Margan Srantey & Co LLC or reflect transactlons execured away from us Securlfy Informanon, prices fmd,mrchau dates provded herem wlrh respect 1 any such
lons have been ded Iu- _)'nu We nmh 1o repres s 1o the of the wilires or antounts of such ar far any cale {surh s hied avernge yield totalv) that are derved
m whale or in purs from such | orh data may inpact the rotal weu»lmd avergge yleld of rhe accoun
US Ireasury and Government Agencies remn/ler which have the fil fatth and credit hacking of the U S Government are not Idividually rted by our credit raiings providers. To recognee ihexe securines, we ore dopleving « rating of
UGNR. Certain Gr T (GSLx) wsuers, which do s carry the full faih and credir backing of the federal governmen:, may nat seck credit ratings far certcn of their resmes which are tisplaved us NOTR For

cetdditiomd informarion, plmvz comact your Private Weulth Adhlor

* Banth deposirs are held o one or more FDIC member banks Morgan Stanley Bank NA andfor Morgan Stanley Private Bank, Nattonal dssoctanion, gffiliaies of Morgan Stamley & Co. LLC
Bank deposis are chigible for FDIC msurance 1p in applicable lhmiis Noi SIPC isured

Bank Depasirs may appear more than once io arcommodate the veld avsociited with euch arcownt i the program  Please contact your Privaie Weuldth Advisar for addinioval mformanon

¥ The cass basls and acquisition dute of tins tax Jot was adjusred due to a wush sale

EM240VB-10130726-133223



M 0 rga n Sta n l'ey Supplemental Report
Private Wealth Management

Page: 53 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redempuon
12/31/2012
Trade Date Reporting
Sharex or Moodys Set. Date Orig. Cost Market Value Unrealized Accrued  Yrsto Mol YTM@purch %
Face Value Security Dexcription /S&P Coupon Red. Date Book Cost Market Price  Gain (Lovy Income  Mat Dur. YTM@mkt Port.
1422000 COMMERCIAL INTERNATIONAL BANK 0162 05/1372011 6925 14 853200 1,606 86 016 001
ADR 6,925 14 600 016
TICKER CIBEY
5,050.000 COMMERCIAL INTERNATIONAL BANK 0162 01728/2010 27,645 97 3030000 2,654 03 016 0.03
ADR . 2764597 600 016
TICKER CIBEY
572000 COMPANHIA DE BEBIDAS-PR ADR 0.622 12/1072012 23,799.09 2401828 21919 0.62 003
1ICKER. ARV 23,799.09 4199 062
35000 COMPANHIA DE BEBIDAS-PR ADR 0622 09/25/2012 1,324 42 1.469 65 14523 062 000
TICKER ABV 1,324 42 4199 062
203000 COMPANHIA DE BEBIDAS-PR ADR 0622 09/21/2012 7.689 92 852397 83405 062 001
TICKER. ABV ¢ 7.689 92 4199 0.62
458000 COMPANHIA DE BEBIDAS-PR ADR 0622 04/05/2011 12,961.40 19231 42 6,270 02 062 002
I'ICKER ABV 12,961.40 41.99 062
738000 COMPANIIIA DE BEBIDAS-PR ADR 0622 03/07/2011 20,770 94 30.988 62 10.217.68 062 0.03
TICKER ABV 20,770 94 41.99 062
ACCRUAL ADR DIVIDEND 249 76 000
COMPANHIA DE BEBIDAS-PR ADR
EX DATE 12/27/2012 PAY DATE 01/29/2013
TICKER ABV
ACCRUAL ADR DIVIDEND 1528 000
COMPANIIIA DE BEBIDAS-PR ADR
EX DATE 12/27/2012 PAY DATE. 01/29/2013
TICKER ABV
ACCRUAL ADR DIVIDEND 38.64 0.00
COMPANHIA DE BEBIDAS-PR ADR
EX DAIE 1272772012 PAY DATE. 01/29/2013
TICKER. ABY
ﬂm rqmrl may reflect positions held by cusmdians other than Morgan Stanlev & Co 1LC or reflect munsactlons executed away from us  Secuniy ug prices and purchase dres | ded herein with respect m any such
have hoen ded by yau We make no represeatation as 1 the accuraey of the valtes or amounes of such pasinons or transactions or for any calrulallmn (such as welghted average yield totals) that are derived

ln whole or In pors from such Inﬁ:mmlln« Incomplese ar inuccurate data may Impact the rotal weighted uveruge yield of the acconm
US Troawury amd Governmem /lgem-let securities, wiiel have the fill fith and credit backmg of the U S, Governme, are not individuadly ruted by our credit raemgy providers, To recogmze these securttles, we are displiving o rating of
UGNR Cerram G 7 (GSEy) ixxuers, which do nat carry the il fauh and credit hacking of the Jederal government, may not seek credit ratings jor certam of thew ixswes whick are displaved as NOTR Far
wektitlonal informarian, plm.m contact your Privaie Wealth Advisor.
* Benrk deposits are held af one or more I-DIC member banks Morgan Stunley Bank N A andlor Morgan Sranley Private Bank Natlonal Association affiluves of Morgan Suwley & Co LLC
Bank deposuy are eligible for FDIC mxurance up to appheable hmis - Not SIPC wsured
Biwsk Deponiss imav appeitr sore than ance to accommadkie the \ ield uxsoclared with cach aceount i the program  Pleave cantact your Private Weedth Advisar for acklintonal information
W The cost basis and acquisition dure of this rax lor was adjusted due to a wush sale

EM29VB-20130726-134213



Morgan Stanley

Private Wealth Management

Supplemental Report

Page: 54 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redempuion
12/31/2012
Trade Date Reporting

Shares or Moodys Set. Dute Orig. Cott Market Value Unrealized Accrued Yre to Mod. YTM@purch %
Face Valwe Security Description /S&P Coupon Red. Date Book Cout Market Price  Gain (Loxy) Income MaL Dur. YTM@mkt Port

ACCRUAL" ADR DIVIDEND 19998 000
COMPANHIA DE BEBIDAS-PR ADR

EX DATE 1272772012 PAY DATE 01/29/2013

TICKER ABV

ACCRUAL ADR DIVIDEND 32224 000
COMPANHIA DE BEBIDAS-PR ADR

EX DATE 12/27/2012 PAY DATE 01/29/2013

TCKER ABV

ACCRUAL- SPECIAL CASH DIVIDEND 3392 000
COMPANHIA DE BEBIDAS-PR ADR

EX DALE' 12/27/2012 PAY DATE 01/30/2013

TICKER. ABY

ACCRUAL SPECIAL CASH DIVIDEND 208 000
COMPANHIA DE BEBIDAS-PR ADR

EX DATE: 12/27/2012 PAY DATE: 01/30/2013

TICKER: ABV

ACCRUAL SPECIAL CASH DIVIDEND 1204 000
COMPANHIA DE BEBIDAS-PR ADR

EX DATE' 12/27/2012 PAY DATE 01/30/2013

TICKER ABV

ACCRUAL- SPECIAL CASH DIVIDEND 2716 000
COMPANIIIA DE BEBIDAS-PR ADR

EX DATE" 12/27/2012 PAY DATE- 01/30/2013

TICKER: ABY

ACCRUAL SPECIAL CASH DIVIDEND 437% 000
COMPANHIA DE BEBIDAS-PR ADR

EXDATE 1172772012 PAY DATE 01/30/2013

TICKER ABV

Tius report iay reflect positlons heid by cusmdlans other than Margan Stanley & Co LLC or rejlect mansactlons executed away from us S'ecuno' A prices and purchase dates | ded hereln with respect to amv vech
pmwitians or rransactions have been pmvlthi by you We inake no npmmmmlnn as m the accurncy of the values or amounts of such positi or for am ealeule (sech as weighted average yield rords) that are derived
w whole or in puri from such info ke or data may impacr the roral welgheed iveruge yield of the uecount
U S. Treamry amd Governmen! Agem.u'v securities, which have the fill falth and credu bocking of the US Governmem are not Individually reded By onr credit rdings proveders  To recognize these securities, we are duplaving o rating of
UGNR. Certamn i {GSEs) wexmers, which do noi carry the full faith and credit bicking of the Jederal government, may it seck creviit raings for certamn of their issues which are displaved as NOTR For
additional mformation, plmm contact yonr Privare Wealth Advisar
* Bank deposiia are held o one or more FDIC member banks Morgan Stanley Bank. NA amifor Morgun Stanlev Private Bunk, National Assockion, affiliates of Morgan Stanley & Co. LLC,

Bank deposies are eligible for FDIC inwirance up 1o appheable Nmus - Nor SIPC nsured
Bank Depasits may appear more than once 1o accommudare the yiehd axsacured with each accownt i the progrim  Pleave contact your Private Weedth Adwsor for addinonal mformation
W Ihe cosr basis and acqulsition dove of this rax lor was adpised due to a wash sale.

EM249VB-20130726-134223



M 0 rg an Sta n ley Supplemental Re.port
Private Wealth Management

Page: 55 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
Shdres or Moodys Set. Dute Orig. Cost Market Vulue Unrealized Accrued Yrato Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red. Date Book Cost Market Price Gain (Lot) Income Mat . Dur. YIM@mki Port
758000 COMPASS GROUP PLC SPON ADR NEW 0.300 1271422012 9.091.53 9,040 84 (10 69) 030 0ot
TICKER. CMPGY 9.091.53 1198 030
715000 COMPASS GROUP PLC SPON ADR NEW 0.300 12/14/2012 8,579 64 8.565 70 (1394) 030 001
IICKER CMPGY 8.579.64 1198 030
279000 COMPASS GROUP PLC SPON ADRNEW 0300 1271372012 3,276 19 334242 6623 030 000
TICKER CMPGY 3276 19 11.98 030
439000 COMPASS GROUP PLC SPON ADR NEW 0.300 127132012 5.17124 525922 87.98 030 00l
1ICKER CMPGY 517124 1198 . 030
839000 COMPASS GROUP PL.C SPON ADR NEW 0300 12/12/2012 10388 50 10.650 22 261.72 030 001
TICKER CMPGY 10388 50 11.98 030
889.000 COMPASS GROUP PLC SPON ADR NEW 0.300 12/12/2012 10.360.67 10.650 22 289 55 030 001
TICKER CMPGY 10360 67 11.98 030
960.000 CONCUR TECHNOLOGIES INCCOM STK 05/04/2012 5573232 64,819 20 9,086.88 007
1ICKER' CNQR 55.713232 6752
850.000 CONOCOPHILLIPS 2760 10/31/2012 48812 53 49.291.50 478.97 276 006
TICKER COP 48,812 53 5199 276
1,800.000 CONOCOPHILLIPS 2760 06/14/2012 97.585 20 104,382 00 6,796.80 2,76 012
TICKER COP 97.585 20 57.99 276
1,550.000 CONOCOPRILLIPS 2760 02/14/2012 85,572 89 49.884.50 4,311.61 2.76 olo
TICKER COP . 8557289 5799 276
3,200000 CONOCOPHILLIPS 2760 11/03/2009 124.443.98 185.568 00 61.124 02 276 ., 021
TICKER. COP 124,443 98 5799 2.76
259.000 COSTAR GROUP INC 06/06/2012 18719 54 23,146 83 4,427 29 003
TICKER CSGP 18,719.54 89 37
326000 COSTAR GROUP INC- 06/04/2012 24,037 64 29.134 62 5,096 98 003
IICKER CSGP 2403764 8937

This rqmv inay reflect ,m.tlllmn held by custodiuns other than Morgan Sinley & Co LLC or reflect aomacrions execused awvay from us - Securiy iformarion, prices and purchase dares provided hereln with respect to uny such
hawt been b_;v o We nmh- na representation us m the accuracy of the values or amonnts of such pasinons or transactinns or for wny calculanons (such as weighted average yield rotals) thar are devived
ln whole or ln part from stch infe dasa mav impact the torul weighted average vield aof the uccount
US treusury and Government Agencies xecurities, nhkh have the fil faurh and credit barking of the U S, Gavernment, are not individially rated by onr erodu resings proveders To recognice these secnirities, we are duplanng a rating of
UGNR Certant rovernmem Sponsared Enterprisex (GSEx) ixsuers, which do nat carry the Jull falth cd creviit backing of the federal governmeni, may nat seek credit retings for certam of their issues which are displived ax NOTR For
addinonal nformanan, please consact yaur Privare Wealth Advisor
* Bank deposus are held af one or more FDIC member banks Morgan Stanley Bank, NA andlar Morgan Stanley Private Bank Nationd Associanon uffilustes of Morgan Stanley & Co. LLC.
Bank depoyits are eligible for FDIC mwwrance up o applicable hmus. Not SIPC Insured
Beank Depasity muy appear nore than onee to aceommodute the +lekd axsor iated with cach accownt m the progrem  Please contact yonr Provate Wedalth Advisar for wklitional information
W TIhe cost busis and uequuisition date of thit tax lot was udfuved due 1o a wush sale

EM249VB-20130726-134223



MO rga n Sta n ley Supplemental Report
Private Wealth Management

Page: 56 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set Date Orig. Cost Market Value Unrealized Accrued Yritn Mod. YTM@purch %
Face Value Securlty Description /S&P Coupon Red. Date Book Cost Market Price  Galn (Loss) Income Mat Duar. YTM@mkt Port.
1,330000 CSL LTD ADR 0444 12/12/2012 38,235 11 37,705.50 (529 61) 044 0.04
TICKER. CMXHY 3823511 28.35 044
1,635000 CSL LTDADR 0.444 05/08/2012 31,784 40 46352 25 14,567 85 044 005
TICKER CMXHY 31,784 40 2835 Q44
522000 DASSAULTSYSS A ADR 0727 05/07/2012 50,727 96 59.032.98 8,305 02 073 007
TICKER- DASTY 50.727 96 113.09 073
670000 DASSAULT SYS S A ADR 0727 1271272012 7451874 75.770 30 1251 56 0.73 009
1ICKER. DASTY 74518 74 11309 073
816000 DASSAULT SYS S A ADR 0.7127 05/08/2012 78,654 24 92,281 44 13,627 20 073 ol0
TICKER DASTY 7865424 1309 073
670000 DBS GROUP IIOLDINGS LTDADR 1754 12/12/2012 32,588 80 32,870 20 28140 . 175 004
TICKER DBSDY 32,588 80 49.06 175
821000 DBS GROUP HOLDINGS LTDADR 1754 05/08/2012 37,396 55 40,278 26 288171 175 005
TICKER. DBSDY 37.396 55 49 06 175
181000 DEALERTRACK TECHNOLOGIES INC 01/03/2013 5,107 62 5,198.32 90 70 aol
TICKER IRAK 5.107 62 28.72
133000 DEALERTRACK TECHUNOLOGIES INC 12/3172012 3.748.82 381976 709 000
TICKER. TRAK 3.748 82 2872
224000 DEALERTRACK TECHNOLOGIES INC 1272472012 6,323.52 643328 109 76 0ol
TICKER TRAK 632352 2872
128000 DEALERTRACK TECHNOLOGIES INC 1272172012 359252 3676 16 83 64 000
TICKER. TRAK 3,592.52 28.72
536000 DFUTSCHE BANK AG COM 0972 114052012 23,196 90 2373944 542 54 097 003
TICKER. DB 23,196 90 44 29 097
523 000 DE’UTSCIIE BANK AG COM 0972 10/3172012 22,805 47 23,163 67 358.20 0.97 003
TICKER D 22,805 47 44.29 - 097

This report may reflect positions held by cusrodians other than Morgan Sranlev & Co LLC or reflect transucrions executed away from us Q.-znnov Informtion, prices and, pun:have dares provided herein with respect to anv wieh
positions or transactions have heen prov Ided by vou Wc make no ropresentanon us fo the accurvcy of the vuluet ar amonnis of such or for any cale (wirh as welghted avernge yleld toials) that are devived
In whole or in part from such i dara tnay impact the mral weighted average yleld of the account
US Treaanryaml va:mmenl Apﬂclzﬂ securities, whrch have the fill fuith and credi backing of the U S. Govermment are mot individially resed by onr crexdit ratings proviekers. To recognize theve vecunitiex, we are displaying « ranmg of
UGNR Cerialn Entery (G'SE3) revwern, which do not carry the Jull faith and credst hacking of the jederal government, muy not seck credtt reiings Jor certam of their rewes which are displaved us NOTR For
«kditional infarmarion, pleme ronract your Privase Weulth Advisor
* Bank depaxiss are held at ane or more FDIC member banky Morgan Stanley Bank, NA amb/or Morgan Sianley Private Bunk, Naitonal Association, affiles of Morgan Stunley & Co. LLC

Bank depasiss are cligible for FDIC mvurance up io applicable lomix. Not SIPC wsured
Bank Depositx may appear more rhan once fo accommockite the vield axsocicred wirth cach account wn the program  Please contact your Private Wedlth Advisor for adkhinonal information
¥ The cast basis and acquisition dare of this rax lor was adjusied due to a wash sale

EM249VB-20130726-134223



Morgan Stanley

Supplemental Report
Private Wealth Management
Page: 57 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Murket Value Unrealized Accrued  Yryto Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Loty) Income  Mat. Dur. YTM@amkt Port
2400000 DIAGEO PLC SPONS ADR NEW 2828 03/16/2009 102,875 04 279.792.00 176,916.96 2843 032
TICKER. DEO 102,875 04 116 58 283 .
650.000 DIAGEO PLC SPONS ADR NEW 2428 02/14/2012 60474 18 75.77700 15,302 42 2.83 009
TICKER DEO 60474 18 11658 2.83
4425000 DIGIINTL INC 05/04/2012 40,962 23 41.904 75 942 52 0.05
TICKER: DGII 40,962 23 9.47
330000 DIGITAL REAL1Y TRUST INC 3t 02/01/2010 15,956 14 22,403 70 6,447 56 312 003
TICKER: DLR 15,956 14 67 89 312
300.000 DIGITAL REALTY TRUST INC 3120 01/29/2010 19,064 89 26477 10 741221 312 003
TICKER DLR 19.064 89 6789 312
340000 DIGITAL REALTY TRUST INC 3120 01/28/2010 16,531 53 23,082 60 6.551.07 312 003
TICKER DLR 16,531.53 67.89 312
111000 DIGITAL REALTY TRUST INC 3120 01/27/2010 5,486 20 7.535.79 2,049 59 312 0.01
TICKER: DLR 5,486 20 67 89 312
ACCRUAL CASH DIVIDEND 240 90 000
DIGITAL REALTY TRUST INC
EX DAIE 12/122012 PAY DATE 01/15/2013
TICKER DLR
ACCRUAL- CASH DIVIDEND 28470 000
DIGINAL REALTY TRUST INC
EX DATE [2/12/2012 PAY DAIE 01/15/2013
TICKL:R: DLR
ACCRUAIL CASH DIVIDEND 24820 000
DIGITAL REALTY TRUST INC
EX DATE 12/12/2012 PAY DATE: 01/15/2013
TICKER. DLR
Thus nepnn may reflect pn.mlam held by cusmdians other than Morgan Stanley & Co LLC or reflect transacnions exeented away from us  Securiy | prices and purchate dures provided hereln with respect 1o any such
have been decl Iw i Wa make no representation ax 1o the accuracy of the vulves ar aimounis of sueh pasinons or transactions or for any caleularions {rm:ll as weighted average yleld rotals) that are derived
In whole or in purt from such inf or data mav inpucr the roral weighred average yield of the accoumt
US Treasury ad Gnmmmenl Agcm.lﬂ securities winch have the fidl fnth and credis hackong of the U S Governmens, are ot inelrvshuadly raed by owr credit ranings providery  To recoguize theve secuniies, we are displaving a rating of
UGNR. Cerraln G 7 (GSLy) 1xxuers, whit h do ot carry the pull fith and credit backing of the jederul government, may nos soek credit ririmgs for certumn of thelr rowes which are dvploved as NOTR For

aidltionad wformarion plm.ve comact your Privare Woalth Advisor

* Bank deposits are held wi one or more FDIC member banks  Morgan Stardey Bank, N A andfor Morgan Stanley Privaie Bank, Nutional Axsociation, ¢ffiliares of Morgan Stanley & Co. LLC
Bunk depaxix are eligible for FINC msurance up o applicable limis Not SIPC bsnred

Bank Depnsits muy appear more Hiu once 10 atcommodaie the vield axsociitted with eack aocount in the program  Please contact your Provate Wedth Advisar for addiional uformanion

W I'he cast basis und acqusition dove of this tax Iot was wdjusted due to a wash sule

EM249VB-20130726-134223



M 0 rga n Sta n ley .- Supplemental Report
Private Wealth Management

Page: 58 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Maodys Set. Date Orig. Cost Market Vulue Unrealized Accrued Yrito Mod, YTM@purch %
Face Value Security Description /S&P Conpon Red. Date Book Cast Market Price  Gain (Losy) Income Mat Dnr. YTM@mkt Port,
ACCRUAL CASH DIVIDEND ’ 8103 000
DIGITAL REALTY TRUST INC
EX DATE [2/12/2012 PAY DATE 01/15/2013
TICKER. DLR
1.050000 DOMINION RES INC 2.250 0372172011 46,008 48 54.390.00 ¥4.381 52 225 0.06
TICKER D 46,008 48 5180 225
3,350 000 DOMINTON RES INC 21250 07/30/2010 144,429 89 173,530 00 29,100.11 2.25 020
TICKER. D 144,429.89 5180 225
760000 DOUGLAS EMMETT INC COM REIT 0720 0172672010 10,044 77 172.708 00 7.663.23 972 Q02
TICKER DEI 10,044.77 2330 072
630000 DOUGLAS EMMETT INC COM REIT 0720 01/27/2010 8,277 45 14,679 00 6,401 55 072 002
TICKER. DEI 827745 2330 072
630000 DOUGLAS EMMET]' INC COM REIT 0720 0172572010 8,389 58 14.679 00 6,289 42 on 002
TICKER DEI 8.389 58 2330 072
1,050 000 DOUGLAS EMMETT INC COM REIT 0720 0172222010 14,255 12 24.465.00 10,209 88 072 003
TICKER DEL 14,255 12 2330 0.72
ACCRUAL- CASH DIVIDEND 136 80 000
DOUGLAS EMMETT INC COM RE]
EX DATE 12/27/2012 PAY DATE 01/[5/2013
TICKER DEI
ACCRUAL: CASH DIVIDEND 11340 000
DOUGLAS EMMETT INC COM REIT
EX DATE 12/27/2012 PAY DATE 01/15/2013
TICKER. DEI -~
ACCRUAL CASI DIVIDEND 11340 000

DOUGLAS EMMETT INC COM REIT
EX DA1E' 12/27/2012 PAY DA'TE. 01/15/2013
TICKER. DEL

This mmﬂ wmay reflect pasttions held by cusmodluns other than Margan Stanley & Co LLC or reflect ransacrions executed uway from us  Securliy Informanon, prices and purchase dases provided herein with respect fa any such
inis have been f i h_) yoir Wr make no representation as in the acenracy of the values or umons af uch pasitions or iransactions or for any culeunlations (such as welghted average yield mials) that are derned
In whole or ln part from sich duta may linpact the 1oral weighted average yield of the uccount
US Treasuny amd Government Agenciex securier, wlm:h herve the fidll fulth «nd credu backing of the U S. Governmeni are not uxivkdwally rated by our credit reslngs providers 1o rerogmize these securitien, we are duplanng a rarng of
UGNR Cernaun Governmer Sponsored Enterprives (GSEs} ixswors, whith do not carry the full farth and credit backing of the federal goveriment, may nat seck credis ratings for certan of their ixsues which are displiyed as NOTR For
additional Information, pleate conract your Privae Weuith Advisor
* Bank deposiis are held at one or more FDIC inember banks  Morgan Stanlcy Bank N A andlor Morgan Stunley Private Bank National Assoctanion, affilicres of Morgan Stanley & Co LLC
Bank depasus are cligible far FOIC txurance up to wpplicable lmis Not SIPC imawred
Bamk Depasiis may appear more than once 1o accommodate the yreld associared with each aocomnt w'the firogram  Please contact your Private Wedlth ddvisor for addiional informanon
1¥ The caxt basis and acqulsition dare of this rax lot was adjusred due io o wush sule

EM249VE-20130726-134223



M Orga n Sta n ley Supplemental Report
Private Wealth Management

Page: 59 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redempuon
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Market Valne Unrealized Accrued Yrsto Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Losy) Income  Mat Dur. YIM@mkt Port
ACCRUAL CASH DIVIDEND 189 00 000

DOUGLAS EMMETT INC COM REIT
EXDATE 12/27/2012 PAY DATE. 01/15/2013

TICKER DEI
2,740.000 DU PON' 1 E I DENEMOURS & CO COM 1800 10/3172012 123,804 71 123.241 09 (563 62) 180 0.14
TICKER: DD 123,804.71 4498 I 80
760000 DU PONT E I DENEMOURS & CO COM 1 800 022412011 42,501.78 34.183 66 (8318 12) 1 80 004
1ICKER: DD 42,501 78 44 94 180
550000 DU PONT E I DENEMOURS & CO COM 1 800 0372122011 28,500 01 24.738 18 (3.761 83) 180 0.03
‘TICKER: DD 28,500 01 4498 180
3.150000 DU PONT E 1 DENEMOURS & CO COM 1 800 01/06/2010 106.840 76 141,682 28 3484152 180 016
TICKER: DD 106,840 76 4498 180
290000 EASTGROUP PROPERTIES INC COM 2120 0172772010 10,885 |8 15,604.90 471972 212 002
REIT 10,485 18 5381 212
TICKER. EGP .
310000 EASTGROUP PROPERTIES INC COM 2120 0172612010 11,542 11 16.681 10 513899 212 0.02
REIT 11,542 11 5381 212
1ICKER EGP
470 000 F.ASTGROU'P PROPERTIES INC COM 2120 01/2272010 17.564 71 25,290.70 772599 212 0.03
REIT 17,564 71 53.81 212
1ICKER EGP "
270000 EASTGROUP PROPER1IES INC COM 2120 01/25/2010 9.995 68 14.528.70 4,533 02 212 002
REIT 9,995 68 5381 212
TICKER EGP |
1.385000 ECHO GLOBAL LOGISTICS INC 06/18/2012 24,959 09 24.888 45 (70 64) 0.03
TICKER ECHO 24,959 09
1200000 ECIHO GLOBAL LOGISTICS INC 06/14/2012 21,978 00 2] 564 00 (414.00} 002
TICKER ECHO 21,978 00 179
This report mav refleci pasinons held by eucndians other than Morgan Stanley & Co LLC or reflect mansacrions execrred away jrom us  Security fe fon, prices und purchase dares provided hereln with respect 1o any such
pasitians ar trensex tans have been prov ‘tdded by ou e make no representation as m the accuracy of the valuex ar amosnrs of such pasitions or ransactions or for any culruldhm {such as welghred average yield tials} that are derived
in whole or In part from <uch arh data mav impuct the torul weighed average vield of the accoum

US Freasury und Government Agencles secursiles, wlm.h have the fill fuith and credit bokmg of the U S Gavernment, ure not undividially resiend by avr credir ratings providers To recognice these sccurities, we are displan ing a ranng of
t/GNR. Cei teun Government Sponsored Enterprises (GSEy) xsuers, which do noi carvy the full faith and credii backing of the fevieral government, may not seok credit ratings for certean aof their loses which are displaved as NOTR For
adkditionad Information, plecse comtart your Priwiwe Wealth Advisor
* Bunk deposus are held o one or more FDIC member banks Morgan Stenley Bank NA awdior Margan Stanley: Private Bank, Notordl dssociution, affilites of Morgan Stemley & Co. LLC

Beank depovirs are cligible for FDIC nsurance up o apphcable Imux. Not SIPC Insured
Bank Depasits may, appear more than once to accommodate the Weeld axsacated with each account m the program  Please contuct your Privare Wedlth Advisar for addiional iformation
W The cost busis and acquisirion date of thns rax lor was adjusied due to a wash sale

EM249VB-20130726-134223




MO rg an Sta n l'ey Supplemental Report
Private Wealth Management

Page: 60 Fixed Income Valuation Valustion Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Const Market Value Unrealized Accrued  Yrito Mod. YTM@purch %
Face Value Secarity Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Losy) Income Mat Dur. YTM@mkt Port.
920000 ELEKTA B SHS ADR 0.120 12/1772012 14,474 27 14.683.20 208.93 012 002
TICKER EKTAY 14,474 27 1596 012
104000 ELEKTA 13 SHS ADR 0120 1271472012 1.63593 1659 84 2391 012 000
TICKER. EKTAY 1.63593 1596 a12
244000 ELEKTA B SHS ADR 0120 12/14/2012 381784 3,894 24 7640 012 000
TICKER. EKTAY 381784 1596 012
683000 ELEKTA B SHS ADR 0.120 121372012 10,404 62 10,900 64 496.06 012 001
1ICKER BKIAY 10,404 62 1596 ol2
1,144.000 ELEKTA B SHS ADR 0120 121122012 17,451 61 18,258 24 806 63 0l2 002
TICKER- EKTAY 17,451 61 15.96 012
1,600000 ELLILILLY & COCOM 1960 032172011 53,980 00 78,912 00 24,932 00 1.96 009
TICKER LLY 53980 00 4932 196
5,100000 ELILILLY & COCOM 1 960 03/16/2009 147,311 46 25153200 104,220.54 1 96 0.28
HCKER LLY 147311 46 4932 1.96
2,750 000 ELILILLY & COCOM 1 960 02/1412012 108,652 50 135,630 00 26977 50 . 196 als
TICKER: LLY 108.652 50 49.32 196
372000 EMBRAER S AADR N 0081 07/3172012 9.306 36 10,605.72 1.299 36 008 ool
TICKER. ERJ . 9.306 36 28 51 008
3,087000 EMBRAER S A ADR 0.081 05/07/2012 105,235 83 88,01037 (17.225 46) 0.08 010
TICKER ERJ 105,235.83 28.51 oon
ACCRUAL SPECIAL CASH DIVIDEND 36.50 000
EMBRAER S A ADR
EX DATE 12/18/2012 PAY DATE 01/18/2013
TICKER: ERJ
ACCRUAL SPECIAL CASH DIVIDEND 302.93 000
EMBRAER S A ADR
EX DATE. 12/18/2012 PAY DATE. 01/18/2013
TICKER. ERJ

Thas repml may reflect positlons held by cusrodians other than Morgan Sranley & Co LLC or reflect ramvaciions execiied away from us Sm«rlor Information prices and purchase dates provided horein with respect to any such

have heen [ Inv 1o e make no representarion ax 1o the arcuracy of the values or amounis of mch or for any calcularlons (wich as weighred avernge yreld totods) that are derived
m whole or In part from such info k Jere or I dasa mav unpact the toral weighred average vield of the accaunt
US Ireamry amd Guwrmvmrl .rtgencle.v securitiey, which have the fil feasth and credit becking of the U'S Govermment are nar Imlividunlly reed by aur credit raings providers  To recogmize theve secunniey we are displey ing a rating of
UGNR. Certain Gy i {GSE3) wewery, which do not carry the full Jutth and credit backing of the federal government, may ot seek credit ratings Jor certain of their Ixwes which are displeyed as NOTR For

wckditional ifarmarion, plemg contact yowr Private Wealth Advivor

* Bunk depasits are held oi one or more FDIC member banks Morgan Stanley Bank N A and/or Morgan Staley Private Bunk, Nutlondd Axsoclation, uffilicnes of Morgan Stanlev & Co. LLC.
Bank depoxin are ehgible for FDIC mwrance up to applicable lunits Not SIPC msured

Bank Deposiis may appear mare that once 1o accommodkite the vield axsoclated with each accownt in the progrom  Please comtact your Private Welth Advisor for additional mformarion

W Ihe cast bavis and acquisition dare of this tax lot was adjusied due 10 a wash sale

EM249VB-10130726-134213



s
Mor ga n Sta n I‘ey Supplemental Report
Private Wealth Management
Page: 61 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
Shdres or Mondys Set. Dute Orig. Cost Market Vulue Unreulized Accrued Yretn Mod. YTM@&purck %
Face Value Security Devcription /S&P Coupon Red. Date Book Cost Market Price  Gain (Low) Income Mat Dar. YTM@mkt Port
390.000 ENTERTAINMENT PROPERTIES TRUST 3 160 0172272010 128477 69 17.982 90 510521 316 002
TICKER EPR 12.877.69 46 11 316
490000 ENTERTAINMENT PROPERTIES TRUST 3160 127282011 21,656 24 22,5939 937 66 3.16 003
‘1ICKER: EPR 21,656 24 46 11 3.16
260000 ENTERTAINMENT PROPERTIES TRUST 3 160 017262010 8.547 42 11,988 60 3441 18 316 001
TICKER EPR 8.547 42 46.11 316
250000 ENTLRTAINMENT PROPERTIES TRUST 3.160 0172772010 8,294 43 11.527.50 323307 316 0ol
I'ICKER: EPR 8,294 43 4611 316
220000 ENTERTAINMENT PROPERTIES TRUST 3160 01/25/2010 725774 10.144 20 2,886 46 3.16 0ol
TICKER EPR 7,257.714 4611 3.16
ACCRUAL CASH DIVIDEND 292.50 000

ENTERTAINMENT PROPERTIES TRUST
EX DATE 12/27/2012 PAY DATE 01/15/2013
TICKER EPR

ACCRUAL CASII DIVIDEND 367 50 000
ENTERTAINMENT PROPERTIES TRUST

EX DATE 12/27/2012 PAY DATE. 01/15/2013

1ICKER. EPR

ACCRUAL. CASH DIVIDEND ) 195.00 000
ENTERTAINMENT PROPERTIES TRUST

EX DATE 12/27/2012 PAY DATE 01/15/2013 .

TICKER. EPR

ACCRUAL CASH DIVIDEND 18750 000
ENTERTAINMENT PROPERTIES TRUST

EX DATE 12/27/2012 PAY DATE. 01/15/2013

TICKER EPR

This repars may reflect pasitlons held by custodians ather than Morgan Smnley & Co LLC or reflect transacnions executed away from us  Security Informatlon prices und purchase datex provided herein wirh respect to any wech
positions or iraisactions have heen pmvlded by you e muke nn represensation as to the acenracy of the valves or uimonns of such posirlons or transactians or for any calcnlanons (swch as welghred avernge yield totals) that are derived

Iz whole or in part from such Inf or dasa mav Impact the rotal weighted uverage vield of the accounr
US Treasury aml Government Agenclﬂ securriiey, which have the fill futh and credl bucking of the U S Governmens are not iniividually rated by onr crexit raings providers  Ta revagnize these secuntiies, we are displaying a ratmg of
UGNR Certam Gr i {GSEs) exswers, which o noi carry the jull fouth and credy becking qf the federal gavernment, may nat seck credi ratings Jor certain of their tenies which are displayed ax NOTR For

wkdirlonal information, plm.m comtact your Privare Wealth Advisor

* Bink deposits are held ot one or more FDIC member banks  Morgan Stanley Bank NA andfor Morgan Stanley Privaie Bank, National Association. affilicnes of Morgon Stanley & Co. LLC
Bunk deposits ure eligible for FDIC urmrance 1p o applicable Iimix. Not SIPC nsured

Bank Deposus may appear more than ance ro accommodate the vield associaied with each accownt in the program  Please contuct your Private Weadth Advisor for adkditonal informanon

W Ihe cast busis and acquisirion dare of tins tax lor wus adjusted due to a wash vale

EM249VB-20130726-13422)



M 0 rg an Sta n ley Supplemental Report
Private Wealth Management

Page: 62 Fixed Income Valuation Valustion Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Market Valne Unrealized Accrued  Yreto Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red. Date Bonk Cost Market Price  Gain (Losy) Income Mat Dur. YTM@mkt Port.
ACCRUAL CASH DIVIDEND 165 00 000

ENTERTAINMENT PROPERTIES TRUST
EX DATE 122772012 PAY DATE 01/15/2013

TICKER EPR
115000 ESSEX PPTY ‘IR INC COM 4840 01/07/2011 13,185.92 16,864 75 3.678 83 484 002
TICKER ESS 13,185 92 146 65 484
80000 ESSEX PPTY TR INC COM 4840 1272872010 9,104 72 1173200 262728 484 001
TICKER: ESS 9.104 72 146 65 484
80000 FESSEX PPTY TR INC COM 4840 12/232010 9,085.68 11,73200 2,646 32 484 ool
1ICKER ESS 9,085 68 146.65 434
135000 CSSEX PPTY TR INC COM 4840 12/14/2010 15,250.05 19.797 75 454770 4.84 0.02
TICKER:' ESS 15.250 05 146 65 484
160000 ESSEX PP1Y TR INC COM 4840 01/04/2012 22,608 19 23464 00 85581 4.84 003
[CKER ESS 22,608 19 146 65 484
ACCRUAL CASH DIVIDEND 126 50 0.00

ESSEX PPTY TR INC COM
EX DATE 12/28/2012 PAY DATE- 01/15/2013
TICKER. ESS

ACCRUAL CASH DIVIDEND 8800 000
ESSEX PPTY TR INC COM

LEX DATE' 12/28/2012 PAY DATE 01/15/2013

TICKER ESS

ACCRUAL. CASH DIVIDEND 88 00 000
LSSEX PP1Y TR INC COM

EX DATE 12/2872012 PAY DATE. 01/15/2013

TICKER ESS

Thus n-porl may reflect posions held by cusrodlans other than Morgan Sranley & Co LLC or reflect transactions exocuted away from us Sttlll"ﬂ? Infarmatlon, prices and purchase dates provided hereln with respect m any such

e boen f ded hv _mu e imuke nn representation as m the accurocy of the values ar amounis of such p or far any caleulatons (such as hied uverage yreld totals) that are derived
Iu whalc o1 in pors from such Info ! or data may impact the toral weghred average yield of the account
US Ireaxury and varnmml Agen:m' securiies, which have the fill fuith and credit backing of the U 'S Governmeni, are not Imitvvidually rated by aur credn ramges providers 1o gnze these we are diple a rating of
UGNR Certean Ge 7 (GSEv) rxsers, which do ot carry the full firth and credit backing of the jederal governmens, may nos seck credit ratings for cerium of their rowes which are cln'plm'ml s NOTR For

adkiinonal informarton plea.m contact yonr Privare Wealth Advesor

* Bank deposits are held ar one or more FDIC nember banke Morgan Stanley Bank N A amllor Morgen Stanley Privare Bunk, Nasional Assoctatlon, «ffiliwes of Morgan Stunley & Co. LLC
Bank deposits are cligible for FDIC uurance up m apphicable limlis, Not SIPC Inswred

Bank Depasux mav appear more than ance 1o accommocase the ywhl axsociared with euch account in the program Pleae contact your Private Wewlth Advisor for wdtonal informanion

W Ihe casr hasls und acquisinon dave of this tax lot was adpusted die to a wash sale

EM249VB-20130726-134223



Morgan Stan ley Supplemental Report
Private Wealth Management

Page: 63 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redempuon
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Market Value Unrealized Accrued  Yrvtn Mod. YTM@purch %
Face Value Security Dexcription /S&P Coupon Red. Date Book Cost Market Price  Gain (Loss) Income  Mar Dur. YTIM@mkt Port.
ACCRUAL CASH DIVIDEND 148.50 000
ESSEX PPTY TR INC COM
EX DATE 122872012 PAY DATE 01/15/2013
TICKER ESS
ACCRUAL CASH DIVIDEND 176 00 0.00
ESSEX PPTY TR INCCOM
EX DATE 12/2872012 PAY DATE- 01/15/2013
TICKER ESS
822000 TACTSET RESEARCI SYSTEMS INC CPM 1400 03/29/2012 81,940 74 7’.385 32 (9.555 42) 140 008
TICKER. FDS 81940 74 8806 140
1455000 I'ACTSET RESEARCH SYS'| EMS INC CPM 1 400 02/1472012 134,463 83 I28.I27 30 (6.336 53) 140 014
TICKER: FDS 134,463 83 8306 140
484000 FACTSET RESEARCH SYSTEMS INC CPM 1.400 1271672011 42,479 86 42,621 04 141 18 140 005
I'CKER- FDS 42479 46 88 06 140
197000 FACTSET RESEARCH SYSTEMS INC CPM 1400 12/087201 1 18,598 69 17.347 82 (L.25087) 140 002
TICKER- FDS 18.598 69 88 06 140
323000 FACTSET RESEARCH SYS' TIEMS INC CPM 1 400 12/072011 29,868 23 28443 38 (1,424 85) 140 003
1ICKER. FDS 29,868 23 8806 140
448000 FACTSET RESEARCH SYSTEMS INC CPM 1 400 1171672011 43,387 19 39.450 88 (3936 31) 140 0.04
TICKER FDS 43,387 19 88 06 140
336000 TACTSEF RESLAR.CH SYSTEMS INC CPM 1400 1071472011 3148270 29.588 16 (1.894 54) 140 003
TICKER. DS 3148270 8806 140
3,053000 FANUC LTD LNSPONSORED ADR 0277 05072012 87.682 16 94.856 71 7,174 55 028 0n
(JAPAN) 47,682 16 3107 028
TICKER., FANUY
2,180000 FANUC LTD UNSPONSORED ADR 0.2717 12/1212012 6320779 67.732 60 4,524 81 028 0.08
{(JAPAN) 6320779 3107 028

1ICKER FANUY

This r\epmv may reflecs pasitians held by exsiodians other than Morgan Stanley & Co LLC ar reflect transactlons execured away from us  Securuy nyanmllnn prices und purchase dates provided herein with respect m any wich

1 have been provided by you We make no representatinn as 1o the accuriacy of the valies ar amoums of such or or for any calculutions (sweh as hred average yield tatals) that are derived
in whale or in pars from such k orh dutu may Impact the total welghted averuge vield of the accounr

US Treasury amd varmm:m Agcnrh‘.v securities, which e the fildl fourh aml crodit bucking of the U S Governmenr, are nos Individwally rived by owr credu reamgy providers  To recagmize ihese securitles, we are displaymg i rating of
UGNR € ertain G T (GSFs) ixsuery, which do nat carry the full fauh and credit boc king of the Jederal government, may mot scek credit ratings for certain of thewr loves which are displuved s NOTR For

wdditlonad informarton, pleu.m conruet )mor Private Wealth Advisor

* Bank deposis are hekd wt one or more FDIC member banks Morgan Stnuniey Bank. N A andlor Margan Stanlcy Privaie Bank Natlomal Associanion, affihcdes of Morgan Stemley & Co LLC
Bank deposits are eligible for FDIC nsurance up fo applicable hmits Not SIPC wwwred

Bemk Deposits may appear more than once to accommodute the vicld assocuted with each account w the program. Plece contact your Privare Wealth Advisor for ackiinonal Informarion

W Ihe cost busis and acquisirion dore of this tax lot was adjusied due ro a wush sale.

EM249VB-20130726-134223



Morgan Stanley

Private Wealth Management

‘- Supplemental Report

Page: 64 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days te Redemption
" 12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Market Value Unrealized Accrued  Yrito Mod. YTM@pnrch %
Face Value Security Description /S&P Coupon Red. Date Book Cowt Market Price  Gain (Loss) Income Mat Dnr. YTM@mhkt Port.
2,669.000 FANUC LTD UNSPONSORED ADR 0277 05/08/2012 76,066 50 42,925 83 6.859 33 028 009
(JAPAN) 76.066.50 3107 028
TICKER FANUY
2,540 000 TI'ASTENAL COCOM 1.000 05/04/2012 119,637 30 118.491 00 (1,146 30) 100 013
TICKER: FAST 119.637 30 46 65 100
180000 FFDERAL REALTY TNVESTMENT TRUS 2920 0172612010 11.821 30 18,723 60 6902 30 292 0.02
COM REIT 11,821.30 104 02 292
[ICKER® FRT
160000 FEDERAL REALTY INVESTMENT TRUS 2920 01252010 10,484 24 16,643 20 6,158 96 292 002
COM REIT 10,484 24 104.02 292
TICKER. FRT
270000 TEDERAL REALTY INVESTMENT TRUS 2920 01/222010 17.890.44 28,085 40 10.194 96 292 003
COM REIT ’ 17,890 44 104 02 92
TICKER FRT
160000 FEDERAL REALTY INVESTMENT TRUS 2920 011272010 10356 88 16,643 20 6,286 32 292 002
COM REIT 10,356 88 104.02 292
TICKER FRT
ACCRUAL, CASH DIVIDEND 131.40 0.00
1EDERAL REALTY INVESTMENT TRUS
EX DATE 12/28/2012 PAY DA'IE 01/15/2013
I'CKER FRT
ACCRUAL, CASIH DIVIDEND 116.80 000
FEDERAL REALTY INVESTMENT TRUS
EX DA1E 12/28/2012 PAY DATE 01/15/2013
TICKER: I'RT
ACCRUAL CASH DIVIDEND 197 10 000

FEDERAL REALTY INVESTMENT TRUS
EX DATE 12/28/2012 PAY DATE 01/15/2013
TICKER. FRT

This report muy reflect pasitions held by cnsradlans other than Morgan Sranley & Co LLC or nylenr rransacilons execused away froms - Securlty Informarnion, prices a»dpmcha.vf dutes provided herewn with raspect ro anv anch

pasitions or transactions have heen provided by vou lh ik 10 representarion as o the aceuracy of the valies or amoums nf tuch

In whotle or in part from such Info

U S Treasury and Governmenw Agenciey securities wlm b barve the full fourh and cred backing of the US Govermmen, are noy Imiividially rated by owr credit ratings providery, fo recagnize these

oF for wuny cal

data may unpact the toial weighred average vield of the ucconnt

o

{such as welghied average yield intals) that are dernved

)

we (ire a ratng of

UGNR. Certarn Government Sponsared Enterpries (GSEs) issuers, which do not carry the Jull faith and credl bicking of the joderal government, muy not seek credit retings for cersam of thew wxues which are desplayed ax NOTR For
addinonal informurlon please conract yowr Private Wealth Advisor
* Bank deposits are held ar one or more FDIC member banks Morgan Stanley Bonk, N.A. and/or Morgan Stanley Private Bunk National Assocation affiliates of Morgan Stanley & Co LLC

Bank deposits are eligible for FDIC myirance up o applicable imite: Not SIPC usnred
Bank Depasis man appeqr more than once io accommodate the yield associated with each aceount m the program  Please coniact your Prlmle Weddrh Advisor for addinional information
W The cast bavis and acquisition dare of this tax lot was adpusted dive to a wash sale

LY N ERR-

r

EM249VB-20130726-134213



M Org a n Sta n ley Supplemental Report
Private Wealth Management

Page: 65 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Coxt Market Vulue Unrealized Accrued  Yrito Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red. Date Book Coxt Market Price Gain (Low) Income Mat Dur. YTM@mkt FPort.
ACCRUAL CASH DIVIDEND 116 80 0.00

FEDERAL REALTY INVESTMENT TRUS
EX DATE 12/28/2012 PAY DATE- 01/15/2013

TICKER: FRT
695000 LISERV INC 05/04/2012 49232 43 54.925.85 5.693 02 006

TICKER FISV 49,232 83 79.03

7.594.000 FLSMIDTH & CO A/S ADR 0103 05/07/2012 51,03168 43.817.38 (7.214 30) 010 0.05
TICKER. FLIDY 51,031 68 sn olo

2,886 000 FRESENIUS MED CARE 0334 05/02/2012 101,374 50 98.989 80 (2.384 70) 033 0ll
AK'1IENGESELLSCHAFT 101,374.50 34.30 033
TICKER: FMS

1,520,000 TRESENIUS MED CARE 01334 12/12/2012 52.928.53 52,136 00 (792 53) 033 006
AKTIENGESELLSCHAFT 52,928 53 3430 033
TICKER® FMS

1.868 000 FRESENTUS MED CARE 01334 05/03/2012 65.872 03 64,072 40 (1.799 63) 033 007
AKTIENGESELLSCHAFT 65.872.03 3430 033
TICKER FMS

1.500 000 GENERAL ELEC CO 0760 03/21/2011 28,620.00 31,485 00 2,865 00 076 004
IICKER. GE ’8 620.00 2099 076

8,600000 GENERAL ELEC CO 0.760 03/16/2009 73.854 22 180.514 00 106,659 78 076 020
TICKER. GE 73.854 22 20.99 076

7550000 GENERAL ELEC CO 0 760 02/14/2012 144,546 26 158,474.50 13,928 24 0.76 ol
IICKER GE - ‘ 144,546 26 2099 076
ACCRUAL: CASII DIVIDEND 285.00 000
GENERAL ELEC CO
EX DATE 1272072012 PAY DATE. 01/25/2013
1ICKER: GE

Thus repart may reflecs pasitions held by custodlans ather than Morgan Stanler & Ca LLC or reflect ransactions execused awar from us  Security mformation, prices und purchase dares provided heren with respect to any sich
pasitons ar trunsactions have boen provided by, you He muke 1o represeitation as to the aceunicy of the valies or umonnss of such pasitions or transactlons or for any caleulations (such as welghted average yield torals) that are derived

n whole or In part from such i/ ar data may Impact the rotal weighied average ) leld of the acconnt
US TIreasury amd Governmens Agr.'ncn-.v securities, which have the fill faith and credis backing of the U'S Government, are not uniividwally rated by our eredit ratings providers  T'o recognize ihese seenriiey, we are doplaving a ratng of
UGNR. Cerrenn G L {CSEs) tewery which da nat carry the full futh ancd credi backing of the federal government, may not seek ercdit ratiungs for cerfain of thew Ixuex whick ure displayed «x NOTR For

wdkdittonal wformation. plm.'e contact your Privee Bealth Adiisar

* Bunk depasis are held ot one o1 mare FDIC mewmber banks Morgan Stanley Bank N A andfor Morgan Stamdey Privase Bank, Natloned Associunion, affilicies of Morgan Stanler & Co LLC
Bank tepovis are ellgible for FDIC Insurance up 1o applicahle hmus. Not SIPC insured

Bunk Depasis may appear more than once to accommodate the vielkd axsociared with cuch accow i the program  Pleise confact your Private Wedlth dcvisor for ackdmonal informanion.

W The cost basis and acquisition dare of his tux Jof was adpusied die to a wash sale

EM249VB-20130726-13422)



M 0 rga n Sta n I‘ey Supplemental Report
Private Wealth Management

Page: 66 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting

Sharex or Moodys Set. Date Orig. Cost Murket Valus Unrealized Accrued  Yrs to Mod. ¥YTM@purch %
Face Value Security Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Loss) Income Mat Dur. YTM@mki Port.
ACCRUAL. CASH DIVIDEND 1,634.00 000

GENERAL ELEC CO

EX DATE 12/20/2012 PAY DATE 01/25/2013
TICKER: GE

ACCRUAL CASH DIVIDEND 1434 50 000
GENERAL ELEC CO
EX DATE 12/20/2012 PAY DATE 01/25/2013
TICKER: GE

4,195000 GENTEX CORP COM 0560 05/04/2012 94,257 46 7907575 (15181 71) 056 009
TICKER. GNTX 94,257 46 1885 056

3,950 000 GENUINE PARTS CO COM 2150 03/16/2009 106,175.21 251.141 00 144,965 79 215 028
TICKER GPC 106,175 21 63 58 215

1.400 000 GENUINE PARTS CO COM 2150 10/3172012 85,246 42 89.012 00 3,765 58 215 0.10
TICKER- GPC 85,246 42 63.5 215

ACCRUAL: CASH DIVIDEND 1,955 25 000
GENUINE PARTS CO COM

EXDATE 12/05/2012 PAY DATE 01022013

TICKER. GPC

ACCRUAL: CASH DIVIDEND 693 00 000
GENUINE PARTS CO COM

EX DAIE: 12/05/2012 PAY DA LE* 01/02/2013

MNCKER GPC
70000 GOOGLE 07/30/2010 33,793 90 49.516 60 1572270 006
[ICKER. GOOG 33,7939 70738
390000 GOOGLE 02/14/2012 238,152 72 275878 20 3772548 03t
TICKER GOOG 238,152 72 70738
148000 GOOGLE 03/21/2011 82,985 64 104.692 24 21.706 60 0.12
TICKER: GOOG 82,985 64 707 38

Tius report may reflect pasitans held by cusmdlans orher than AMorgan Stanley & Co LLC or reflect transacrions exccuted away from us - Securlty Information, prices and purchase dates provided herein wirh respect m any weh
positions ar mansactions have been provided by you, We muake na representation as i the accuracy of the values ar amonnrs of mrh nr or for any caleulatinons (uieh as welghted avemge yield torals) that are derived
In whole or In pars from such ar dara imay impact the iotal welghred average vield of the account
US Ireasury amd Gmrmmml A,g:m:lﬂ securities which have the full finth and credit bhacking of the US Governmem are not indivichwally rated by our credit rasmgs providers. To recognize these securiiies, we are displ ing o raing of
UGNR. Certain G prises ((SEx) voxsery, which do not carry the full fauth and credu biscking of the federal government, may nar veek creviit ratings for ceriain of thew tssues which are displeved as NOTR For
adkitional informarnon, plm'e contact your Privare Wealth Advisor
* Bank depasits are held o one or more FDIC member banks  Morgoan Stanley Bank, NA amor Morgen Stanley Priviie Bank Nattonal Associonion, affilndes of Morgan Stemley & Co. LLC

Bank deposits are eligible for FDIC msurance up 1o applicable inmus. Not SIPC wisured
Bank Depasire meny appear more than once in accommndkaie the yield axsaclated with each aceosnt in the program  Please contaet your Private Wealth Advisar for acdittomal information
¥ 1he cost basis und acquisition date of this rax lot was adpusred due to a wash safe

EM249VB-10130726-134223



Morgan Stan ley Supplemental Report
Private Wealth Management

Page: 67 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Coxt Market Value Unrealized Accrued  Yreto Mod. YTM@purch %
Face Vaiue Security Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Loss) Income Mat Dnr. YTM@mkt Port
113000 GOOGLE 08/06/2010 55.328'55 79.933.94 24,605.39 009
TICKER. GOOG 55328 55 707 38
70.000 GOOGLE 08/05/2010 34,155 80 49,516 60 15360 40 006
TICKER GOOG 34,155 80 707318
40000 GOOGLE 07/30/2010 19,368 00 ‘7!.295 20 892720 003
TICKER. GOOG 19,368 00 707 38
613000 GRAINGER W W INC COM 3720 1072472012 126,942.43 124,052 81 (2.889 62) 372 014
TICKER. GWW 126,942.43 202.37 372
204000 GRAINGER W W INC COM 3.720 1072372012 42729 86 41,283 48 (1.446.38) in 005
TICKER GWW 42,729 86 202.37 3in
882000 GRUPO TELEVISA SA ADR 0126 12/10/2012 21,043 55 23.443 56 240001 0.13 003
TICKER TV 21,043.55 2658 013
2,225000 GRUPO TELEVISA SA ADR 0.126 012772010 43,449 57 59,140.50 15,690 93 013 0.07
TICKER. TV 43449 57 26 58 013
20000 HANCOCK TIMBERLAND VITINC RSTD 000
CLASS B N/A
CUSIP 999HTV9A6
591000 IIANGLUNGPROP SP-ADR 0444 1071172012 10,251 01 11,908 65 1,657 64 044 0ol
TICKER. HLPPY 10,251 01 2015 044
2,666000 HANG LUNGPROP SP-ADR 0444 05/07/2012 49,480 96 5371990 423894 0.44 006
TICKER. HLPPY 49,480 96 2015 044
330000 HCP INC REIT 2100 012672010 8.980 24 14,902 80 5,922 56 210 002
TCKER HCP 8,980 24 45.16 2.10
290000 HCP INC REIT 2100 01272010 7.863 00 13,096 40 523340 210 001
TICKER. HCP 7.863.00 4516 210
280000 VICP INCREIT 2100 01/25/2010 781023 12,644 80 4,834.57 210 0oL
TICKER: LICP 781023 4516 210
This rqmn may reflect pomlnm held by cusrodians ather than Morgan Stanley & Co LLC or reflect tranxacnons executed away from us - Securlty Iuf . prices and purchase dares ded haretn with respect m any such
have heen ded hv youu IV- ke no represeasation as to the acciracy of rine values or amonnx of such pasi or or for any (such as welghted avernge yleld totals) that are derived
I.n \vlwle or i part from such o i dusa ma impacr the tosol weighted average yield of the ncmum

1S Freasury amd Government Agencies securities, wlm.h have the full futrh and credit b king of the U S Government, are not Imividnedly rared by axr credis reqmgs providers. To rerognice theve securities, we are displen g a raimg of
UGNR Certinn Government Sponvared Enterprises ((GSEy) ixvinry, which da not carry the fill fauh and credit backing of the federal government, mey not seek credit revmgs for certam of ther 1oves which are displaved as NOTR For
addional Informatian, please contact yorr Private Weallh Advisor
* Bank deposiis are held ot ane or more I'DIC member banks Morgun Stanley Bank. N A ancVor Morgan Stanley Private Bunk, Nationdl Assoclation, afflicnes of Morgan Stanley & Co. LLC.

Bank vepovits are eligible for FDIC insurance up to applicable hmus  Not SIPC insured
Bamk Deposiix meay appear mare thaw ance to accommadaie the yield assoviated with each arcownd in the progrom Please contact your Private Wealth Advisor for addittoml information
W Ihe cost bunis and acquisition date of this rax lot was adpusted due to a wash sale

EM249VB-20130726-134213



M Org a n Sta n ley Supplemental Report
Private Wealth Management

Page: 68 Fixed Income Valuation Valuation Currency:  USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days 10 Redemption
! 12/31/2012
Trade Date Reporting

Shares or Moodys Set. Date Orig. Cost Market Value Unrealized Accrued Yrito Mod. YTM@purch %

Face Value Security Description /S&P Coupon Red. Date Book Cost Market Price Gain (Loty) Income Mat Dur. YIM@mkt Port

480000 HCP INC REIT 2100 01/22/2010 13,565 78 21.676 80 8,11102 2.10 0.02
TICKER HCP 13.565.78 4516 210

4130000 HCP INC REIT 2.100 06/29/2010 128,500 28 186,510.80 58,010 52 210 021
TICKER: HCP 128,500 28 45 16 210

3300000 HCP INC REIT 2100 02/14/2012 137,262 50 149,028 00 11,765 50 210 017
TICKER HCP 137,262 50 4516 210

1,170000 HCP INC REIT 2 100 03/21/2011 41,784.20 52383720 11,053.00 210 0.06
TICKER: 1ICP 41,784 20 45 16 210

320000 HEALTH CARE REIT INC COM 3060  01/27/2010 12,753 14 19,612 80 6,959 66 306 002
TICKER HCN -12,753.14 6129 306

350000 HEALTH CARE REIT INCCOM 3060  01726/2010 13,895 15 21,451 50 1.556.35 306 002
TICKER. HCN 13,895 15 6129 306

310.000 HEALTH CARE REIT INCCOM 3060 017252010 12,380 26 18,999.90 6,619.64 306 002
TICKER. HCN 12,380 26 6129 306

510000 HEALTH CARE REIT INC COM 3060 0172222010 20,526 81 31,25790 10,731 09 306 004
TNICKER HCN 20.526.81 6129 3.06

3,200.000 [IEALTH CARE REIT INC COM 3060  03/112009 87,649 39 196.128 00 108.478 61 306 022
TICKER HCN 87,649 39 6129 306

2,550.000 HEALTH CARE REIT INC COM 3060 02/14/2012 143,305 41 156,289.50 12,984 09 306 [Nt}
TICKER HCN 143,305 41 61.29 . 306

600000 IIEALTII CARE REIT INC COM 3.060 0372172011 29.210.58 36,774 00 7.563.42 306 004
TICKER. HCN 29.210 58 6129 306

1,050 000 HEINZ HJCOCOM 2060 a3nzLzo11 50,849.51 60,564 00 9,714 49 206 007
CUSIP 423074103 50,849 51 5768 206

3,650 000 HEINZ HJCOCOM 2060 03/16/2009 115.413.00 210,532.00 95,119.00 206 024
CUSIP 423074103 115,413 00 5768 2.06

Tins repors may reflecs positions held by cusiodlons ather than Morgan Stanley & Co LLC or reflect trunsactions execnred away from ux - Sectinty lnformarion, prices and purchase dates provided hereln with respect m any such
pasitions ar ransactlons have been prov Ided by o We murke no ref as o the f tite values or amatnts of such positions or ransaesions or Jor any calendations (such as weighted averige yleld mials) that are derived
in whole or In pars from such wfe or data may linpact the total welghred average yield of the uccounr
US lreasury amd varlmmu Agtenclex securities, which heve thve fill fauth and credie haeking of the US Governmeny, are not iddovidwally reted by ovr credlr ranngs providers To recogmee these securlrles, we are displaving a rating of
UGNR. Cerraun (e { Cnrerprives (GSEs) veswers, which do nat exrry the full faith amd eredit backing of the federed government, may not seck credi rafngy for certam of their lvwes which are displayed as NOTR For
wddinonal inforastion plem: contact your Privave Wealth Advsor
* Bank deposirs are held o one or more £DIC member banks® Morgan Stanley Bank, N A ancVor Morgun Stamley Private Bank Natlondal Axociation offilires of Morgan Stanley & Co. LLC

Bark deposirs are ellgible for FDIC nxwrance up io upphmhlz Iimiux. Not SIPC inired
Bank Deposiis may appear more than once to the vield lated with each areosnt in the program  Please contact your Private Wedth Advesar for ixkditonal information
W The cast bavis and acquisition dare of iins rax lor was udjusted due 1o a wash sale

EM249VB-2010726-134223



Morgan Stanley Supplemental Report
Private Wealth Management

Page: 69 Fixed Income Valuation Valuation Curvency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Coxt Market Valne Unrealized Accrued  Yrein Mod. YTMgpurck %
Face Value  Security Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Loss) Income Mat Dur. YTM@mkt Por.
1,350000 HEINZ HJCOCOM 2060 02142012 70,428 96 77.868 00 743904 206 0.09
CUSIP. 423074103 70,428 96 5768 206
15,296 000 1IENNES & MAURITZ AB ADR 0223 05/07/2012 106,613.12 105,695 36 917.76) 022 012
TICKER" IINNMY 106.613.12 69 0.22
3467000 HONG KONG EXCHANGES & CLEARING 01386 05/07/2012 56.165.40 59.840. 4’ 3.675.02 039 0.07
LTD UNSPONSORED ADR (HONG KONG) 56.165 40 17.26 039
TICKER HKXCY
2,925000 IIORMEL GEO A & COCOM 0680 05/04/2012 84,835 24 91,289 25 645401 068 0.10
TICKER HRL 84,83524 3121 0.68
420.000 HOSPITALITY PROPERTIES TRUST COM 1 880 01/04/2012 9.863 28 9436.40 (26.88) 188 0.01
STK 9.863 28 2342 188
TICKER IIPT
490000 HOSPITALITY PROPERTIES TRUST COM 1.880 01/03/2012 11,443 66 11475 80 24 188 001
SIK 11,443 66 2342 1.88
TICKER HPT
500000 HOSPITALITY PROPERTIES TRUST COM 1880 02/01/2010 11,123 15 11,710.00 586.85 188 001
STK 11,423 15 2342 188
TICKER. HPT
580000 HOSPITALITY PROPERTIES TRUST COM 1.880 01/29/2010 12.828.09 13,583 60 75551 1.48 002
STK 12,828.09 2342 ]
TICKER HPT
510000 1IOSPITALLIY PROPERTIES [RUST COM 1.880 01/28/2010 11,142 48 11.944.20 80172 188 001
SIK 11,14248 2342 188
JICKER HPT
820,000 ITOSPITALITY PROPERTIES TRUST COM 1.880 0172772010 18.203.92 19,204 40 1,000.48 188 0.02
STK 18,203 92 2342 188
TICKER: UPT
Tine n.-mrf may reflect positions held by cusindlans other than Morgan Stanley & Co LLC or reflect ransactions executed away from us Securlry prices and purchase dates J ded herein with respect to any such
ions huve been decd Inr you We incke nn represeniution as to the accurary of the values o amounts of such or for uny calcl (such us welghted average yield tataly) that ure derived
m whole or In vt from such I or dasa mav unpact the toral welghted uverage vield of the moum
US Treasury amd va:mmem Age»clﬂ securites, which have the full futh and credit hacking of the U S Governmen, are nat indivichlly reved by our credi retings providers  To rerognize theve secunites, we are displaying a rafng of
UGNR. Certan G T (GSEY) txxwers which do roi earvy the full jenth and credit backing of the Jederal government, may nor seek credit ratings for cortinn of their ivawes winch are displayed as NOTR For

ddirtonal informurion, plea.m contact your Privive Weulth Advisor

* Bunk depasus are held o one or more FDIC inember banks Morgan Stawley Bank, N A ancifor Morgan Stanley Privare Bank, Natioml Axsoctition, affiliates of Morgan Stanley & Co LLC
Bank deposiis are eligible for FOIC hmrance up 1o opphcable hats - Not SIPC ivawed

Bemk Depasits mey uppear more than once o accommodaie the yield axsocicied with each accownt in the program  Plexse contact your Private Wedlth Advixar for additional formeion

W The cost basls und uoquiinion dare of this rax lor was adiusted dive to a wash sule

EM240VB-20130726-12422)



Morgan Stanley

Supplemental Report
Private Wealth Management
Page: 70 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Market Vulne Unrealized Accrued  Yrsto Mod. YTM@purch %
Face Valne Secwrity Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Loss) Income  Mat. Dur. YTM&mkt Port.
1100000 HOST HOTELS & RESORTS INC COM 0440 02/01/2010 12,042 80 17,237 00 5,194.20 044 002
REIT 1204280 1567 044
TICKER HST
1,140000 HOST HOTELS & RESORTS INC COM 0440 01/29/2010 1265229 17.863.80 521151 044 002
T 12,65229 1567 044
TICKER HST
1,100.000 HOST HOTELS & RESORTS INC COM 0440 01/28/2010 12,416 80 17,237 00 4,820 20 044 0.02
REIT 12416 80 1567 044
TICKER. IIST
1,680000 HOST HOTELS & RESORTS INC COM 0440 0172772010 18,876 65 26.325.60 7,448 95 044 003
REIT 18.876 65 15.67 0.44
TICKER HST
ACCRUAL. CASH DIVIDEND 99 00 000
1{OST HOTELS & RESORTS INC COM
EX DAE. 12/27/2012 PAY DATE: 01/15/2013
TCKER: HST
ACCRUAL CASH DIVIDEND 102 60 000
HOST HOTELS & RESORTS INC COM
EX DATE 12/27/2012 PAY DATE 01/15/2013
TICKER HST
ACCRUAL: CASH DIVIDEND 99 00 000
TIOST HOTELS & RESORTS INC COM
EXDATE 122772012 PAY DATE. 01/15/2013
TICKFR HST A
ACCRUAL CASI1I DIVIDEND ' 15120 000
HOST HHOTELS & RESORS INC COM
EX DATE 12/27/2012 PAY DATE. 01/15/2013
TICKER. HST
Thie npnn‘ may reflect pasinans held by cusradians other than Morgan Sranlev & Co LLC or reflect trunsactlions execured away from us - Security lon, prices and purchase dares 1 ded hereln with respect to any sich
lons have been [ dled by you We make no reprasentation as o the accuracy of the valves or amonnis of such pasistans or transactlons or for any mlrnlurlnm m-rh as weighted average yleld ratals) that are derived

In wlmk or u part from such Info or data may impuct the ro1al weighted average yeld of the account
US Ireanny aml Gmwmmm Agencies securities, which have the fildl faith and eredit backmg of the US Government, are not individuadly reted by anr credu ratings providerx. To recagmize thexe securities, we are display mg o g of
UGNR Cerienn Government Spornared Enterprises (GSES) wwsucrs, which do not carry the full fauh amd credit bucking of the Jederal governmens, may not seek credit retings for certain of their ixsuex which are dispiuved as NOTR For
wriditlonal informatron, please contact your Privare Wealth Advisor
* Bank depostix are held of one or more FDIC member bunks Morgan Stanley Bank NA. umdlor Morgun Stanley Private Bank Nationdl Assockitlan, ffillores of Morgan Stanley & Co. LLC
Rank depoxits are elhigible for FDIC irarance up o upplicable uniie: Not SIPC wsured
Bamk Depasiz may appecti more than anre 1o aceommodate the vield assocuted with euch accomnt in the program  Please contact your Privare Wealth Advior for addinonal mformation
W Ihe cost basis and acquisirion date of this iut lof wus adjusted die 1o a wash sale

EM240VB-20130726-134223



M (o) rg an Sta n ley Supplemental Report
Private Wealth Management

Page: 71 Fixed Income Valuation Valustion Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redemption
12/31/2012
Trade Date Reporting
Sharex or Moodys Set. Date Orig. Cost Market Valne Unrealized Acerned  Yrito Mod. YTM@purck
Face Valne Security Description /S&P Coupon Red. Date Book Cout Market Price  Gain (Loss) Income  Mal Dar. YTM@mkt Port
3,650000 HSBC HOLDINGS PLC ADR 2.300 02/14/2012 163,979.54 193.705.50 2972596 230 022
TICKER HBC 163979 54 5307 230
1,050.000 HSBC IIOLDINGS PLC ADR 2300 03/21/2011 52,395 00 55.723 50 3,328 50 230 006
TICKER {IRC 52,395 00 5307 230
2,450000 HSBC HOLDINGS PLC ADR 2300  06/04/2009 129,832 61 151249 50 21416.89 230 017
TICKER HBC 129.832 61 5307 230
262000 HSBC HOLDINGS PLC ADR 2300 12/192012 13,614 86 13.904 34 289 44 2.30 002
LICKER' HBC 13.614.86 5307 230
1,572000 HSBC HOLDINGS PLC ADR - 2300  05/07/2012 71,885 05 83.426 04 11,540.99 230 0.09
TICKER: HBC 71.88505 53.07 230
480,000 lISBC HOLDINGS PLC ADR 2300 1241212012 24,760 94 25473 60 71266 230 003
TICKER HBC 24,760 94 5307 230
584.000 HSBC HOLDINGS PLC ADR 2300  05/08/2012 26,539 65 30,992 88 4,453 23 230 0.03
TICKER HBC 26,539 65 5307 230
1,140000 ICICI BANK LTD SPON ADR 0667 1271272012 49,555 00 49,715 40 160.40 0.67 006
TICKER IBN 49,555 00 43 61 067
1398000 [CICI BANK L'ID SPON ADR 0667 05/08/2012 44,442.00 60,966 78 16.524.78 067 007
TICKER. IBN 44,442 00+ 43 61 067
1,000000 [HS INC COM 05/04/2012 101,317.50 96.000 00 (5,317 50) 011
TICKER [HS 101,317 50 96.00
760000 IMPERIAL OIL LTD CAD COM NPV 0457 1271272012 32.863.24 32.680 00 (183.24) 0.46 004
TICKER. IMO 32,863 24 43 00 046
929000 IMPERIAL OIL LTD CAD COM NPV 0457 05/08/2012 42,35933 39.947 00 (2412.33) 046 005
TICKER. IMO 42,359 33 43.00 046

This repnn may reflect pasitions held by cusmdsans other than Morgan Sranlev & Co LLC or reflect transactions executed away frow us Securlly :mrmallnn prices andpnmhmr dares provided herein wirh respect 1o any such

huve been provided by you We make no representation ax m the accuracy of the values or amoums of such f or for any I tauch as welghted average vield wtals) that are derved
m lrlmla or in part from Such iy data mav Iimpact the rotal weighted average vield of the accoumt
US lreasury amd vammnl 1b:cnclﬂ securiiies, whn h have the full folth and credis backing of the U S Goveniment, ure nor Imdividwally rated by our credit rarings providers  To recognize these securiilex, we are doplaving a rating of
UGNR. Certnn G T {GSEs) ussuers, which oo not carry the full Jaith amd ercdit backing of the federul government muy not seek creciit ratings far ceriain of thewr ixsues whick are dipluyed «s NOTR For

additional biformarion, plm.ve contact your Privare Wealth ddvisor

* Bautk deposus are held at ane ar more FDIC member bewks Morgon Stanley Bank N A andfor Morgan Stunley Privare Bark Nattondal Assoclarion, Jffilictes of Morgan Sksmley & Ca, LLC.
Bank deposis are ehgible for FDIC msurance up ra applicable limis Noi SIPC instred

Bank Depasits may appear more than once o accommnckie the vield associated with each accownt in the program, Please comact your Private Wedlth Aivisor for additonal mformation

W IThe cost basis and acquisition dare of this rax lor was adfusied due 1o a wash sule

¢ EM240VE-20130726-134223



Morgan Stan l'ey Supplen;ental Report .
Private Wealth Management

Page: 72 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redemption
- 12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Market Value Unrewlized Accrued  Yre to Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Loss) Income Mat Dur. YTM@mkt Port
ACCRUAL CASH DIVIDEND 11191 000

IMPERIAL OIL LTD CAD COM NPV
EX DATE 11/292012 PAY DATE 01/61/2013

TICKER IMO
6,735000 INNERWORKINGS INC 05/04/2012 7758720 92.808 30 1522110 0.10
TICKER INWK 77,587 20 1378
5,400 000 INTEL CORP 0.900 10/312012 117,933 84 111.348 00 (6,585 84) 090 0.13
TICKER IN1C 117,933 84 2062 0.90
3,000000 INTEL CORP 0900 02/14/2012 80,670 00 61,860 00 (18.810 00) 090 007
TICKER IN1C 80,670.00 2062 0.90
3,800000 INTEL CORP 0900 03/21/2011 75.867 00 78,356 00 2,489 00 090 009
TICKER' INTC 75,867 00 2062 090
5,800 000 IN1EL CORP 0900 1172772009 112,307.14 119,596 00 7,288.86 090 013
TICKER INTC 112,307.14 2062 090
2979000 INTUIT 0680 09/27/2012 173.41593 177.177 22 376129 068 020
TICKER. INTU 173.415.93 59.48 068
1,691.000 INTUIT 0 680 03/28/2012 97,522.34 100.572.90 3,050 56 068 011
TICKER INTU 9752234 5948 0.68
1420000 INTUIT 0680 02/14/2012 82,186 33 84.455 07 2.268.74 068 010
TICKER' INTU 82,186.33 59.48 068
1417000 INTUIT 0 680 1212222011 73,380 62 84276 64 10,896 02 068 010
TICKER INTU 73,380 62 59.48 068
27000 INTUIT 0 680 09/28/2012 1,569 07 1.605.84 3677 068 0.00
TICKER. INTU 1.569.07 5948 068
430.000 INTUTTTVE SURGICAL INC 02/14/2012 211.59591 210859 10 (736 81) 0.24
TICKER ISRG 211,59591 490 37
This nepmr mav reflact positions held by cusradlans other than Alorgan Stanley & Co 1LC or reflect runsacrions am:uml away from us  Security lnf lon, prices and dares ded hereln wirl respect 1o any such
heave been g ded by vou Wc makc na reprasentation as m the accuracy of ihe values ar amoints of such or lons ar for amy (sich as hoed uverage yueld tosals) thet are derived
in whole or ln pors from such inf i dara inay unpact the rsal weighred average vield of the accaum

US Treasury and Government Agenciey securitley, whlrh have the fill fenth cnd credut backing of the U S Government, are not undvdually rided by owr eredit rasings providery To recogze theve secnritier, we are displaving o ranng of
{/GNR. Certan Government Sponvared Enterprises (GSEs) iwery, which do wot carry the jull fuith and credit hacking of the federal government, may nal seck credif rings for certain of their vowes which are displaved us NOTR For
wdkditional wiformation, please comact your Private Weulth Advisor
* Bank depaxis are held w ane or more 1 DIC member banks  Morgan Stunley Bank N A andlor Morgan Stanley Private Bank, Natlowal Assoclanion, offilicnes of Morgan Stunley & Co. LLC

Bank deposirs are eligible for FDIC wsurance up to upplicable Iimus - Nov SIPC ired
Bank Deposits may appear more than once to kite the yicld 1vith euch account i the program Please contact your Private Weadth Advisar for wddittonal mformation
W Lhe cost basis and acquisition dure of this fax lot was adjusied die to a wush sule

v

. EM249VB-20130726-134223



Morgan Stan ley ) Supplemental Report
Private Wealth Management

Page: 73 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
Sharevor Moodys Set. Date Orig. Cost Market Valne Unrealized Accrued  Yretn Mod. YTM@purch %
Face Value Security Dexcription /S&P Coupon Red. Date Book Cost Market Price  Gain (Lots) Income  Mat Dar. YTM@mbkt FPort
143000 INTUITIVE SURGICAL INC 08/22/2011 49,347.61 70.122.91 20,775 30 008
TICKER. ISRG 49,347 61 490 37
206000 INTUITIVE SURGICAL INC 06/03/2011 71,742 51 101,016 22 2927371 ot
TICKER ISRG 71,742.51 490 37
127000 INTUITIVE SURGICAL INC 04/15/2011 46,521 04 6227699 15,755.95 007
TICKER ISRG 46,521 04 490 37
1,845 000  IPC THE HOSPITALIST CO 05/04/2012 71,367 92 73.264 95 189703 008
1ICKER. IPCM 71,367 92 3971
5996 000 ITAU UNIBANCO HLDNG S A. 0080  05/0722012 93,146.66 98,694 16 5.54750 008 0.11
TICKER ITUB 93,146.66 16 46 008
1498000 ITAU UNIBANCO HLDNG S.A. 0.080 12/172012 23,662 41 24,657 08 994 67 008 0.03
TICKER ITUB 23,662.41 16 46 008
2590000 ITAUUNIBANCO HLDNGS A. 0080 17122012 40,656 27 42,631 40 197513 008 005
TICKER. I'TUB 40,656 27 16 46 008
599000 ITAUUNIBANCO HLDNG S A. 0080  09/2872012 9,599.81 9.459 54 25973 008 001
TICKER 1TUB 9,599 81 16.46 0.08
1,018000 [ITAU UNIBANCO IILDNG S A 0080  08/02/2012 16,418 71 16,756 24 337.57 008 0.02
TICKER. [TUB 16,418 71 1646 008
1,619000 [TAUUNIBANCO HLDNGS A. 0080 05/08/2012 24,568 65 26.648.74 2,080 09 008 003
TICKER 1TUB 24,568 65 1646 0.08
ACCRUAL ADR DIVIDEND . 946 30 ’ 000

ITAU UNIBANCO HLDNG S.A.
EX DATE 12/26/2012 PAY DATE 03/25/2013
TICKER [TUB

ACCRUAL ADR DIVIDEND 4399 000
ITAU UNIBANCO HLDNG S.A

EX DATE 12/03/2012 PAY DATE 01/14/2013

TICKER ITUB

This mprm mav reflect poxitions held by cusrodians ather than Morgan Stankey & Co LLC or reflect tunsactions execured away from us  Securuy wfarmanon, prices and purchase dates provided herein with respect 1o anv such
have been | by i Wc nmke no represeniation as to the accuracy of the valies or amownrs of such positions or transactions or Jor any calcularions (siuch as weighted average ylald rarals) that are derived
m whole or ln port from sich nfo le data may Impact the rozal welghted average vield of the acconnr
US Treasury amd Gmtmmfm Amncm securities, wlm.h have the full fulth and credit backing of the U S Government are not imividwally rated by o1 credit ratmgs fers 1o rhese s . we are duplayng o retmg of
UGNR. Certan Gy 7 (GSEx) Ixswers, which do not carry the full futh and eredyt backing of the Jederal government nay nat seek credit ratings for certeam ey' thewr vomes winch are displayed ar NOTR For
adkisonal informarion, /)lm.m comiact your Priveve Wealth Advisor
* Bunk deposus ure held o one or more FDIC member banks Morgan Stanley Bank N A andfor Morgan Sialey Private Bank Nattondl Association affiliares of Morgan Stunley & Co. LLC
Bank tiepovis are eligible for FDIC manrance up to appliciuble lvnus. Noi SIPC inswd
Bank Depasits may appear more than ance fo accommodate the vield assoclated with euch accosnt i the progrem  Please contact your Privare Wealth Advasor far acklitional informailon
W Ihe cost basis and acquisirion dare of thns rax lor was adjusted due to a wash sale

EM249VB-20130726-134223



Morgan Stanley

Private Wealth Management

. Supplemental Report

Page: 74 Fixed Income Valuation : Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting

Skares or Moodys Set. Date Orig. Cost Market Value Unrealized Accrued Yrsto Mod. YTM@purch %
Face Valne Security Description /S&P Coupon Red. Date Book Cost Market Price Gain (Loss) Income Mat Dur. YIM@mkt Port.

ACCRUAL ADR DIVIDEND 23642 000
ITAU UNIBANCO HLDNG S.A

EX DATE: 122622012 PAY DATE 03/25/2013

TICKER ITUB

ACCRUAL: ADR DIVIDEND 408.76 000
ITAU UNIBANCO HLDNG § A.

EXDATE 1226/2012 PAY DATE 03/25/2013

TICKER' ITUB

ACCRUAL ADR DIVIDEND 94.54 000
ITAU UNIBANCO HLDNG S.A

EXDAIE 12/26/2012 PAY DATE 03/25/2013

TICKER. I'TUB

ACCRUAL ADR DIVIDEND 439 000
TTAU UNTBANCO HLDNG S A

EXDATE 12/03/2012 PAY DATE 0L/14/2013

TICKER. ITUD

ACCRUAL: ADR DIVIDEND 160 66 0.00
ITAU UNIBANCO HLDNG S A

EX DATE 12/26/2012 PAY DATE 03725/2013

TICKER ITUB

ACCRUAL ADR DIVIDEND . 747 000
ITAU UNIBANCO LILDNG S.A

CX DATE. 12/03/2012 PAY DATE 01/14/2013

HICKER [TUB

ACCRUAL: ADR DIVIDEND N 255.51 000
ITAU UNIBANCO HLDNG S.A.

EX DATE 12/262012 PAY DATE. 03/25/2013

TICKER ITUB

This report may reflect pomittons hekd by cusrodiant other than Morgan Stanley & Co LLC or reflect mansacnons executed away from us Sﬂ:urlly o prices und purchase dures provided hereln wirh respect to any siich
posistons or transartions have been pm\lthd by vou We inake nn representution as i the accurvcy of the values or amornrs of such p or for amy calcul {such as weighted uverage yield tasols) that ure derived
wn whole or i pars from such orl data may Impact the toial welghred average yieid of the aceaunl
1S Ireasury amd Gm't'mmenl Agem.‘tc.v secwritles, which have the fill futth and credi backing of the U S Government are not Imhividually rated by owr credit ratmgr providers. To recognee theve securities, we are displeying a raung of
{JGNR. Cerin( T {(iSEs) exswers, which do not carry the Jull finth and credut backing of the federcd governmeni, may not seek credit ratings jor certamn of their loes wiich are displaved ey NOTR For
wddrional informarlon, plm.ve comuct your Private Wealth Advisor
* Bank deposits are held ot one or more FDIC member bunks Morgan Stenley Bank, NA anlor Morgan Stanley Private Bank, Nationd Associanion, affiliies of Morgan Stanley & Co LLC

Bunk depasits are eligible for FDIC usurance up 1 applicable limis - Not SIPC Insured
Bank Depasits mav uppear more than ance o accommodate the vield associated with each account in the program. Pleae contact yorr Private Weadth Advisor for addinonal ugﬁmnn/mn
W Ihe cast hasls and acquisition date of ihis rax lor wus adjusted dve to a wash sale.

EM249VB-20130726-134223



MO rg an Sta n I‘ey Supplemental Report
Private Wealth Management .

Page: 75 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redemption
12/31/2912
Trade Date Reporting
Shares or Maoodys Set. Date Orig. Cont Market Vulus Unrealized Aeccrued Yrito Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Loss) Income Mat Dur. YTM@mkt Port.
ACCRUAL ADR DIVIDEND 1188 000

ITAU UNIBANCO HLDNG S.A.
EX DATE 12/03/2012 PAY DATE 01/14/2013

TICKER ITUB
5761000 Industnel & Commercial Bank of 0648 050772012 77,255 01 $3.419 28 616427 065 009
CHINA LTD REPRESENTING H SHARES 77,255 01 1448 065
TICKER. IDCRY
670000 1 G C CORP (F) UNSPONSORED ADR 0799 121127012 4533890 4193530 (3403 60) 080 005
TICKER. JGCCY 4533890 6259 030
235000 JGC CORP (F) UNSPONSORED ADR 0799 121072012 15,985 29 1470865  (127664) 080 002
TICKER IGCCY 15985 29 6259 030
521000 1GC CORP (F) UNSPONSORED ADR 0799 05/0872012 10,556.65 32.60939 205274 4 080 004
TICKER, JGC 303556 65 6259 080
550000 JOHNSON & JOHNSON 2640 03/04/2009 26,382 40 BS5500 1217260 264 004
TICKER. N 26382.40 70 10 264
163000 JOHNSON & JOHNSON 2640 03/0472009 8.007 67 11,426 30 3,41863 264 00l
TICKER INJ 4,007 67 70 10 264
1650000 JOHNSON & JOHNSON 2640 0271472012 106,988 97 115665 00 8,676 03 264 013
TICKER JNJ 106,988 97 70.10 264
1300000 JOIINSON & JOINSON 2640 032172011 75,108 02 S1,13000 1602198 264 010
TICKER: JNJ 75,108 02 70 10 264
800000 JOHNSON & JOHNSON 2640 0572072010 50,876 64 56,080 00 5,203.36 264 006
TICKER® JNJ 50,876 64 7010 264
1087000 JOLINSON & JOHNSON 2640 03/1672009 52,103 71 7619870 24,094.99 264 009
TICKER: INJ 5210371 7010 264
525000 JOHNSON & JOHNSON 2640 07/0572012 3546233 36,802 50 1.340.17 264 004
TICKER: IN] 3546233 7010 264

171l.t n!pnn‘ inay reflect positions held by cusmdians other than Morgan Stariey & Co LLC or reflect ransactions execured away from us Sa:urlly I ﬁmmlmn prices and purchase dates provided Imvln with respect fo any such

have been by you We imake no represeniarion as ro the accuracy of the values ar ainouns of such or for any calculesions (such as welghted average vield rorals) that are derved
ln whole or In purt from such lnf or dasa may impact ithe ioiul welghted average vield of the account
US Treasury amd varnmem Ag:n:m securiites, which have the fill fauth and credit backing of the U S, Governmens are nol imdividwally rased by ovr credit ratings providery To gnize rhese . we are duplaving a ratng, of
UGNR Cerran 7 {(GSEx) wxxwers, which do not carry the full faith und credit becking of the federal government, may nas seek wredit reatings for certain of thewr rewes which are despleved ox NOTR For

sidditional Informeation, plm.n- contacr your Privare Wealth Advisor

* Bank deposits are held at one or more FDIC member banks Morgan Staley Bank N A andfor Morgan Stanley Private Bunk, Natlonal Associarion, affiliares of Morgen Stanley & Co. LLC
Bank depoitx are ehgible for FOIC usurance up in apphcabls mis Not SIPC wanred

Bemk Depasitm my appear more than ance fo accommadate the vield axxociated with each wocount in the program  Please contact your Private Wedth Advisar for adkdinoned Information

W Ihe cast basts and ucquusition date of this 1ux lor wus adjusred die w0 a wash sale

EM249VB-20130726-134213



M 0 rga n Sta n ley - v Sui)‘plemennl Report
Private Wealth Management )

Page: 76 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set Date Orig. Cost Muarket Vulne Unrealized Accrued  Yreto Mod. YTM@purch %
Face Valne Securuy Description /S&P Coupon Red. Date Book Cont Market Price Gain (Losy) Income Mat Dur. YTM@mkt  Port.
4975000 JPMORGAN CHASE & CO 1520 03/30/2012 229,909 18 218,746 27 {11,162 91) 152 0.25
TICKER. JPM 229,909 18 4397 152
1,275.000 JPMORGAN CHASE & CO 1520 10/31/2p12 53.010.55 56.060 60 3,050 05 152 006
HICKER: IPM 53.010.55 4397 1.52
41000 XBFINANCIAL GROUP ADR Lg 0390 12/05/2p12 136028 147190 (86 94) 039 000
TICKER: KB 1,558 84 35.90 039
762000 KB FINANCIAL GROUP ADR 0390 12/05/2012 25281 25 27,355 80 2,074 55 039 003
1ICKER. KB 2528125 3590 039
41000 KB FINANCIAL GROUP ADR 0390  05/04/2012 1376 82 1.471 90 9508 039 000
TICKER 1,376 82 3590 039
144000 KB FINA.NC[AL GROUP ADR 0390 0173012012 5,298 60 5.169 60 (129.00) 039 001
TICKER KB 5,298 60 3590 039
14000 KB FINAVCIAL GROUP ADR 0390 117252011 450 14 502 60 5246 039 000
TICKER. 450 14 3590 0.39
463000 KB FTNA\'CIAL GROUP ADR 0 3% 112212011 15,422.44 16.621 70 1,199 26 039 002
TICKER KB 1542244 0.39
7000 KBTI II\ANCI.AL GROUP ADR 0390  09/14/2011 258.23 ’Sl 30 (693) 039 000
TICKER. 25823 3590 039
326000 KB FTNAI\CIAL GROUP ADR R 0390 0971372011 12723 78 11.703 40 (1,020 38) 039 a0l
TICKER KB 12,723 78 3590 0.39
951000 KB I'INANCIAL GROUP ADR 039 087177204 1 36,196 96 " 34,140 90 (2,056 06) 039 004
TICKER. KB 36,196 96 3590 039
ACCRUAL ADR DIVIDEND 21.55 000
KB FINANCIAL GROUP ADR
EXDATE 12/26/2012 PAY DATE 04/18/2013
TICKER KB

Thus report inay reflect positions held by custodians other thun Morgan Stanley & Co LLC or reflect transacrions execured away from s Security mformarion, prices and purchave dates pron ided herem with respect fo any such_

posinons ar mansacilons have been pmvldad Ay yvu Wc muzke 10 representation as m the accuracy of the valies or amounts of such pasitions or lons or for any calcul; (stch us welghied average yield raials) that are derived
In whole or In purs from such inf data nay linpact the 1otal weighned uveruge vield of the acconnt

S Treiairy il Government Agem:lcv secwrities uﬁlch have the fill faurh and ¢ redy backing of the US Governprest are not individvially rated by onr eredit rotings lers 10 recognize these we are divplaying a ratng of
UGNR. Cerian G d Lniery (GSER) tesuers, which do not carry the full feuth and credir backing of the federal government, may nas seek crediz raiugs jor certain of ithelr lowes winch are cisplayed as NOTR For

wridinonal informetion, plm.m comact your Privewe Wealth Advisor

* Bunk deposits are held ot one or mrore FDIC member binks  Morgan Stunley Bank, N A andfor Margan Sianley Private Bank Nutiondd Awoctatlon, offilares of Morgan Stnley & Co, LLC
Tk depasire are eligible for FDIC wimurance up io applicable [imis. Not SIPC venred

Bank Deposlis mity appear more than ance fo ace ommodkate the viek! axsociated with euch account i the program  Please comtacr )Tmr Private Wealth Advisor - Jor ackdhional mformation

W Ihe cost bavit and acquisition dare of this rax lor was adjusied due 1o a wash sale

¢
EM249VB-20130726-134223



Morgan Stanley

Private Weaith Management

Supplemental Report

Page: 77 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redempution
12/31/2012
Trade Date Reporting

Shares or Moodys Set. Date Orig. Cost Market Value Unrealized Accrued Yrvto Mod. YTM@purch %
Face Valus Security Descriplion /S&P Coupon Red. Date Book Cost Market Price  Gain (Loss) Income Mat Dur. XTM@mkt FPort.

ACCRUAL ADR DIVIDEND 400 49 000
KB FINANCIAL GROUP ADR

EX DATE: 12/26/2012 PAY DATE 04/18/2013

TICKER. KB

ACCRUAL. ADR DIVIDEND 2155 0.00
KB FINANCIAL GROUP ADR

EX DATE: 12/26/2012 PAY DATE: 04/18/2013

TICKER. KB

ACCRUAL ADR DIVIDEND 75.68 000
KB FINANCIAL GROUP ADR

EX DATE 12726/2012 PAY DA E- 04/18/2013

TICKER. KB

ACCRUAL ADR DIVIDEND 736 000
KB FINANCIAL GROUP ADR

EX DAIEL 12/2622012 PAY DATE 04/18/2013

TICKER. KB

ACCRUAL ADR DIVIDEND 243 34 000
KB FINANCIAL GROUP ADR

EXDATE 12/26/2012 PAY DATE. 04/18/2013

TICKER KB

ACCRUAL ADR DIVIDEND 368 600
KB FINANCIAL GROUP ADR

EX DATE: 12/26/2012 PAY DATE. 04/18/2013

TICKER KB

ACCRUAL. ADR DIVIDEI\D 171 34 000
KB FINANCIAL GROUP ADR

EXDATE 12/26/2012 PAY DATE. 04/18/2013

TICKER KB

Tins report may reflect pasitions held by eustodians other than Morgan Stanlev & Co LLC or reflect iramvactions executed away from us  Securny Informanion, prices anrlpurrln-e dares provided herewn with respect to any such
positions ar mansactions have been pmwtbd by you e make no representation as fo the accuracy of the valpes ar amounis of axh or or for am eal (wieh as welghted uverage yleld rosals) that ure derived
w1 whole ar in part from such or data inav unpact the rotal welghted averuge yield of rhe deccount
U S Treasury and Government Agencles securities, wiich have the fill faith and credir backing of the U S Governmens, are notr ixlwvidvally rowsd by ovr credit ravings provwlers  To recogmie theve secuninies we are displaying o ratng of
UGNR. Certain Government Sponsored Enterprises (GSES) tosners, which do nai carry the Jull Jaith and credit backing of the federal government, may aen seek credir rarings jor certain of thelr Ivsues which are displayed ax NOTR For
wddironal nformaron please comact your Privare Wealth Advisar
* Bank depoxirs are held of one or more FDIC member banks Morgan Stanlcy Bank N A. and/or Morgun Stanley Private Bank, Nationol Assocutnon afftfunes of Morgem Stanley & Co. LLC

Bunk deposits are cligible for FDIC nsurance up to applicable limus - Not SIPC inswred
Bumk Depaxits may uppear more than once in kate the vield Iwith euch accow m the program Plecse contact your Private Weulth Avisor for akdinional nformanon
W It casr basly and acquisirion dove of this tax lor was adjusied die to a wash sale.

* EM240VB-201 30726134223



Mo rga n Sta n ley Supplemental Report
Private Wealth Management

Page: 78 Fixed Income Valuation . Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Market Value Unrealized Accrued  Yreto Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Losy) Income Mat Dur. YTM@mkt Port.
ACCRUAL ADR DIVIDEND 499 82 0.00
KB FINANCIAL GROUP ADR
EX DATE 12/26/2012 PAY DATE 04/18/2013
TICKER KB
2,968.000 KDDI CORP UNSPONSORED ADR 0.310 05/07/2012 47,309.92 52296 16 4,986 24 031 006
(JAPAN) 4730992 1762 031
TICKER KDD1Y
700000 KIMBERLY CLARK CORP 3240 0372172011 44,358.02 59.101 00 14,742.98 324 007
TICKER: KMB 44,358 02 8443 324
2,100000 KIMBERLY CLARK CORP 3.240 03/1672009 93.303 00 177303 00 84,000 00 324 020
TICKER KMB 93.303 00 8443 3.24
1,600000 KIMBERLY CLARK CORP 3240 0271472012 114.953.92 135.088 00 20.134.08 324 015
TICKER. KMB 114.953.92 8443 324
ACCRUAL CASH DIVIDEND 518.00 000
KIMBERLY CLARK CORP
EX DATE 12/05/2012 PAY DATE 01/03/2013
TICKER KMB
ACCRUAL CASIi DIVIDEND 1.554.00 000
KIMBERLY CLARK CORP
EX DATE 12/05/2012 PAY DATE 01/03/2013
TICKER KMB
ACCRUAL CASII DIVIDEND 1,184.00 000
KIMBERLY CLARK CORP
LXDAlI: 12/05/2012 PAY DATE 01/03/2013
TICKER KMB
2,101 000 KIMBERLY CLARK DE MEXICOS AB 0510 1271072012 26,346 54 27.10290 756 36 051 003
DECV - 26,346 54 1290 051

E
IICKER KCDMY

TIHJ lwmn may reflect posirions held hy ru.vmdkmv other than Morgan Sranfev & Co LLC or reflect rransactions execured awiy: from us Secnrlly Informarian, prices and/mrrhnr dares provided heneln with rospect 10 any sich

lons have heew h_)' you We make no representaiinn s tn the acctiracy of the values ar amounis af such ar for any (swch as hted average yleld mials) that are derived
In ulmlz or In part from such mnfo h or dta mav impucr the toral mnglm.-d average vield of the account
U S lreasury amd Government Agﬂmev securtties, winch have the fill fulth and credit backing of the U S Government, are nor individidly roved by aur credit ratings providers  To recognce these L we are diplaving a rating of
UGNR. Ceriamn G T (GSEY) rexuers, which da nat carry the full fuuth and credit backing of the jederal government, may not seek creciil revogs Jor certain of their ixviex winch are displayed as NOTR For

wikditional information, /nlmve conract yoir Privare Wealth Advsor

* Bank depasits are held of one or more 1 DIC member banks  Morgan Steanley Bank, NA amdior Morgan Sianley Private Bank, Netiomd Assocration, offilvates of Morgan Stemley & Co. LLC
Bank depovits are eligible for CDIC insuranee i 1o applicable lmus. Nos S'IPC nsured

Bunk Depaosits may appear more than once 1o kute the yreld d with each accossn m the program  Please contact your: Private Wealth Advisor for addutiowd mformanon

¥ [he cosr basis and acquisition date of this rax lot was udjusred due 1o a wush sule

€

EM249VB-20130726-134223



M 0 rga n Sta n ley Supplemental Report
Private Wealth Management

Page: 79 Fixed Income Valuation Valuation Currency: USD
COVSOLIDATED JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redempuion
12/31/2012
Trade Date Reporting
Shares or Moodys Set Date Orig. Cowt Market Value Unrealized Accrued  Yrvto Mod. YTM@purch %
Face Value Securlty Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Loss) Income Mal Dur. YTM@mkt Port
168 000 KIMBFRLY CLARK DEMEXICOS AB 0.510 03/0772011 1.631. 2.167.20 53530 051 0.00
ECV 1631 1290 051
TICKFR KCDMY
5.643000 KIMBERLY CLARK DEMEXICOSAB 0510 012222010 41,043.40 72,794 70 31,751.30 051 008
DECV 41,043 40 12.90 051
TICKER: KCDMY
954000 KINDER MORGAN MANAGEMENT LLC SHS 05/01/2012 69,565.95 71.988 84 242289 0.08
TICKER. KMR 69.565 95 7546
12,439000 KINGFISHER ADR 0266 0510712012 116.926 60 114,936 36 (1.990 24) 027 013
TICKER: KGFHY 116.926.60 9.24 027
959000 KOC 1HIOLDINGS AS 0412 03/02/2011 17.795 28 25,087 44 7292 16 041 003
TICKER' KIIOLY 17,795 28 26.16 041
1,665 000 KOC HOLDINGS AS 0412 0172212010 25,455.88 43,556 40 18,100.52 041 005
TICKER. KHOLY 25455.88 26.16 041
1,0£3000 KOC HOLDINGS AS 0412 1102012 24919 80 26.500 08 1.580 28 04! 003
TICKER. KHOLY 24.919.80 26 16 041
549000 KOMATSU LIMITED ADRS 0.451 09/24/2012 11.644 02 14,114.79 2466 77 045 002
TICKER: KMTUY 11,648 02 2571 045
669000 KOMATSU LIMITED ADRS 0451 08/012012 15.067 49 17.199.99 2,132 50 045 002
1ICKER' KM1UY 15.067.49 2574 045
3151000 KOMATSU LIMITED ADRS 0.451 05/07/2012 88.070 45 8101221 (7,058.24) 045 009
TICKER KMTUY 88,070 45 2571 045
2,066 000 KRAFT I'DS GRP 2000 03/11/2009 46.444.52 93.941 02 47492 50 200 ol
1ICKER. KRIT 46.448.52 4547 200
317000 XRAFT FDS GRP 2.000 10022012 12,904 17 1441399 1,509 82 2.00 002
TICKER KRFT 12,904 17 4547 N 200

Thut report inay reflect pasiions held by custodumns other than Morgan Sranley & Co LLC or reflect transacrions execured away from us - Security Information prices and purchase dares provided hereln with respect m any such
prsitions or transuctions have been plm'ldfd 113 e e ke no representarion as m the accuracy of the walties or umounis of such pasitions or trunsactions or jor aimy caleulions (uich as weighted avernge yleld wsuls) thet are derived

In wiole or In purt from such arh data may Impacs the roral weighted average yield of the uccount
US reasury amd Gm\.'murm Agenﬂﬂ securitres, which have the full fauh awnd crelt backing of the US Governwent, are nor imdtvidvcally rared by anr credu ratings provuders I'o pnize these we are displening a roting of
UGNR Ceriain G 7 (GSEs) exvuers, which do not carry the jull fasth amd credit becking of the jederal government, muy nat xeck credit rotings for certaim of thelr Ixsies which are displeved o NOTR For

additioncd Information, plea.m contact your Private Wealth Advisor

* Bank deposis are held at one ar more FDIC member banks Aorgan Siunlev Bank NA amifor Morgan Stanley Private Bank. Newional Assoctation, uffilivies of Morgan Stunley & Co. LLC
Bk deposits ure eligible for FDIC wsirance up to applcable lumix. Not SIPC msurad

Bunk Depasits ma appeur more than once in accommodaie the vield assocated with ecch accownt w the program. Please contact yowr Private Wealth Advisor for addinonal information

W Ihe cast bavis and acquisition dve of this tax lor was wdjusted due to a wush sale.

EM249VH-20130726-134223



Morgan Stan l'ey Supplemental Report
Private Wealth Management

Page: 80 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Market Vulne Unrealized Accrued Yrito Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red. Date Book Cout Market Price  Gain (Lovs) Income Mat Dur. YTM@mkt Port
333000 KRAFT FDS GRP 2000 10/0272012 10837 90 15.141.51 4,303 61 200 002
TICKER. KRFT 10.837 90 4547 200
331000 KRALTI'DS GRP 2000 1072172008 10,278 60 15,050 57 477197 200 002
IICKER KRFT 10,278 60 45.47 2.00
ACCRUAL. CASH DIVIDEND 1.033 00 0.00
KRAFT FDS GRP
EX DATE 12/27/2012 PAY DATE 01/14/2013
1CKER: KRFT
ACCRUAL. CASH DIVIDEND 158 50 000
KRAFT FDS GRP
EX DAIE §227/2012 PAY DATE 01/14/2013
TICKER: KRFT
ACCRUAL CASH DIVIDEND 166 50 0.00
KRAI'T FDS GRP
EX DATE: 12/27/2012 PAY DATE 01/14/2013
TICKER. KRFT
ACCRUAL CASH DIVIDEND 165.50 000
KRAIT I'DS GRP
EX DATE 12/27/2012 PAY DATE. 01/14/2013
TICKER KRFT
1.800.000 L'OREAL S A. PARIS ADR 0 469 12/1212012 48,967 74 50364 00 1,396 26 047 006
TICKER LRLCY 44,967.74 2798 047
2,208.000 L'OREAL S:A. PARIS ADR 0 469 05/08/2012 53,676.48 61,779 84 8,103 36 047 0.07
TICKER LRLCY 53,676 48 2798 047
3,815.000 LAIR LIQUIDE ADR 0.513 05/03/2012 49.396 13 97.091 75 7,695 62 051 on
TICKER AIQUY #9.396 13 2545 051
3.110000 LAIR LIQUIDE ADR 0513 12/1212012 76,440 87 79.149 50 2,708 63 0.51 009
1ICKER AIQUY 76.440 87 2545 051
This report may reflect pasisons held by cusiadians orher than Morgan Stanley & Co LLC or reflect runsacnions exeruted away from us  Securiy info prices and purchase dares | ded herein with respect i any such

pasitions or transuctions nnve been provided by yos We make nn representation as o the areurvcy of the values ar amonnts of such pasinons ar transactions or for amy calenlations (uch as weighed avernge yleld totals) tht are devived
In whole or in purt from such imformanon  Incamplete ar maccurate dasa may Impact the total weighred average yreld of the account
US Ireasury und Government ,l;,em:u.-v securitier, which have the fill fuith and credit backing of the U S Governmens, are not imdividvially: reted by ovr eredis rdings proveders {0 recognize theve , we are disple a ruting of
UGNR Certaln O (GSEs) ixsuers, winch o not carry the Jull fih and eredit backing of the federal government, may ot seck credit relny jor cortain of their ixsuex which are lhtpl{g‘e(l ax NOTR For
acktirhoned tnformanon, pleaw comact your I’rlnlle Wealth idvisor
® Bank deposis are hekd of one or more FDIC member banks Morgan Stanley Bank, N A adfor Morgan Sianley Private Bank Nutiondl Axsocianion, offihares of Morgan Stanley & Co. LLC

Bank deposits are elyuble for FDIC Invirance up fo applicable lumis. Not SIPC inswred
Bunk Depasits muy appear more than ance to accommodie the yield associated with each accownt i the program  Plecse contuct your Private Wealth Advisor for akdhnonal nformatton
¥ The cast basis and acquisitlon duve of this tux lof wus adfusted due 10 a wash sule.

EM249VB-20130726-13422)



Morgan Stan ley Supplemental Report
Private Wealth Management

Page: 81 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redempuon
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Muarket Valne Unrealized Accrued  Yreto Mod. YTM@purch %
Face Value Secwrity Description /S&P  Coupon Red. Date Book Cost Market Price  Gain (Loss) Income  Mat Dnr. YTM@mkt Port
262000 LAS VEGAS SANDS 1.400 0772772012 10,107 17 12,093 92 1,986 75 1.40 oot
TICKER. LVS 10.107.17 46 16 . 140
164000 LAS VEGAS SANDS 1400 06/05/2012 7,538 13 7.57024 211 140 001
ICKER LVS 7,538 13 46 16 140
1.185000 LAS VEGAS SANDS 1 400 05/07/2012 66.551 50 54,699 60 (11.851.90) 140 006
TICKER LVS§ 66,551 50 46.16 140
1,990 000 LEXINGTON REALTY TRUST 0.600 01/18/2012 15,030 39 20.795 50 5,765 11 0.60 002
TICKER: LXP 15030.39 1045 0.60
1,150000 LEXINGTON REALTY TRUST 0600  01/0472012 8,682 24 12,017 50 333526 060 00l
TICKER LXP 8,68224 1045 060
1.330000 LLXINGTON REALTY TRUST 0600  01/03/2012 9,933 20 13,898 50 396530 060 002
TICKER LXP 993320 1045 060
ACCRUAL CASH DIVIDEND 298.50 000

LEXINGTON REALTY TRUST
EX DATE 12/2722012 PAY DATE 01/15/2013
TICKER. LXP

ACCRUAL CASH DIVIDEND 172 50 000
LEXINGTON REALTY TRUST

EX DATE 1272772012 PAY DATE 01/15/2013

TICKER LXP

ACCRUAL. CASII DIVIDEND 199.50 0.00
LEXINGTON REALTY 1RUST

EX DATE 122772012 PAY DATE 01/15/2013

TICKER LXP
3,197.000 LI& I'UNGLTD ADR 0067 07/30/2012 11,302 35 1144526 14291 007 ool
TICKER. LFUGY 11,302.35 358 0.07
13,907 000 LI & FUNG LTD ADR 0067 05/07/2012 60,356.38 49,787 06 (10.569 32) 007 006
TICKER LFUGY 60,356 38 358 007
This report may reflect paninons held by cusradians other than Morgan Stanley & Ca LLC or reflect iransacrions execuned awiy from us - Securly | prices and purchave dares ded herein with respect 1o any such
positians ar iransactlons have been provided by you We ke no representutinn as o rhe accuracy of the valies or amennrs of such positions or fransactions or for iy calrnlarlnm lwcll as weighned average yleld wials) that are derived
In whale or In purs from such inf or i data inay impuct the tosal weighted average yield of the account
US Ireasury and anrmnml Agem:lz.t securities, which have the fiull faith and credis backing of the U S Governmen, are nol undivihudly reded By owr credit ratings providers  To recogmse these sernrities, we are displaying a rting of
UGNR Certan prises (GSEy) wxswers, which do not carry the full Ruth and eredit bucking of ihe federad governmen’, mey wor soek credit resigs for certan of their ixswes which are displaved s NOTR For

adkdirional nformation, plea.ve contact yaur Privare Wealth Advisor

* Bank depasus are held o ane or more 'DIC member banks Morgan Stanley Bank N A amdfor Morgan Stanley Private Bunk, Nctionad Associction, affiliares of Morgun Stemley & Co. LLC.
Bank deposits are eligible for FDIC insurance up o applcable imits. Not SIPC insured

Bank Depaosits may appear mrore than once to accommodute the yield axsnclated with euch aceownt in the program Please contact your Private. Wexidth Advisor for adkdinional nformarion

W The cost basis and acquisirion dare of this rax lot was adjusted due 10 a wush sale

EM249VB-20130726-134223



M 0 rga n Sta n l'ey ’ Supplemental Report
Private Wealth Management

Page: 82 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redempuion
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Coxt Market Value Unrealized Accrued  Yrito Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red. Date Book Cost Market Price Gain (Loss) Income  Mat. Dur. YTM@mkt Port
16,790000 LI & FUNG LID ADR 0067 12/12/2012 56,414 40 60,108 20 3.693 50 007 007
TICKER LFUGY 56.414.40 358 0.07
20,569000 LI& 'UNG LID ADR 0067 Q5/08/2012 90,297 91 7363702 (16.660.89) 007 008
TICKER LIUGY 90,297 91 358 007
2230000 LINEAR TECHNOLOGY CORP 1040 05/04/2012 72,780 51 76.489 00 3.208 49 104 009
TICKER LLTC 72,780 51 3430 104
5540000 1.KQCORP 05/01/2012 94,728 18 1 I6.894 00 22,165 82 013
1ICKER LKQ 94,728.18 2110
4,190000 LONZA GROUP AG ZUERICH 1271272012 21,159 50 22,6679 1,508 40 003
UNSPONSORED ADR (SWITZERLAND) 21,159 50 541
1ICKER: LZAGY
5,130000 LONZA GROUP AG ZUERICH 05/082012 24,008 40 27.753.30 3,744 90 003
UNSPONSORED ADR (SWITZERLAND) 24,008 40 54]
TICKER LZAGY
280000 LTC PROPERTIES INC COM REIT 1 860 0172712010 6.995 36 9.853 20 285784 186 001
TICKER.LTC 6,995 36 59 186
320.000 LIC PROPERTIES INC COM REIT 1 860 01/25/2010 79752 11.260 80 3,285.58 186 0ot
TICKER. LTC 797522 3519 186
530000 LTC PROPERTIES INC COM REIT 1860 01/22/2010 13,689 04 18.650 70 496! 66 186 0.02
TICKER LTC 13.689 04 35.19 186
400000 LTC PROPERTIES INC COM REIT 1860 01/26/2010 9.744,56 14.076 00 433144 186 002
TICKER LTC 9.744 56 3519 1 86
205000 LUKOIL (OAO) ADR EACH REPR 4 ORD 3054 09/09/2011 11,871 24 13.837.50 1966 26 3105 002
RULO. 11871 24 67 50 305
TICKER: LUKOY
650000 ILUKOIL (OAO) ADR EACH REPR 4 ORD 3054 08/1772011 3611082 4337500 7.764 18 305 0.05
RUDBQ 25 36.110.82 6750 305
TICKER LUKOY
Tins report may reflect pasitlans held by custodians other than Morgun Sianley & Co LLC or reflect transacnions execured awuay from us  Securiy prices and purchase dares provided hereln with respect 1o iy such
pasitions or transactions have been prov nlrd 3 vost e nmh' no representution as 1o the accurucy of the valies or umonnis of such pasitions or trasacilons or for any caleulutians (ﬂ/ch as welghted averuge yield ttals) that are derived
1w whole or In purt from such Infa orh dara may unpact the solul weighred uverage vield of the ucconnt
US lreasury amd Gmrmlm'm Agenciex securltles vehich huve the fill fnth and eredli bauking of the U S Governmenr, are not individvally reded by our credit rotings provuders  To recognize these , we arc dl g u rating of
UJGNR Cerran Ge d / {GSES) evesers, which do mat carry the Jull fah aned crexdi bucking of the federal government, may not seek ereddit ratings jor certain of their rewes which are :I"playzd as NOTR For

additionad information, plm.n: contact your Privwe Wealth Advisor

* Bank depoxits are hekd of one ar more FDIC member banks Morgan Stanley Bank N A andéor Margen Stamley Private Bank Netional Axsociation, affilkwes of Morgan Stunley & Co LLC
Bunk depavits are ehgible for FDIC mvurance up io apphcable lomus  Not SIPC Insured

Bank Depasits may appear more than once io accommudate the yiekl associted with each accomt In the program  Please comiact your Provate Weddth Advisar for enkinonal wformation

I Ihe cost basis und acquisition dure of this rax lor was adjusted due 10 u wush sale

EM249VB-20130726-134223



M 0 rga n Sta n ley Supplemental Report
Private Wealth Management

Page: 83 Fixed Income Valuation Valuation Curreacy: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set Date Orig. Cost Market Vdue Unrealized Accrued  Yreto Mod. YTM@purch %
Face Value Security Description /S&P Conpon Red. Date Book Cost Market Price Galn (Loss) Income  Mat Dur. YTM@mkt Port.
345000 LUKOIL (OAO) ADR FACH REPR 4 ORD 3054 12/10/2012 22,166 25 23,287 50 1.121.25 3.05 003
RUBO0.25 22,166 25 6750 305
TICKER LUKOY
3,759000 LVMH MOET HENNESSY LOUIS VUITTON 0.554  05/07/2012 127,354 92 141,676.71 1432179 ' 0.55 016
PARIS ADR 127,354 92 3769 055
TICKER LVMUY
780000 LVMHMOET HENNFSSY LOUIS VUITTON 0554 12/12/2012 27.846.98 29398 20 1.551.2 0.55 003
PARIS ADR 27,846 98 3769 055
TICKER. LVMUY
955.000 LVMH MOET HENNESSY LOUIS VUITTON 0554 05082012 32,374.50 3599395 361945 055 004
PARIS ADR 32,374.50 3769 055
TICKER. LVMUY
1,845 000 MAXIMUS INC COM 0180 05/04/2012 81.296 97 116,640 90 3534393 018 013
FMCKER MMS 81,296 97 6322 018
3735000 MDU RES GROUP INC COM 0690 05/04/2012 86,498 12 7933140 (7.166.72) 069 009
TICKER MDU 86,498.12 2124 069
770000 MEDNAX INC 05/04/2012 53,905 24 61.230 40 7,325.16 007
[ICKER: MD 53,90524 7952
111000 MERCADOLIBRE INC 0.572 12/03/2012 7841 17 8,71905 87748 057 0ol
TICKER. MELI 784117 7855 . 057
642000 MERCADOLIBRE INC 0572 05/07/2012 63,160 79 50.429 10 (12.731.69) 057 006
TCKER MELI 63,160 79 78 55 . 0.57
ACCRUAL CASH DIVIDEND 1210 000
MERCADOLIBRE INC
EX DATE' 12/27/2012 PAY DATE 01/15/2013
TICKER MELI

Tins report may reflect positons held by cusradians other than Morgan Stanley & Co LLC or rejlect transacrions execured away from us Securuy llyamallon prices .md,mmlnne dares pron ided herew with respect o anv stich
pasitions or transactions Imvr h..en provided by o We make m represemtation us o the aceracy of rhe vulires or amonnis of such or ar for uny cale {ssch us weighred iverage yield wtals) that are derived
In whole or in part from suci ar data nav mpact the total weighred average vield of the m:connr
US Treasury amd Government Agcncmv xecurities, which have the fill fuith and credit backug of the U S Government, are not luitvidually: reded by our eredd ratings proveders  To recognece ihese securities, we are displaving o rating of
UGNR. Ceriaun Government Sponsored Futerprises (GSEs) vowers which de not earry the full falth and credu bereking of the federal government may not seck credit ratings jor certaln of thewr vemes whick are dhspleyed ax NOTR For
wrkditlonal wformation, pleuse contact your Privare Wealth Advisor
* Bunk deposiis arc held ar ane or more FDIC member banks Morgan Stanley Bank. N A andlor Morgan Sranley Privase Bank, Nedtonid Associanon affilicies of Morgan Stanley & Co. LLC

Bank depaxis are elygihle for FOIC murance up ro applicable lmis - Not SIPC wisured
Biank Depaxitx min: uppear more than once fo acrommodate the vield assocared with cach accownt in the progrom  Please contae t yonr Privare Secdih Advisor for adklitional informarion
W The cast basls and acquisition dare of this tux lot was udfusred due to a wush sule

EM249VB-20130726-134223



M 0 rg an Sta n ley Supplemental Report
Private Wealth Management

Page: 84 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Urder:  Days to Redempuon
12/31/2012
Trade Date Reporting

Shares or Moaodys Set. Dute Orig. Cost Market Value Unrealized Accrued  Yre to Mod. YTM@purch %
Face Value Secarity Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Loss) Income Mas Dur. YTMamkt Port
ACCRUAIL. CASH DIVIDEND 6998 » 000

MERCADOLIBRE INC

EXDATE 12/27/2012 PAY DATE 01/15/2013
TICKER MELI

4,245.000 MERCK & CO 1720 02/14/2012 162,347.48 173,790.30 1144282 172 020
TICKER MRK 162,347 48 4094 172

6,105000 MERCK & CO 1720 10/04/2011 198,356 33 249938 70 51.542.37 172 028
TICKER: MRK 198,356 33 4094 172
ACCRUAI. CASH DIVIDEND 1,825 35 000
MERCK & CO
EX DATE 12/1372012 PAY DATE. 01/08/2013

CKER. MRK
ACCRUAL, CASH DIVIDEND 2625.15 000
MERCK & CO
EX DATE l’ll3l”012 PAY DATE: 01/08/2013
1ICKER.
710 000 MICHELI\‘ (CGDE)-UNSPON ADR 0477 09/12/2012 10,832 12 13,624 90 2,792 78 048 002
TICKER. MGDDY 10.832.12 1919 048
483000 MICHELIN (CGDE)-UNSPON ADR 0477 08/14/2012 6,854 69 9.263 77 241408 048 0.01

TICKER MGDDY 6,854 69 919 048

2,579000 MICHELIN (CGDE)-U’NSPON ADR 0477 05/07/2012 38,504 47 49.491 0l 10.986 54 048 006
TICKER. MGD] 38,504 47 1919 048

1420000 MICROSOFT CORP 0920 02/14/2012 43,632 62 3792777 (5.704 85) 092 004
IICKER- MSFT 43,632 62 26.71 092

2930000 MICROSOFT CORP 0.920 07/29/2011 82,306 04 78.259 42 {4.046.62) 092 009
TICKER. MSFT 82,306 04 2671 092

1,150000 MICROSOF1 CORP 0920 0372172011 28,558 53 30.716 16 2,15763 092 003
TICKER MSFT 28,558 53 2671 092

This :qmn may reflect panitions held by cusmdians other than Morgan Stanley & Co 1LC or reflect iransacnions execured awvy from us - Securlfy uformation prices and purchase doves provided herein with respect o any such
huve been provided hv vt ie ik no representunton ax i the acenuracy of the yalues or amounrs of such pasitions or transactions or Jor any ealculutions (such as weilghted uveroge yiold totads) that are derhved

m whole or In part from such inf e Vese or data iy unpuct the total wvelghted average vield of the uccount
US Treasury aml Gmrmmenl Agcmﬂ securtties, which have the fill faith and credit backing of the U S Government, are not indwvichilly resed by aur credii ratngs provaders te recognise these securities, we are dixplayig a riting of
UGNR. Certun G T (GSEY rexnery, which da not carry the full juith ad credir backing of the Jederal government may not seek crexit reaings for cervam of their iesues which are diaplaved s NOTR For

additional lnformatian, plm.'e eontact yaur Privare Wealth Advisor

* Bank depaxus are held o ane or more FDIC member binks  Morgan Stanley Bank N.A amdlor Morgan Stinley: Privaie Bank, National Associanon affiliates of Morgan Stanley & Co. LLC
Bark depnsits ore ellgible for FIC mxurance up to applicable s Not SIPC wsured

Bank Depasus may appedar more than once 1o accommodkate the veld avoeiared with each aocount m the program  Please comtact yaur Private Wealth Advisar for askdinonal mformation,

1§ The cost busls and acquisition dure of this tax lot was adfusted due to a wush sude

EM249VB-20130726-134223



Morga n Stan ley Supplemental Report
Private Wealth Management

Page: 85 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redempuion
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cont Muarket Vulue Uinrealized Accrued  Yreto Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red. Date Book Cost Market Price Gain (Loss) Income  Mat. Dur. YTM@mkt Pors
1,650 000 MICROSOFT CORP 0920 09/10/2010 39,646 04 44,071 01 442497 092 005
TICKER: MSFT 39.646.04 2671 092
2,400 000 MICROSOFT CORP 0920 0472072009 45,269 76 64,103 28 18,833 52 092 007
[ICKER. MSFT 45,269 76 2671 092
4,450000 MICROSOFT CORP 0920 10/31/2012 124,673 43 118.858 17 (5.815.26) 092 013
TICKER: MSFT 124,673.43 2671 0.92
2896000 MICROSOF1 CORP 0920 0872372012 88911 83 7735129 (11.560.54) 092 009
[ICKER: MSFT 8891183 2671 092
6,300000 MICROSOFT CORP 0920  02/14/2012 193,030 74 168271 11 (24.759 63) 0.92 019
TICKER MSFT 193,030.74 2671 092
2383000 MICROSOFT CORP 0920  03/21/2011 59.224.46 63.649 22 4424.76 092 007
TICKER. MSFT 59,224.46 2671 092
3,387000 MICROSOFT CORP 0920 0972012010 85.250.79 90,465 75 521496 0.92 0l1o
1ICKER. MSFT 85.250 79 2671 092
1,442 000 MICROSOFT CORP 0920 09/02/2010 34,218 66 38.51539 4,296.73 092 004
1ICKER MSFT 34.218.66 2671 092
13,406,000 MI1SUBISIHI UF) FIN GRP INC SPONS 0131 05/07/2012 62,358.01 72,660 52 10,302 51 013 008
ADR 62,358 01 542 013
TICKER. MTU
2810000 MOBILE MINI INC COM 05/04/2012 52,812.55 58.585 69 5,773.14 007
TICKER MINI 52.812.55 20.85
1.639000 MOBILE TELESYSTEMS SP ADR 0737 1271072012 28,699 71 30,567 35 1.867 64 074 003
TICKER MBT 28,699 71 8 65 074
155000 MOBILE TELESYSTEMS SP ADR 0737 1171672012 2,696 94 2 890 75 193.81 0.74 000
TICKER* MBT 2,696 94 1865 074
393000 MOBILEIELESYSTEMS SP ADR 0737 11/09/2012 6,642 56 7.329 45 646 89 074 00l
1ICKER: MBT 6.642 56 1365 0.74

Tins repore may reflect positlons held by cusindins other than Morgan Stanley & Co LLC or reflect transuctions execured away from us - Security informanion, prices and purchase dares provided herein with respect ro any such

ar Iive been provided In- you, ll’v nmkr no representation as to the accuracy of the walies ar amounts of such positions or transaciions or for any caleulurions (such as welghted average yield wtals) that are derived
ln whole or i pori from such mju dutu may Impact the iotal welghted averuge vield of the accoumt
U S. I'reasury aml Government Agencies secunties, wlm:h herve the full fuh and credlt ecking of the U S Governmenr, are not imhvidually rated by our credit revlngs providers o recognize these , we are diple a raiing of
UGNR Certamn (x T (GSEx) eesuery, which do noi carry the full fouth and credit backing of the federal government, may not scek ¢ redit ratings for certamn of their ixsuex which are displeved as NOTR For

wekdirloncd Informatian, plm.m comtact your Privare Wealth Advisor

* Bank deposirs are held of ane or inore FINC member banks Morgan Stanlev Bank N 4 acdior Morgan Stanley Private Bank, Netional Association, offiliates of Morgen Stanley & Co. LLC
Bank deposits are eligible for FDIC mvirance up 1o applicable lunvs - Not SIPC insred

Bunk Depazis may appear more than once o aecommodate the yield associated with cach account 1w the program  Please contact your Private Wealth Advisar for additonal informanon

W 1he cast bavis and acquisltion dute of this tux lot was wdjusted dve s a wash sale,

EM249VB-20130726-134213



M org an Sta n ley Supplemental Report
Private Wealth Management

Page: 86 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redemption
12/31/2012
Trade Date Reporting
Shures or Moodys Set. Date Orig. Cout Market Valne Unrealiyzed Accrued  Yrito Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red. Date Book Cout Market Price  Gain (Loss) Income  Mat Dur. YTM@mkt  Port.
43000 MOBILE TELESYSTEMS SP ADR 0737 03/07/2011 802 71 80195 (0 76) 074 000
TICKER. MBT 80271 1865 074
1,752000 MOBILE TELESYSTEMS SP ADR 0737 12/09/2010 36,997 33 32,674 80 (4322 53) 074 004
TICKER MBT 36,997.33 18 65 0.74
2,191.000 MOBILE TELESYSTEMS SP ADR 0737 01/2772010 42,334 50 40.862 15 (1,472 35) 074 005
TICKER' MBT 42,334 50 18.65 074
835.000 MONDELEZ INTL INC 0520 10/21/2008 15,988 52 21253.42 5.264 90 052 002
TICKER' MDLZ 15.988.52 25.45 0.52
6200000 MONDELEZ INTL INC 0520 03/11/2009 85951.15 157,809 84 71.858 69 052 018
TICKER MDLZ 85951 15 2545 052
950000 MONDELEZ INTL INC 0520  02/0972012 2387033 24,180 54 31021 052 003
TICKER MDLZ 2387033 2545 052
1,000 000 MONDELEZ INTL INC 0520 037162011 20,048 10 2545320 5405 10 052 003
[ICKER. MDLZ 20,048 10 2545 0.52
ACCRUAL CASH DIVIDEND 108.55 000
MONDELEZ INTL INC
EX DATE. 12/27/2012 PAY DATE 01/14/2013
TICKER: MDLZ .
ACCRUAL CASH DIVIDEND 806 00 000
MONDELEZ INTL INC
EX DATE 12/2772012 PAY DATE 01/14/2013
TICKER: MDLZ
ACCRUAL CASH DIVIDEND 123 50 0.00
MONDELEZ INIL INC
EX DATE. 12/27/2012 PAY DATE. 01/14/2013
TICKER. MDLZ

s reporr may reflect pasitlons held by cusmdians other than Morgan Stanlev & Co LLC ar reflect transachions execured awav from us Semno' Infarmarlan, prices and purchase dates provided herein with respect 1o any such

have been A Inv you We make no representation as to the accuracy of the valies ar amonnss of such or for any caleule (such as weighted «verage yield mials) thar are derived
m whole or In part from such info ar b data may unpuct the total weighted averuge yield of the accoumt
US Treasury amd Government Agenues securinies, which have the fill faith rmd credit backing of the US Government, are mof indidlly rated by owr credit ronngs providers 1o recogmize theve seenrities, we are diplayng a raiing of
UGNR. Certenn (e Frierprises (GSEY) wewwery, whith do not carry the jull faith and cresint ixcking of the federal government, may not aeek credit rtings for certain of thear ixsues which are displayed as NOTR For

cddinonal nformation, pluu\! contact vour Privare Weulth Advisor

* Bank deposus are held  ane or more FDIC member banks Morgan Stanley Bunk. N A. andlor Morgan Stanley: Provate Bank Nationed dxsociation, offiliates of Morgan Sianley & Co. LLC
Bunk depasirs are eligible for FOIC hisurance up 1o applicable hmits - Not SIPC wnsnred

Bemk Deposits mey uppear more than ance i ar dute the vield d with each account m the program  Please contact your Privare Wealth Advisor for udditional Informaran

W The cost basis und acquisition dare of tus rax lot was adjusted due 10 a wash sale.

EM249VB-20130726-134223



M 0 rg a n Sta n ley Supplemental Report
Private Wealth Management

Page: 87 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redempuon
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Murket Valne Unrealized Accrued Yrito Mod. YTM@purch %
Face Valne Security Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Loss) Income Mat Dar. YTM@mkt Port
ACCRUAL. CASH DIVIDEND 130 00 0.00
MONDELEZ INTL INC
EX DATE 12/27/2012 PAY DATE 01/14/2013
TICKER- MDLZ
590000 MONMOUIH REAL ESTATEINVT TR SH B 0600 0172772010 4,043 30 6,11240 2.069.10 060 001
EN INT COMMON MARYLAND 4,043 30 1036 060
TICKER MNR
600 000 MON\AOUT H REAL ESTATEINVI TRSH B 0600  01/26/2010 4,080 92 6.216 00 2.135.08 060 001
COMMON MARYLAND 4,080 92 1036 060
TICKER MNR
500000 MONMOUTH REAL ESTATEINVT TR SH B 0600  01/252010 339079 5.180 00 1,789 21 060 001
EN INT COMMON MARYLAND 3,390.79 1036 0.60
TICKER- MNR
80000 MONMOUTH REAL ESTATEINVT TR SH B 0600 017222010 5,863 91 9,116 80 3,252 49 060 001
EN INT COMMON MARYLAND 5,863 91 1036 060
TICKER. MNR
1,100000 MTN GROUP LTD SPN ADR 0.751 12/1212012 21,527 00 23.595.00 2,068.00 075 003
TICKER. MINOY 21.527 00 2145 075
1,356.000 MTN GROUP LTD §PN ADR 0751  05/08/2012 23,689 32 29,086 20 5396 88 075 003
TICKER MTNOY 23,689 32 2145 075
3965000 NATIONAL INSTRS CORPCOM 0560  05/04/2012 108,599 37 102,336.65 (6.262 72) 056 012
TICKER. NATI 108,599.37 2581 056
360000 NATIONAL RETAIL PPTY INC COM 1620 017252010 7,175 11 11,232 00 4,056 89 162 001
RELT 7175 11 3120 162
TICKER: NNN
600000 NATIONAL RETAIL PPTY INC COM 1620 0172272010 12,017 88 18,720 00 6.702.12 162 0.02
REIT 12,017 88 3120 162
TICKER: NNN

Thus repors may reflect positlons held by cusmdians other than Morgan Stanley & Co LLC ar reflect mansacrions executed awuy from us  Security lnformetion prices and purchose dutes provided herein with respect o any such

posishons ar ransoctions have been provided by yon We inake o representation as o the aceuracy of the values ar amounes of suck o lons or for any calcul {surh as weighted average yield totals) thar are derived
w1 whole or in part from such info orh dava mav impact the toral weighted average yleld of the accoum
/S Treasery and Goverament Agencles sceurltles, which have the fill juth and eredit bucking of the U S. Governmeni, are wor individially reded by onr crodit ratlngs 1 ders To recognrse these lev, we are deplen ing o ranng of

UJGNR. Certcun Governmen Spansored Enterprises (GSEs) evwers, whivh do not earry the full fauli and credit backing of the foderd government may nol seek credit rarings jor cerfam af thetr rowen wiich are doplayed as NOTR For
«idirional information, please contact your Privare Wealth Advisor
* Bank deposis are held ot one or more FDIC member banks  Morgan Stankey Bunk NA amdlor Morgan Stanley Private Bank, Nationdl Assoctation, offiliuies of Morgan Stanley & Co. LLC
Benk deposine wre eligible for FDIC ursurance wp to apphcable hmus  Noi SIPC msured
Bank Depaviss mav appear more than once fo arcommaodate the vield axsoclated with each accownt i the program  Please contact your Provate Wealth Advisor for additional informerion
W The cosr basts and acquisition dare of this fax for wus udjusied due 1o i wash sale

EM249VB-20130726-13422)



M O rg a n Sta n ley Supplemental Report
Private Wealth Management

Page: 88 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemptian
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Market Value Unreallzed Accrued  Yrxto Mod. YTM@purch %
Face Vaine Security Dexcription /S&P Conponm Red. Date Book Cost Market Price  Gain (Loss) Income Mar. Dur. YTM@mkt Port
410.000 NATIONAL RE1AIL PPTY INC COM 1620 017262010 8,179 68 1279200 461232 162 ool
REIT 8,179 68 3120 162
TICKER' NNN
360000 NA1IONAL RETAIL PPTY INC COM 1.620 017272010 7.062.40 11.232.00 4,169.60 162 001
REIT 706240 3120 162
TICKER: NNN
1.145000 NEDBANK GROUP LTD SPONS ADR 0697 12102012 23,690 05 25808 30 2,11825 070 003
TICKER. NDBKY 23,690 05 254 070
101000 NEDBANK GROUPLTD SPONS ADR 0697 0370772011 191302 227654 363.52 070 000
1ICKER' NDBKY 191302 22.54 070
30000 NEDBANK GROUPLTD SPONS ADR 0697 10/28/2010 586 94 67620 8926 070 000
TICKER: NDBKY 586 94 22,54 070
2,765000 NEDBANK GROUP L1D SPONS ADR 0697 01272010 43,742 30 62,323 I 18,580 80 070 007
TICKER NDBKY 43,742 30 2154 070
671000 NEOGEN 07/1712012 29,768 24 30,409 72 641 48 003
TICKER NEOG 29,768 24 4532
314000 NEOGEN 06/26/2012 13,650 37 14230 48 580 11 002
TICKER. NEOG 13.650 37 4532
1415000 NESTLE SA CHF10 SPONS ADR 1816 05/07/2012 86,173 50 9221555 6,042 05 182 olo
20 ADRS - | REG'D) 86,173 50 6517 182
TICKER: NSRGY
495000 NESTLE %A CHF 10 SPONS ADR 1.816 01/29/2010 23,653.58 32,259 15 8.605 57 182 404
20 ADRS - | REGD) 23,653 58 6517 182
LICKER NSRGY
250000 NESTLE SA CHFI0 SPONS ADR 1816 09/25/2007 10,985 11 16,292 50 5.307 39 182 002
20 ADRS - | REG'D) 10,985.11 65.17 182
TICKER NSRGY
This lrpnn may reflect positlons held by custodians other than Morgan Sianley & Ca LLC or reflect munsactions executed away from us Securlor I:yhnmllnn prices and purchase dares provided hereln wirk respect o any such
I; lons have heen d hv you We mucke nn representarion as m the accurvcy of the valies or amounts of uuch or jor any calcule {such ax welghted averuge yreld mials) that are derived
m whole or In part from such inf ke data may impacr the sotal weighted average yield of the uccounr
U S, I'reasun amd (‘mlrnnncm Agencies secunines, whlch Derve the firll faith and credi bucking of the U S Government, are not imdividually rewed by our eredit remgs providers To reragnice theve securities, we are dixplaving a rating of
l/nyR Certeun L (GSEs) ixxuery which o not cany the full fnth and eredi backing of the federed government mey nor seck credit rarings jor eertam of their towex which are displayod ax NOTR Far

iirionel Informarion plm.ve contact your Privare Wealth Adhlsar
. Bank deposits ure held af ane or more FDIC member banks  Morgan Sianley Bink, NA andbor Morgan Stanley Private Boank Newtondl Assocution, affilines of Morgan Stomley & Co. LLC
Bank deposits ure ehgible far FDIC urrance up m applicable limus  Not SIPC usnred
Bank Dc.-pmllv may appear more than once to arcommodkue the vield associated with euch accownt in the progrem  Pleaxe contact your Private Wealth Advisor for addilanal ifarmarton
W Ihe cosr hans and acqulsition date of this 1ax lat was adyusted due to a wash sale.

EM249VB-20130726-134223



MO rga n Sta n ley Supplemental Report
Private Wealth Management

Page: 89 Fixed Income Valuation Valuation Currency: USD
. CONSOLIDATED : JOAN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting .
Shares or Moodys Set. Date Orig. Cost Market Valne Unrealized Accrued Yreto Mod. YTM@purch %
Face Value Secarity Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Losy) Income Mat Dur. YTM@mkt Port.
410000 NESTLE SA CHFI0 SPONS ADR 1.816 08/07/2007 15821 88 2671970 10,897.82 182 003
20 ADRS - 1 REG'D) 1582188 6517 1.82
TICKER NSRGY
88,000 NESTLE SA CLIF10 SPONS ADR 1816 11/08/2012 551392 5,734 96 16104 1.82 o0t
20 ADRS - 1 REG'D) 5,573.92 6517 182
TICKER NSRGY
1,524000 NESTLE SA CHFI0 SPONS ADR 1816 05/08/2012 92,278.20 9931908 7,040 88 182 0.01
20 ADRS - | REG'D) 92.278 20 65.17 1.82
TICKER. NSRGY
305000 NETEASE.COM INC COM STK 12/1072012 12,7144 12971 65 25721 0ot
IICKER NTES 12714 44 42.53
281000 NETEASE COM INC COM STK 10/20/2011 12931.90 11,950 93 (980 97) 0.01
TICKER NTES 1293190 4253
578000 NE1EASE COM INC COM STK 0172712010 20.292.77 24,582 34 4,289.57 003
TICKER. NTES 2029277 4253
600000 NEXTERA ENERGY INC 2640 1073172012 41,761 98 4151400 (247.98) 2.64 005
TICKER NEE 41,761 98 69.19 264
750000 NEXTERA ENERGY INC 2640 02/1412012 45,242 03 51,892.50 6,650 47 : 264 006
TICKER NEE 45.242 03 69.19 264
1,000 000 NEXTERA ENERGY INC 2640 03212011 52,835 00 69.190 00 16,355 00 ad 264 0.08
TICKER NEE 52,835 00 69 19 264
3300000 NEXTERA ENERGY INC 2640 03/11/2009 145.569.93 228,327 00 82,75707 164 026
TICKER: NEE - 145,569 93 6919 2.64
1.102000 NIKEINCCL B COM STK 0840 08/10/2012 104,220 99 56,863 20 {47,357 19) 084 006
TICKER.NKE | 104.220 99 5160 084
1492000 NIKEINCCL B COM STK 0840 06/04/2012 155,225.89 76.987 20 (78.238.69) 0484 009
I'ICKER. NKE 155,225 89 5160 084
Tins repors may reflect positions held by custodians ather than Margan Sianley & Co LLC or reflect mumactions execured away from ns churlly of prices und purchase dates | ded herein with respect ro any such
positions or ransactons havs been pmvl.hi by vou We make no rey lon as to the f tine valines ar wimounis of such lons or for any calculations (such as weighted average yield totals) that are derived
1w whole or in part from such uiformarh orh dasa may impact the 1osal n!lglmd average vield of rthe account
{8 Treaary wnd Government Ag!nchv Yecurties, which heve the fill fauh wd credu backing of the U S Governmeni, are not imlividvally raied by our credi ratings providers Ta recognice thexe . we ave duploving a ranng of
UGNR. Certan T (GSEY) ixsuers, which do not cery the qull fauh and credit backing of the federal government, may nor veek creddlt ratinge for certamn of their issues which are :lltplmul a .VOTR Far

wdditional informarion, plrme comact your Privare Wealth Advisor

* Bawk deposits are held ot one or more FDIC member banks Morgan Stanlev Bank N.A andfor Margan Stanley Privare Bank, Netlonal Assoction, affilives of Morgan Stanley & Co LLC
Bunk deponiss are eligible for FDIC nsunance up to applable lomis Not SIPC insured

Bank Depaxin may uppear more than once ro accommodate the vield axsacraied with each accow i1 the program  Please contact your Private Wealth Advisor for ixdittonal Informanon

W Ihe cost bavs and acquisition dave of this tax lot was adjusied due 10 a wash sele

EM249VB-20130726-13421)



M Org a n Stan I'ey Supplemental Report
Private Wealth Management

Page: 90 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redempuion
12/31/2012
Trade Date Reporting
Shares or Moodys Ser. Date Orig. Cost Market Valne Unrealized Accrued Yrito Mad. YTM@purch
Face Value Security Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Loss) Income Mat Dur. YTM@amki Port.
4565000 NIKEINCCL B COM STK 0840 12/24/2012 235554 00 235,554 00 044 027
TICKER NKE 5160 084
1,971 000 NIKE INCCL B COM STK 0 840 1171472012 178,085 17 101.703 60 (76.381 57) 0384 on
[ICKER: NKE 178,085 17 51.60 0.84
1,460 000 NOKIAN TYRES OYJ UNSPONSORED AME 0746 127122012 30616 20 29419 00 {1.197 20) 075 003
RICAN DEPOSITORY RECEIPT 30.616 20 2015 075
TICKER NKRKY ‘
649000 NOKIAN I'YRES OYJ UNSPONSORED AME 0746 07/0272012 11.499 37 13,077 35 1.57798 0.75 ool
RICAN DEPOSITORY RECEIPT 11,499.37 20.15 0.75
TICKER: NKRKY
1,261 000 NOKIAN TYRES OYJ UNSPONSORED AME Q746 05/08/2012 3032705 25,409 15 (4,917.90) 075 003
RICAN DEPOSITORY RECEIPT 30327 05 2015 075
TICKER. NKRKY
1,645.000 NOVARTIS AG USD SPON ADR 2.057 05/0772012 89,865 86 104,128.50 14,262 64 206 012
REP 1720 REGD SHS 80,865 86 63 30 206
TICKER NVS
780000 NQVO NORDISK A/S ADR 1264 05/0712012 114,998 60 127230380 . 1230520 226 014
TICKER: NVO 114,998 60 16321 226
208000 OAO GAZPROM ADR LEVEL { ADR w 0.455 12/05/2012 1.888.64 2,023.84 (376 63) 046 000
PROGRAM 2,400.47 973 0.46
LICKER, OGZPY
2,037000 OAO GAZPROM ADR LEVEL 1 ADR 0455 12/05/2012 18.495 96 19.820.01 132405 046 002
PROGRAM 18,495 96 973 046
TICKER OGZPY
1,236 000 OAO GAZPROM ADR LEVEL 1 ADR 0455 07/312012 11,108 80 12,026 28 91748 046 ool
PROGRAM 11,108 80 973 046

[ICKER OGZPY

Tlm n:pnn may n-jlecl positions held by cusrodians other than Margar Stanlev & Co LLC or reflect transactions executed uway from us Sa.-urhy Informatlon prices and/;mrhuwe dares provided horein with respect m any such
h

have heew ded hv you I¥e make nao representution us 1o the accuracy of the vulues ar umounts of such [ lons or for any ¢ (such as hted average yleld mials) that ure derrved
In whole or In port from such uf or data may Impact the roral welghred uveruge vieid of the account
US Ireasury and anmmrl Agoncies sceurises, which have the fill funth and credi backing of the U S Govermnens, are not uxdvidwally reved by our credi ranngs providers  To recognize theve vecuriies, we are displayng o rating of
UGNR Certain (; Ftery (GSESs) sssuery, which do nal carry the full Juith and credis backing of the federal government, may nof seck credit ratings jor cerram of their rewes whah are diyplayed ax NOTR For

addirional mformarion plea.ve contact your Priviwe Wealth Advisor

* Bunk deposirs ars held ot one or more FDIC member banky Morgan Staley Bank N A amdfor Morgan Sianley Private Bank National Assocluon, offiliates of Morgan Stanley & Co, LLC
Bk deposus are eligible for FDIC misurance up to applicable limis Noi SIPC uowred

Bank Depasis muy appear more than ange fo accomarodare the yield associared with each acvownt in the program Please comtact your Private Weulth Awisor for addinonal information

W Ihe cost basis and acquilsition dare of this tax lof was udjusted due to a wash sale

EM249VB-10130726-13422)



MO rga n Sta n l'ey Supplemental Report
Private Wealth Management .

Page: 91 Fixed Income Valuation Valuation Currency: USD ¢
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
Sharex or Moodys Set. Date Orig. Cost Market Value Unrealized Accrued Yreto Mod. YTM@purch %
Face Vaine Secnrity Description /S&P Conpon Red. Date Book Cost Market Price  Gain (Loss) Income Mat Dur. YTM@mkt Port.
1,079000 OAO GAZPROM ADR LEVEL { ADR 0455 09/09/2011 12,366 10 10.498 67 (1.867 43) 046 001
PROGRAM 12,366 10 973 0.46
TICKER OGZPY
3,147000 OAO GAZPROM ADR LEVEL 1 ADR 0455 087172011 36034 73 30,620 31 (5.414.42) 046 003
PROGRAM 36,034 73 973 046
TICKER OGZPY
1,440 000 OAO GAZPROM ADR LEVEL 1 ADR 0455 12/1272012 13,003 20 1401120 1,008.00 046 002
PROGRAM 13.003.20 973 046
TICKER OGZPY
1,759.000 OAO GAZPROM ADR LEVEL 1 ADR 0455 10/05/201 1 17,044 53 17.11507 70 54 046 002
PROGRAM 17,044 53 973 046
TICKER. OGZPY
2,688.000 ORACLE CORP 0480 03/21/2011 81,406 08 89,564 16 8.158 08 048 010
IICKER' ORCL 81,406 08 33 048
2062000 ORACLE CORP 0480 ' 08/06/2010 49.920 81 68,705 84 18.785 03 048 008
TICKER ORCL 49,920 81 3332 048
1037000 ORACLE CORP 0 480 08/05/2010 24,739 60 3455284 9313 24 048 004
I'ICKER. ORCL 24,739 60 3332 048
7.050.000 ORACLE CORP 0480 02/14/2012 202.465 43 234,906 00 32,440 57 048 0.26
TICKER ORCL 202,465 43 333 048
273000 ORASCOM CONSIRINDS S A E ADR 12/10/2012 10,592 40 11,452 35 859 95 001
TICKER. ORSCY 10.592 40 4195
403000 ORASCOM CONSTRINDS S A E ADR 04/04/2011 16,575 39 16.905 85 33046 002
TICKER' ORSCY 16,575 39 4195
990000 ORASCOM CONSIRINDS SA k ADR 01/042011 49.191 02 41,530 50 (7,660 52) 0.05
TICKER ORSCY 49,191 02 4195
1,145000 ORIFLAME COSMETICS SA ADR 0871 12/10/2012 16,121 60 18,171 15 2,049 55 0387 0.02
TICKER: OFLMY 16,121 60 15.87 087
17u.t n'mrr may reflect positions held by custodians other than Morgan Stanley & Ca LLC or reflect rransactions executed away from us  Security Informarlon, preces and purchase dares provided hereln with respect m any such
have heen [ hv vou iWe muke i representatinn as i the accuraey of the walues ar f siich or tons or for wny caleslatlons (such as welghted average yield rtuds) that are derived
m whole or i part fram such i i Vete or | duta muy Impuct the totul weighted uveruge vield of the ucconm
1S Treasury and Government A;,em'mt securites which have the fill fuuth and credit barking of the U S Governmen, are not indevedwally reted by our credit ratings providers To recognlze these securines, we are disphn ing a ranng of
{JGNR Certamn T (GSEx) sxvuers, wiie h do not carry the ull fusth and credi baoking of the federed government, may not seek ¢ redit ratings for certamn of their resues which are displeaed as NOTR For

addilonal Informanon, pleme conmact your Privare Wedlth Adhvor

* Bank deposits ure held ot one or more FDIC member banks  Morgan Stanley Bank N amdfor Morgan Stanley Private Bank, Natiomd Assocuinion, offilletes of Morgan Stanley & Co. LLC.
Bank depoxiix are ehyible for FDIC marcine up o applicable mirs Nov SIPC e

Beank Depasies muy appear mare than once o ace ommodkite the 3 ield axsaclated with each account in the program, Pleee contact youwr Private Wedlth Advisor for akditional information

¥ T'he cast basrs and acquisition dare of ths rax lot wus adjusied due 1o a wash sale

¢ EM249VB-20] 30726-134223
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M Ol'g a n Sta n l'ey Supplemental Report
Private Wealth Management

Page: 92 Fixed Income Valuation Valustien Currency:  USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redempuion
123172012
Trade Date Reporting
Shares or . Moodys Set. Date Orig. Cost Moarket Value Unrealized Accrued Yrito Mod. YTM@purch %
Face Value Security Description /S&P Conpon Red. Date Book Cost Market Price  Gain (Loss) Income Mat Dur. YTMamkt Port
5183000 ORIFLAME COSMETICS SA ADR 0871 1072872010 17.416 61 8,220 66 (9.19595) 047 001
TICKER. OFLMY 17.416 61 15.87 087
769000 ORIFLAME COSMETICS SA ADR 0871 11/16/2010 21,921 04 12,204 03 9,717 01) 087 001
TICKER® OFLMY 2192104 1587 087
205000 ORIFLAME COSMETICS SA ADR 0471 12/30/2010 5.284 86 3.253 35 (2,031 51) 0.87 000
TICKER OFLMY 5,284 86 1587 087
3000 ORIFLAME COSMETICS SA ADR 0871 12/3172010 7713 4761 (29 52) 037 0.00
TICKER. OFLMY 713 1587 0487
1.573 000 ORIFLAME COSMETICS SA ADR 0871 0172772010 44,830 50 24,963.51 (19,866 99) 087 003
TICKER: OFLMY 44,830 50 1587 047
1695000 PATTERSON CO 0 640 05/042012 58,659 88 58019 85 (640 03) 004 007
TICKER. PDCO 58,659 88 3423 064
585000 PEARSON PLC 25P SPONSORED ADR 0708 05/30/2012 10,498 59 | |.430.90 9323i 071 0.01
‘1IICKER: PSO 10,498 59 9.54 071
2,951.000 PEARSON PLC 25P SPONSORED ADR* 0708 05/07/2012 55995 52 57. 667 54 1,667 02 071 0.07
TICKER PSO 55,995 52 19 5 0.71
385000 PLRRIGOCO 0360 05/04/2012 40411 45 40,051 55 (359 90) 0.36 0.05
TICKER. PRGO : 4041145 104.03 036
1130000 PETROLEO BRASIL ADR 12/12/2012 21,063 20 22001 10 93790 0.02
TICKER PBR 21,063 20 1947
1.381 000 PETROLEO BRASIL ADR 10/09/2012 31.75029 26,888 07 (4.86222) 003
TICKER. PBR 31.75029 1947
1,050.000 PHILIP MORRIS INTL 3.400 02/15/2012 83,963 04 8732200 3,858 96 340 .10
TICKER. P 83,963 04 8364 340
2819000 PHILIP MORRIS INTL 3400 03/16/2009 95,111 09 235.781 16 140,670 07 340 027
1ICKER' PM 95.11109 8364 3.40
This r\!mrr mav reflect ,m.mmm held hy custodians other rhan Morgan Stanley & Co LLC or reflect irunsactions executed awuy from us  Security prices amd purchase darex . ded herein with respect to any such
inns hove been provide ‘Ip_v yu We nmh no reprasentation as i the accuracy of the values ar amounts of such pasittons or ar for any calcuh (sirch as welghted average yield tatals) it are derived
ln whole or in purt from wuch o i data mav Impact the rotal welghred uverage vield of the uccounr
U'S Treusury and Government Agencies secuirities \rlm.h have the fill fuith and credlt backing of the U S Gavernment, are nor individually: roted by owr credu ratmgs provders o recognise these securities, we are displaving a rnng of
UGNR. Certeln e 7 (CrSFy) axsuers, which da not carry the jull falth and credit backing of the federal government, mey not seck credit ritings jor cericun of thelr ixsues which are displayed o NOTR For

uddittonad informution, plmm contact your Privve Wealth Advicor

* Bank depasus are held at ane or more FDIC member banky Morgun Stanley Bank N A wnifor Morgun Stanley Private Bunk Nationdl Axsoctation affiliares of Morgan Stanley & Co. LLC
Bank deposits ure clgible for FDIC mwirance up to applicable lnlis: Not SIPC nsured

Bemk Deposis may appodr more thim ance 10 uccommodate the vield axsoriated with each arcow in the program  Pleave contuct yoir Privare Wealth  chasar for ackhinonal information

W Ihe cosr basis and acquisition dwte of Bils tux lor was adusied due 10 a wavh suls

EM249VB-20130726-1 34221



M OI'g an Sta n ley Supplemental Report
Private Wealth Management

Page: 93 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
Sharesor Mondys Set. Date Orig. Cost Market Valne Unrealized Accrued Yreto Mod. YTM@purch %
Face Value Security Dexcription /S&P Coupon Red. Date Bonk Cost Market Price  Gain (Loss) Income Mat Dar. YITMgmkt Port
81000 PHILIP MORRIS INTL 3400 06/21/2006 3,092.49 6,774 84 3,682.35 340 0ot
TICKER PM 3.09249 83 64 . 340
500:000 PIILIP MORRIS INTL 3400 10/3172012 43,869 00 41,820 00 (2.049,00) 340 005
TICKER: PM - 43,869 00 83 64 340
ACCRUAL. CASH DIVIDEND 892.50 000
PHILIP MORRIS INTL
EX DATE 1(2/2422012 PAY DATE. 01/11/2013
TICKER PM
ACCRUAL CASH DIVIDEND 2,396 15 000
PHILIP MORRIS INTL
EX DATE 12/24/2012 PAY DATE- 01/11/2013
TICKER. PM
ACCRUAL CASH DIVIDEND 68.85 . 000
PHILIP MORRIS INTL
EX DATE 1272472012 PAY DATE 01/11/2013
TICKER. PM
ACCRUAL CASH DIVIDEND 425.00 000
PHILIP MORRIS INTL
EX DATE. 12/24/2012 PAY DATE 01/11/2013
TICKER. PM
26000 PHILIPPINE LONG DISTANCE TEL CO 2133 121172012 1,647 10 1,594 06 (5304) 213 000
SPONS ADR 1,647 10 6131 213
TICKER: PHI
506000 PHILIPPINE LONG DISTANCE TEL CO 2133 12/10/2012 31.28775 31.022 86 (264 89) 213 0.03
SPONS ADR 31,8775 6131 213
TICKER: PHI
190.000 PHILIPPINE LONG DISTANCE TEL CO 2133 11/1572010 10,666 54 11.644.90 982 36 213 0.01
SPONS ADR 10.666.54 6131 213
TICKER. PHI
Tinus report may reflect pasitions held by cusiduans arher than Morgan Sramiey & Co LLC or reflect iamsachions execnred away from us Secuﬂfy Mnnmllnn, prices andpun:ham dares provaded herewr with respecr to any such
have been | dhed By you Wc muke nn represeitation as in the accnracy of the valves ar amotints of such or for any (swch as welghied avernge yiold toals) that are derived

ar

Iu wihole or In pars from such data may impact the mnal welghred average yield of the account
US lreasury amd Government Agencies securities, whmll have the firll faith and credu b king of the U S Governmenwt are ot imdividwally rated by oxr credi rotingy providery o recagmee thexe securiles, we are doplay g a rating of
UGNR. Cei tatn Government Sponvared Enterpraes (GSEX) isyuers, whieh da nos carry the pull falth and crodit backing of the federal government, mey not seck credi ranings for cerian of therr ioatex which are displaved as NOTR For
adklitional informaron, please comact your Privive Wealth Advisor
* Bunk depasitx are held af one or more FDIC member banks Morgan Stanley Bank. N A undior Morgan Starley Private Bonk National Axsociution, afftlicies of Morgon Stuniey & Co LLC

Bank deposis are eligible far FDIC usurance up to apphcable hmire: Not SIPC wsured
Bank Depasits mug appeur more than once to accammockite the viekd axsociated with each accos i the progrom. Plewse contact yovr Privare Wealth Advisor for ackdinonal wiformation
W I cost basisand acquisition date of this rax lot was adfusied due 1o a wash sale.
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Morgan Stanley " ™ Supplemental Report
Private Wealth Management

Page: 94 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
N Ry - 1213172012 ¢
Trade Date Reporting
Shares or Moodys Set. Dute Orig. Cost Market Vulue Unrealized Accrned Yriwo Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red. Date Book Cont Market Price  Gain (Loss) Income Mat Dur. YTMigmikt Port
1,152000 PHILIPPINE LONG DIS1ANCE TEL CO 2.133 01272010 68,125 71 70.629 12 2,503.41 213 0.08
SPONS ADR 68.125.71 6131 213
TICKER PHI '
1,871 000  POTASH CORP OF SASKATCHEWAN 1 400 05/072012 81,650 81 76,1309 (3.51982) 140 009
INC CAD NPV 81,650 81 40 69 140
TICKER POT
945000 POTASH CORP OF SASKATCHEWAN I 400 01/06/2009 23,106.13 3845205 15,345 92 140 004
INC CAD NPV 23,106.13 40 69 140
TICKER. POT
451.000 POTASH CORP OF SASKATCHEWAN 1 400 01/02/2009 10,874 77 18.351.19 747642 1 40 002
INC CAD NPV 10.874.77 40 69 140
TICKER. POT
875000 POTASH CORP OF SASKATCHEWAN 1400 0972872012 38,164 88 35,603 75 (2,561.13) 140 004
INC CAD NPV 38,164 88 40 69 140
[ICKER. POT
1,789.000 PPC LTMITED UNSPON ADR 0244 1271072012 12,344 10 14365 67 2,02157 024 002
TICKER PPCYY 12,344 10 803 024
485000 PPC LIMITED UNSPON ADR 0244 0340772011 3824 76 3.894 55 6979 024 000
1ICKER. PPCYY - 3.824.76 803 024
3,968 000 PPC LIMITED UNSPON ADR 0244 012712010 3630720 31.863.04 (4,444 16) 024 004
LICKER: PPCYY ' , 36,307 20 803 024
655000 PRTITLIO RECOVERY e 05/04/2012 4461107 69,993 30 25,382.23 008
TICKER PRAA 461107 106 86 .
299000 PT BK MANDIRI PERSERO 1BK UNSP 0148  06/05/2012 215235 2.506 82 35447 015 0.00
TICKER PPERY 215235 838 0.15
4,686 000 PT BK MANDIRI PERSERO 1BK UNSP 0148 05/3172012 34,136 57 39287 42 5,150 85 015 004
ICKER PPERY 34,136.57 838 015

e

This report may reflect positlons held by cusiodians other than Margan Stanley & Co LLC or reflect transactions execured awav from us  Securliy information prices und purchase dares provided herein with respect to any such
positians ar mimsactlons have been provided by vou e umh 1o represemsarion as m the acenracy of the vilues ar amosnis of sich positions or transacnons or for any calewlutions (such as welghted average yleld muals) thas ame derived
in whole or In purs from such or ir data may Impact the toral weighed average yield of the accounw
4§ Ireosury ami Government Agencies secunties which have the full finth and credis bicking of the U'S Government, are not imbividvally rated by onr credis ratings providers. To recognize these secirities, we are displinving o rating of
UGNR Cerramn Governmew Sponsored Enterproes (GSEs) Ixsiers, which da not carry the jull faith and credit backing af the fecieral government, may nal seek credis rafings for ceriain of their ivsies which are dixplived «x NOTR For
«ikdittonal Informarion pleaxe comtact your Privare Wealth Advisor
* Bunk depasits are held af ane or more FIUC member banks  Morgan Stanley Bank, NA andfor Morgan Stanley Private Bank National dvsociatlon, affilluiet of Morgen Sianley & Co. LLC
Bank deposiis ure cligihle for FDIC aronce up 1o apphcable hmus  Not SIPC insured
Bemk Deposits mey appear more thin once io are lute the veeld fared with cach accownt in the program  Pleave contact your Private Wealith Advisar for avditional Informeaiion
W The cosr basis und ucqulsition dane of this rax.lot was adjusted due fo a wash sale.

c

EM249VB-20130726-134223
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M 0 rg an Sta n ley Supplemental Report
Private Wealth Management
Page: 95 Fixed Income Valuation Valuation Currency:  USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redemption
12/31/2012
Trade Date Reporting
Sharexor Moodys Set. Date Orig. Covt Murket Value Unrealized Accrued  Yrito Mod. YTM@purch %
Face Value Security Description /S&P  Cospon Red. Date Book Cout Market Price  Gain (Losy) Income Mat Dur. YTM@nkt  Pore
592000 PT BK MANDIRI PERSERO TBK UNSP 0148 03/2272011 4,025 96 4.963.33 93737 015 001
TICKER: PPERY 4,025 96 838 015
2227000 111 BK MANDIRI PERSERO TBK UNSP 0148 12/29/2010 15.768 72 18,671.17 290245 015 0.02
TICKER: PPERY 15,768 72 838 015
8,000 PT BK MANDIRI PERSERO TBK UNSP 0148 1273072010 58 14 6707 893 015 000
TICKER: PPERY 58 14 8.38 015
2,961.000 PT BK MANDIRI PERSERO TBK UNSP 0148 1211072012 24,724 35 24,425 02 100 67 015 003
TICKER PPERY 24,724 35 838 015
8000 PT SEMEN GRESIK PERSERO 1050 03/02/2011 143 99 256 80 11281 \ 105 000
UNSPONSORED ADR (INDONESIA) 1439 3210 105
TICKER PSGTY
970000 PT SEMEN GRESIK PERSERO 1050 120372010 20,446 35 31,13700 10,690.65 105 004
UNSPONSORED ADR (INDONESIA) 20,446 35 3210 105
TICKER PSGTY
483000 PT SEMEN GRESIK PERSERO 1050 12/10/2012 1512273 15.504 30 381 57 105 002
UNSPONSORED ADR (INDONESIA} 15.122.73 32.10 105
TICKER PSGTY
456 000 PT UNITED TRACTORS-UNSPON ADR 0926 12/102012 16,602 96 18,363 12 1.760 16 093 002
(INDONESIA) 16.602.96 4027 093
TICKER PUTKY
225,000 PT UNITED IRACTORS-UNSPON ADR 0926 09/05/2012 9912.38 9,060 75 (851.63) 093 oot
(INDONESIA) 991238 4027 093
TICKER: PUTKY
26000 P1 UNITED IRACTORS-UNSPON ADR 0926 07/30/2012 1,146 75 1.04702 (99 73) 093 000
{INDONESIA) L146 75 4027 093
TICKER. PUTKY .
This rr,mn‘ e reflect positions held by cusrodians other than Morgan Sranley & Co LLC or reflect munsacrions exceused away from s Sﬂ-urhy Info lon prices and purchase dares p ded herein with respect m any such
l hmr Innn ded hy you We make no represeniation as o the acesracy of the vlues or amounis of such f tans or for any culenle (surh as weighred uveruge yleld totuls) that are derived
m whole or ln purt from s i or data may limpact the totul weighted uveruge vield of the account
US treasury amd Gm'ﬁmmenl A;,'cm'lﬂ securities, which have the fill fauth and eredu hacking of the U S Governmenr are not Individually rted by our ¢ redit ratingx dere To nze these L we are displaying a rating of
UGNR Cerrain G T (GSEx) wswers, which do not carry the Jull palth and credit backing of the federal government moy nor seek credi ratings for cortain of their vevex which are displaved ax NOTR For

udkditional wiformation pleme contact ,“mr Privae Wealth Advisor

* Bunk deposits are held ot one or more 1:DIC member banks Morgan Stanley Bank N A adlor Morgun Siamey Private Bonk, National Avwsocianon, affthares of Morgan Stanlev & Co LLC
Bank depasis are ehgible jor FDIC msurance up 1o applicable lmis. Not SIPC nwured

Bumk Deposits auey appenr more than once to accommodate the vield axsociared with euch account in the program  Plecse contact your Private Weudth Advicor for wkhinsonal nformation

W ILhe cast busts and acquisition dure of this tax lot was adjusted due fo a waxh sale

EM249VB-20130726-134223



Morgan Stan ley - ' Supplemental Report

Private Wealth Management v
Page: 96 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* . Sort Order:  Days to Redempnon
' 12/3172012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Coxt Market Value Unrealized Accrued  Yreto Mod. YTM@purch %
Face Vaine Security Descripion /S&P Coupon Red. Date Book Cost Market Price  Gain (Loss) Income MaL Dur. YTMamkt Port
389000 11 UNITED TRACTORS-UNSPON ADR 0926 07717212 17.867.63 15.665 03 (2202 60) 093 002
(INDONESIA) 17867 63 4027 ) 093
TICKER. PUTKY
35000 P1 UNITED 1RACTORS-UNSPON ADR 0926 03/0772011 1,798 17 1.409 45 (388 72) 093 000
(INDONESIA) 1.798 17 4027 093
TICKER. PUTKY
472000 PT UNTTED TRACTORS-UNSPON ADR 0926 0172772010 17,624.48 19.007 44 1.382 96 093 002
(INDONESIA) 17,624 48 40.27 093
TICKER: PUTKY
5(000 PTT EXPL & PRODTN PUB LTD ADR v 0.330 1110772012 561.67 55998 (130 64) 033 000
TTCKER: PEXNY 690 62 1098 033
12000 PTT EXPL & PRODTN PUB LTD ADR 0330 | 11072012 < 13216 13176 (0 40) 0.33 000
TICKER. PEXNY - : ' 13216 1098 033
1,272000 PTT EXPL & PRODIN PUB LTD ADR 0330 12/10/2012 13,038.00 13.966 56 928 56 033 002
TICKER: PEXNY 13.038.00 1098 033
11000 PTT EXPL & PRODTN PUB LTD ADR 0330 1171472012 11820 12078 258 033 000
[ICKER PEXNY 11820 1098 033
171000 PTT EXPL & PRODTN PUB LTD ADR 0.330 1072872011 1,758 58 187758 11900 033 000
TICKER PEXNY 1,758 58 1098 0133
1,703 000 PTT EXPL & PRODTN PUB LTD ADR 0330 09/122011 19.13133 18.698 94 (432 39) 033 002
IICKER. PEXNY . 1943133 1098 033
1,193000 PTT EXPL & PRODTN PUB LTD ADR 0330 07/29/20i 1 T 14826 60 13.099 14 (1.727 46) 033 001
TICKER PEXNY 14,826 60 1098 033
250000 PUBLIC SIORAGE 5000 12/17/2010 25.084 60 36.240.00 11.155 40 500 0.04
TICKER PSA 25.084 60 144 96 500
190000 PUBLIC STORAGE 5000 02/0172010 15170 40 27.542 40 1237200 - 500 003
LICKER PSA 15.170.40 14496 500
Thux rl.'p»n may reflect posinons held by custodicns ather than Morgan Stunley & Co LLG or reflect transactions execured vy ' from us  Securlty lnf lan, prices and purchuse dares provided herein wirh respect to am such
lnns have been | In- you We inuke no representotion as tn the accuracy nf the valies ar amounrs of sueh positions or transaciians or for wny culrulrmnm lmch as welghred averuge yleld totals) theat are derived
Iu whole or Iu pare from such info. orh dutu inav unpact the rorul welghted average vield of the ucconnr
US Ireasury amd Governmenw .-lgclmﬂ securitles which heve she fill fath and eredlt backing of the U S Governmem, are not imilvidially rated by aur credit ratings provaders  To gne thexe we are displ aranngof
UGNR. Certean G (' (GSEx) wxxucrv. which oo nat carry the full fnth and eredu backing af the federal goverumenr megy nat seek credis ratings far cerscn of thelr ixwex which are o rpla_v«l as NOTR For

wekdvsnal informarion, plea.m contuct your Private Wealth Advisor,

* Bunk deposits are held or one or more FDIC member banks Morgan Stanley Bunk N A andfor Morgan Stanley Private Bunk Neslondl Axsociation, affilicies of Morgan Stunley & Co, LLC
Bunk deposiis are elygible for FDIC urarance up 1o applicable lmus - Not SIPC Insured

Bank Deposus mxy appear more than once tn accommadate the vield axsocrated with cach account m ihe program  Plecse contact your Privare Wealth  tdvisar for addinional nformation

¥ I'e cast busts and acquisition dute of this tax lot was adjusied due to u wesh vale.

EM249VB-20130726-134223



M 0 rga n Sta n ley Supplemental Report
Private Wealth Management

Page: 97 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cout Market Value Unrealized Accrued  Yrs to Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red, Date Book Cost Market Price  Gain (Losy) Income Mat Dur.  YTM@mkt Port
190.000 PUBLIC S10RAGE 5000 01/29/2010 15,005 90 27,542 40 12,536 50 500 003
TICKER. PSA 15.005.90 14496 5,00
160.000 PUBLIC STORAGE 5000 01/28/2010 12,668 03 23,193 60 10,525 57 500 0.03
TICKER' PSA 12,668 03 144 96 500
255000 PUBLIC STORAGE 5000 017272010 20.026 91 36,964 80 16937 89 500 004
TICKER' PSA 20,026 91 144 96 500
5650000 PUBLICIS GROUPE SA PARIS ADR 0215 05/07/2012 72,885 00 85,654 00 12,769 00 022 010
TICKER: PUBGY 72,885 00 1516 022
1,771 000 QIAGEN N.V NLGO 03 05/08/2012 30493 79 32,143 30 1,649 51 004
COM (AMERICAN CERTS) USD 30,493 79 18.15
TICKER. QGEN
1,686 000 QUALCOMM INC 1 400 03212011 87,113 09 104,295 29 17,182 20 140 012
TICKER QCOM 8711309 61 %6 140
721000 QUALCOMM INC 1400 08/06/2010 27.821.30 44,600 77 1677947 1.40 005
TICKER QCOM 27.821 30 6186 140
#01000 QUALCOMM INC 1400 08/04/2010 30,556 55 49,549 54 18,992 99 1 40 006
TICKER QCOM 30,556 55 61 36 140
801 000 QUALCOMM INC 1400 08/04/2010 3043792 49,549 54 19.111 62 140 006
TICKER. QCOM . 3043792 61 86 140
893000 QUALCOMM INC 1 400 10/24/2008 33,540 99 55,240 62 21,699 63 140 006
TICKER' QCOM 33.540.99 6186 . 140
4295000 QUALCOMM INC 1400 02/14/2012 265,638 88 265.686 98 48 10 1.40 030
TICKER' QCOM 265,638 83 61.86 140
880000 RAYONIER INC COM . 1960 01/04/2012 39338 90 45.610 40 6271 50 196 005
TICKER RYN 39.338 90 51.83 1.96
860000 RAYONIER INCCOM 1960 01/03/2012 18,267 25 44,573.80 6,306.55 1.96 00s
TICKER RYN . 38.26725 5183 196
This rqmrr may reflect positions held by custodians other than Morgan Stanley & Co LLC or reflect transactions execured away from us  Security info prices und purchase dures ded hereln with respect ro anv such
have been In- ot We make no representaiinn as m the accurcy of the valwes or amowmis of such pasitions or transactions or, jnr any calrulmlnm (such as wewghied average yleld iotals) iinar ure derived
m whole or In part from ssch ifo k or data mav inpact the toral welghred averuge vield of the accouns
US Ireasury and Gommmml Agcncm securinies, which have the  firll fuith cond crecdis hacking of the U S Gavernmew, are not imdtvidwally resed by onr crodi raimgs providers o thexe . we are diplinveng o ratng of
UGNR Certain G Y (GSEx) txswers winch do not carry the full finth and credit barking of the federal governmens, muy not seek eredis ritings jor certam n[ their lewmey which are dhisplayed as NOTR For

adkditiomd nformation, plmm contact your Privare Wealth Advisor

* Bunk deposits are held af one or more FDIC memher banks Morgan Suandey Bank N.A amlfor Morgan Stanley Private Bunk National Associarion, ffilicier of Morgan Stanley & Co. LLC
Bank depasits are oligible for FDIC insurance up 1o applicable hmux Nat SIPC nsured

Bank Depasits may appear more than once o accommodaie the veld axsockated with cach account m the program  Please contac t your Privaie Wealth Advisor for additional biformation

W 'The cost basls and acquisition dure of this tux lot was adjusied due 10 a wash sale

EM249VB-20130726-134223



M 0 rg an Sta n ley Supplemental Report
Private Wealth Management

Page: 98 . Fixed Income Valuation Valustion Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redemption
12/31/2012
Trade Date Reporting
Sharex or Moody Set. Date Orig. Cost Market Vulne Unrealized Accrned Yreto Mod. YTM@purch %
Face Value  Securlty Description /S&P Coupan Red. Date Book Cost Market Price  Gain (Loss) Income  Mat. Dar. YTM@mkt Port.
880.000 RAYTHEON COMPANY COM 2200 10/31/2012 49,333.15 50.652 80 1319.65 2.20 0.06
TICKER RTN 49,333 15 5756 220
6,120000 RAYTHEON COMPANY COM 2200 04/19/2012 32333735 352.267.20 28,929 85 220 040
[ICKER RTN 323337135 57.56 220
ACCRUAL CASH DIVIDEND 440.00 000
RAYTHEON COMPANY COM
EX DATE 12/28/2012 PAY DATE 02/07/2013
TICKER RIN
ACCRUAL CASH DIVIDEND 3,060.00 000
RAYTHEON COMPANY COM
EX DATE 1272872012 PAY DATE: 02/07/2013
TICKER. RTN
420000 REALTY INCOME CORP COM REIT 2.178 0112772010 11,263 12 16.888 20 5625.08 218 002
TICKER O 11,263 12 4021 218
440000 REALTY INCOME CORP COM REIT 2,178 01/26/2010 11,689 80 17.692 40 6,002 60 218 002
TICKER O 11.689 80 40.21 218
390000 REALTY INCOME CORP COM REIT 2178 017252010 10,127 40 15,681 90 5554 50 218 002
1CKER. O 10.127 40 4021 2.13
660000 REALTY INCOME CORP COM REIT 2178 0172272010 17.01227 26,538 60 9.526.33 2.18 003
TICKER. O - 1701227 4021 2108
ACCRUAL, CASH DIVIDEND 63.73 000
REALTY INCOME CORP COM REIT
EX DATE 12/28/2012 PAY DATE 01/15/2013
TICKER' O B
ACCRUAL. CASH DIVIDEND 66.77 000
REALTY INCOME CORFP COM REIT
EX DATE 12/28/2012 PAY DAT1E- 01/15/2013
TICKER. O
Thix n-pm-! m_v reflect positions held by cusmdians other than Morgan Sanley & Co LLC or reflect mausactions execured away from us  Security | lon, preces and purchuse dores provided herein with respec: m anp such
have been bvyon We mal'u no representation as m the accuracy of the valves ar amonnts of such f or or for any calculatlons (such as weighred averuge yleld intals) that are derived
ln n-lmlc or In part from such duta may Impact the roral weighted uverage yieid of the ucconnt.
US Treawiry and Government :lgcm.lﬂ securitiex whmh herve the fiull furdrhy end credis backing of the U S Governmen, are not ixdividially rated by our eredlt rarlngs providers  To recogmize ihexe securties, we are despleving o roting of
UGNR Certeun (i y (GSEx) ixsuers, which do not carry the full jaith and credit hacking of the federal government, may not scek credit ratings jor cerrain of thewr isvues which are displuyed as NOTR For

uddirional wiformation pled.m eomact your Piivare Wenlth Advuor

* Bank deposits are held ot one or more FDIC member banks Morgan Slanley Bunk, NA and/or Margan Stunley Private Bk, National Axsociaiion, affiliaies of Morgan Sianley & Co. LLC.
Bunk deposits are eligible for FDIC wvirance up to applicable limus  Not SIPC msured

Bemk Depasits may appear more than once fo arcommodate the yield axvaciated with each account in the program  Please conteact yowr Privare Wealth Advisor for adklittonal informanon

W Ihe cost basis and wcquisition dare of this tax lot was adjutted du¢ 1o a wash sale

EM249VB-20130726-13422)



Morgan Stanley | T Supplements Reper
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Private Wealth Management .
Page: 99 Fixed Income Valuation - Vsluation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redempuon
12/31/2012
Trade Date Reporting
Shares or . Moodys Set. Date Orig. Cost Market Valne Unrealized Accrued Yrsto Mod. YTM@purch %
Face Value Security Description /SdP Coupon Red. Date Book Cost Market Price Gain (Loss) Income Mat Dar. YIM@mkt Port
ACCRUAL CASH DIVIDEND 59 18 000
REALTY INCOME CORP COM REIT
EX DATE 12/28/2012 PAY DATE 01/1572013
TICKER O
ACCRUAL" CASH DIVIDEND 100 15 000
REALTY INCOME CORP COM REIT
EX DATE. 12/28/2012 PAY DATE- 01/15/2013
TICKER O
8.380.000 RECKITT BENCKISER PLC 0395  05/07/2012 98,297 40 107,431 60 9.134 20 040 0.12
SPONSORED AD 98,297 40 1282 040
TICKER. RBGLY
2,040000 RITCHIE BROTHERS AUCTIONEERS 0.490  05/0472012 43,060.93 42,615 60 (445 33) 049 005
INC COM 43,060 93 2089 . 049
TICKER RBA
1,110000 ROCIHE 1IOLDING AG BASEL ADR 1624  12/1272012 54,967 20 56.055.00 1,087 80 162 006
TICKER: RHHBY 54,967 20 50 50 162
1357000 ROCHE HOLDING AG BASEL ADR 1624 05/08/2012 61,539 95 68,528 50 6.988 55 162 008
1ICKER. RHHBY 61.539 95 5050 162
395000 ROCKWOOD HLDGS INC 1600 09/1872012 18,953 48 19,536.70 58322 160 . 002
I'CKER ROC 18,953 48 49.46 160
575000 ROCKWOOD HLDGS INC 1600  05/04/2012 32,488 48 28,439 50 (4.048.98) 160 003
TICKER ROC 32,488 48 4946 160
2,000000 ROLLINS INC 0360 05/04/2012 42,654 00 44,080 00 1,426 00 0136 005
TICKER ROL 42,654 00 2204 036 .
885000 ROPER INDS INC NEW COM 0660  05/0472012 90,908 62 98,659 80 775118 0.66 011
TICKER. ROP 90,908 62 11148 066

This repart may reflect pasitions held by custodians other than Morgan Staniey & Co LLC or reflect iansacrions executed away from us  Securlty Information, prices and purchase duates provided hereln with respect m any such
pasitions or tramuctlons have been provided hy you Ve make no representanion as to the accuracy of the values or umounts of such pasirlans or transactions or jor any caleslations (such as welghred average yield tnsals} that are devived

I whole or In pars from such info. e ar ket imuy Impact the rotul weighted uverage vield of the uccount
US Ireastry amd ('mlv:mmcnl Agencrex secuntiex wineh have the,  firll fenth and credit hackmg of the U S Government, are nor undividilh, reded by aur credit raiings providers Ta recogmize thexe seuurdies, we are displaving a ratng of
UGNR Cerienn Government & 7 (GSEY) ixsuers, which do not carry the full firith and eredit backing of the jederal gavernment, muy not xeck eredit raings for cerialn of their ixsuex wiieh are displayed as NOTR For

addittond mformanion, please comuer your Privare Wealth Ads sor

¥ Bank depasits are held «t ane or more FDIC snember bewks Morgan Stanley Bank, N A amdfor Morgan Sianley Private Bank Netiondd Assockatlon, affiliofes of Morgan Stumley & Co LLC
Bank deposits are eligible far FOIC msurance up ro applicuble hmlis. Noy SIPC inswed

Bank Depasis mey appear more than ance o uceommodate the yeld associared with each wecosnt i the program  Please contact your Private Wedth Adwsar for addiional information

¥ The cost basis and acquisition date of this tux lot was wijusted die to a wavh sale

EM249VB-20130726-1 34223



M 0 rg an Sta n I'ey Supplemental Report
Private Wealth Management

Page: 100 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redempuan
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Market Vulue Unrealized Accrued  Yrito Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Lov) Income Mat Dur. YTM@mkt Port
379.000 ROYAL BANK OF SCOTLAND GROUP P 1212712012 388778 4,089 41 20163 000
ADR 3.887 78 1079
TICKER RBS
674000 ROYAL BANK OI' SCOTLAND GROUP P 12/26/2012 6,974 82 727246 297 64 00l
ADR 6974 82 10.79
TICKER RBS
789000 ROYAL BANK OF SCOTLAND GROUP P 121242012 8.101 69 8.513.31 41162 00l
ADR 8,101 69 1079
TICKER: RBS
543000 ROYAL BANK OF SCOTLAND GROUP P 12/212012 5430 63 591292 482 29 001
ADR 543063 10.79
TICKER: RBS
828 000 ROYAL BANK OF SCOTLAND GROUP P 12/20/2012 8.082.03 8934 12 85209 ool
ADR 8,082 03 10.79
LICKER. RBS
1367000 ROYAL BANK OF SCOTLAND GROUP P 12/19/2012 13,349 71 14.749.93 1.400.22 002
ADR 1334971 10.79
LICKER. RS
700000 ROYAL DUTCLI SHELL PLC SPON ADR 3600 10/31/2012 49,136 99 49,623.00 486 01 3.60 006
CUSIP 780259107 49,136 99 70 89 360
2,100000 ROYAL DUTCII SHELL PLC SPON ADR 3600  02/142012 154,957 95 148.869.00 (6.088.95) . 360 017
CUSIP. 780259107 15495795 7089 360
2300000 ROYAL DUTCH SHELL PLC SPON ADR 3 600 03/31/2011 202,506 36 198.492 00 (4.014 36) 360 022
CUSIP 780259107 202,506 36 70.89 360
1,169000 SABMILLER PLC SPONS ADR 0973 05/07/2012 49,308 42 54,697 51 5,389 09 097 006
TICKER SBMRY 4930842 4679 097
150.000 SANLAM LTD ADR 0996 12/1072012 3,567 00 4,026 00 459 00 100 000
TICKER SLLDY 3,567 00 26 34 100

Thus rqmrr may reflect positions held by :umdlum other tian Morgan Stanley & Co LLC or reflect transactlons execured away from us  Secunty mformarion prices and purchase dates provided herem with respect to any such

lons have been d by you, Wx inake no representarion as m the aceuracy of the values or umounts of such | or lons or jor any culenle (such as hied average yield totalv) that are derived
ln whole or In part from such info data may unpact ihe rotal weighred average yield of the account
S Trecwsury amd lml\-mmml ARencies securitiey, whk b have the fill faith aed credis backing of the U S. Government are not individilly reded by owr credis ratings providers  [a recognise these sec urinies, we are displaping o ratng of
UGNR Ceriiin G 1 Eniery (GSLs)} eeswers which do noi carry the jull feuth and credit backig of the federcd government, inay nat seek credit rasomis jor cericain of their ixxies which are divplayed ar NOTR Far

wddhtional mfarmarion, plau.'e comaer your Privare Wealth Advisor

* Bunk depasits are held of one or more FDIC member banky Morgan Stamley Bank. N A amifor \organ Staniev Private Bank Nattowd Associanon offiluues of Morgan Stmley & Co. LLC
Bank vepnsits are ellgible for FDIC orurance up to applicable lumis Not SIPC msured

Bank Depasiix may appear more than once o arcommodute the vield avsociated with each accownt i the program  Please contact your Private Wealth Advisar for addiional information

I The cost basiy and acquisition dave of tus rax lot was adpusied due 10 o wash sule,

EM249VB-20130726-134223



M Org a n Sta n ley Supplemental Report
Private Wealth Management

Page: 101 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redcmption
12/31/2012
Trade Date Reporting

Shares or Moodys Set. Date Orig. Cost Market Value Unrealized Accrued  Yrs to Mod. YTM@purch %

Face Value Securlty Description /S&P Coupon Red. Date Book Cowt Market Price  Gain (Loss) Income Mat Dur. YTM@mki( Port.

2,656.000 SANLAM LTD ADR 0.996 0172772010 40,504 00 71.28704 30,783.04 100 008
TICKER. SLLDY 40.504 00 2684 100

1,485 000 SAP AG, WALLDORF/BADEN ADR 0.798 05/0772012 97,992 92 119,364 30 21.371.38 0380 0.13
TICKER SAP 97,99292 8033 0380

1130000 SAP AG, WALLDORF/BADEN ADR 0.798 12/12/2012 89,198.70 90,829 40 163070 0.80 0.10
TICKER. SAP 89,198 70 8038 080

1.444 000 SAP AG. WALLDORF/BADEN ADR 0798 05/09/2012 90,864 71 116,068.72 25,204 01 080 013
TICKER. SAP 90,864 71 8038 0380

420.000 SASOL LIMITED SPONSORED ADR 1 666 12/12/2012 17.868 82 18,181.80 31298 1.67 002
TICKER SSL 17,868 82 43.29 167

523000 SASOL LIMITED SPONSORED ADR 1666  05/08/2012 24,546 95 22,640 67 (1906.28) 167 003
TICKER SSL 24,546 95 43.29 167

2,879.000 SBERBANK RUSSIA SPONSORED ADR 0243 12/05/2012 35,152 59 36,160 24 1,007.65 024 0.04
TICKER: SBRCY 35.15259 12 56 ' 024

657000 SBERBANK RUSSIA SPONSORED ADR 0243 09/042012 781383 825192 43809 024 0.01
TICKER SBRCY THIZR3 1256 024

2,366000 SBERBANK RUSSIA SPONSORED ADR 0243 08/04/2011 33,954 46 29,716.96 (4,237 50) 024 003
TICKER. SBRCY 33954 46 1256 0.24

1,530 000 SBERBANK RUSSIA SPONSORED ADR 0.243 07/312012 16,492 02 19,216 80 2,724.78 024 002
TICKER SBRCY 16,492 02 1256 0.24

1,373.000 SBERBANK RUSSIA SPONSORED ADR 0243 12172011 14,370.23 17244 88 2,874 65 024 002
TICKER: SBRCY 14,370.23 1256 024

689000 SBERBANK RUSSIA SPONSORED ADR 0243 09/092011 7,588 85 8,653.84 1,064 99 024 001
TICKER. SBRCY 7.588 85 1256 024

968000 SBERBANK RUSSIA SPONSORED ADR 0243 08/11/2011 12,553 60 12,158 08 (395 52) 024 0.0l
TICKER: SBRCY 12,553 60 1256 024

This report may reflect positions held by cusmdians other than Morgan Sranley & Co 1.1.C or reflect transactions exectired away from us Serunly formarion, prices and purchase dates provided herewr with respect ro any such

pasitions or iransactlons have been pm\-lrkd hyyou We lmh N0 representation as m the accuracy of the values ar umounss of such positl ar for umy calcul (such us heed average yleld totals) that are derived
wn whole or ln pars from such lnfo, ar i dara may impact the rotal welghted averuge yleld of the uccount

US Treasury ami Gm'emmem Agzlmc.v securitiex, which lave the full fauh and credit backing of the U S Government are not ixdividvally roied By onr credit ratings bers To theve , we are displaying a rating of
UGNR. Certain T (GSEs) wswers which do not carry the full fulth und credit backing of the federal government, may nor seek credlt rtings for certam q/ thetr resnes which are displaved as NOTR For

wddinonal Information plm.ve conract your Privare Weulth Adviser

* Bank deposus are held ut one or more FDIC member banks Morgan Stapley Bank N A andfor Morgan Stawley, Private Bank Netiona! Avsociation, gffiliates of Morgan Siuniey & Co LLC
Bank depoxirs ure ehigible far FDIC mstirance up io applicable mis  Not SIPC msured

Bemk Depasits iy appectr more than once 1o act e the yeeld d with eech accosnt i the program Please contact your Privare Weulth Advisor for akdilonal information.

W Ihe cosi, basls and acquisirion date of this 1ax lot was adjusied due 10 a wash sale

EM249VB-20130726-13422)



M 0 rga n Sta n ley Supplemental Report
Private Wealth Management

Page: 102 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redempuon
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Market Value Unrealized Accrued Yrito Mod. YTM@purch %
Face Value Secarity Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Loss) Income Mat. Dur. YTM@mkt Port.
10000 SBERBANK RUSSIA SPONSORED ADR 0243 08/102011 13701 125 60 (11.41) 024 000
TICKER. SBRCY 13701 1256 024
406.000 SBERBANK RUSSIA SPONSORED ADR v 0.243 12/052012 4,957 26 5,099 36 (788 16) 024 00l
TICKER. SBRCY 5,887 52 1256 024
3,961000 SBERBANK RUSSIA SPONSORED ADR 0243 05/07/2012 50,700 80 49.750.16 (950 64) 024 006
TICKER SBRCY 50.700.80 1256 024
1,611 000 SCIILUMBERGER LTD 1250 05/07/2012 119,357 06 111.640 04 (17117 02) 125 013
001 (CURACAQ) 119,357 06 6930 125
TICKER SLB
804000 SCHLUMBERGERLTD 1250 08/10/2007 70,631 40 55,716 07 (14915.33) 1.25 006
001 (CURACAO) 70,631 40 69 30 125
TICKER: SLB
76000 SCHLUMBERGER LTD 1.250 1170872012 531473 5.266 69 (48 04) 125 001
00} (CURACAO) 531473 . 6930 1.25
TICKER SLB
270000 SCHLUMBERGERLTD 1250 05/14/2012 18,888 63 18,71062 (178.01) 125 002
001 (CURACAO) 18,848 63 69 30 125
TICKER. SLB
776000 SCHLUMBERGER LTD 1.250 05/08/2012 56,451 67 53.77571 (2.675 96) 125 006
0.01 (CURACAQ) - 56,451 67 6930 125
TICKER. SLB
ACCRUAL: CASH DIVIDEND 47438 000
SCHLUMBERGER L'1D
EX DATE: 1172972012 PAY DATE 01/11/2013
TICKER SLB
Tius report may reflect positions held by enstodwns ather than Morgan Stanley & Co LLC or reflect ransucrions execuired mway from us  Securuy uif prices and purchave dares ded herewn with respect ta any such
pasitans or tramacslons have heen provided by you We muke i representation as ro the accuracy of the values ar amonnts of such pasirions or iransactions or for any caleulonony mlrh as welghted average yield rotals) thar are derived
I whole or i part from swch inf ar i dara imay impact the totul weighred average vield of the account
U.S, Treasury aml Gm!mmm Ag:ncml securlrres, which have the fiull feuth and credis backing of the U'S Governmem, are mol imiividially rated by awr credil ratmngs providers  To recognize these securites, we are displaying a raing of
UGNR Certaln T (GSEx) ixswery whech da ot carry the full futh and eredit hacking of the federed government, may nat sack credit rrings for certain of their rsues which are displaved as NOTR For

addirional Information, plm'e conact your Privare Wealth Advisor

* Bank.deposus are held w one or more FLIC member binks  Morgan Stanlev Bank NA andfor Morgan Stanley Private Bunk, Natlonal Axsociation, affilustes of Morgan Stanley & Co, LLC
Bank iicpoans are eligie for FDIC mwurinee up 10 appheable limbis. Not SIPC Instered

Bank Depaxits miny aippear more than once to uecommodite the yweld axvociared with euch account i the progres Plevee contact your Private Wealth Advisar for inkdittonal infarmation

W The cost basls und acquisirion date of this tax lor was adjusied due 10 a wash sale.

EM249VB-20130726-134223
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Page: 103 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
" Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Market Value Unrealized Accrued  Yrito Mod. YTM@purch %

Face Value Security Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Lot) Income Mat Dur. YTM@mkt Pore.
ACCRUAL CASH DIVIDEND 443 03 000
SCHLUMBERGER LTD
EX DATE 11/2672012 PAY DATE 01/11/2013 .
TICKER: SLB
ACCRUAL- CASH DIVIDEND 20.90 000
SCHLUMBERGER LTD

EX DATE 112912012 PAY DATE- 01/1 1/2013
JICKER- SLB

ACCRUAL: CASH DIVIDEND 7425 000
SCHLUMBERGER LTD
EX DATE 11729/2012 PAY DATE 01/11/2013
11CKER: SLB .
ACCRUAL CASH DIVIDEND 213.40 B 000
SCHLUMBERGER LTD
X DATE. 11/2972012 PAY DATE 01/11/2013
TICKER. SLB
3410000 SCHNEIDER ELEC SA ADR 0374 12/12/2012 47,698 80 50,433 90 273510 037 006
TICKER- SBGSY 47,698 80 1479 037
4,188 000 SCHNEIDER ELEC SA ADR 0374 05/08/2012 51.596 16 61.940 52 10344 36 037 007
TICKER. SBGSY 51.596 16 14.79 037
2,680000 SEMTECH CORPORATION COM 05/04/2012 73,727 61 77.586 00 3858 39 009
TICKER: SMTC . R 73,727 61 2895
1,100 000 SENTOR HOUSING PROPERTIES TRUST 1 560 01/04/2012 24,519 09 26,004 00 148491 156 003
COM REIT 2451909 2364 156
LICKER: SNII -
1,080 000 SENTOR HOUSING PROPERTIES TRUST 1560 01/03/2012 23.905 [0 25.53120 1,626.10 156 003
COM REIT 23,905 10 2364 156
[ICKER: SNH
This reporr mav reflect pasirions held by custodians other than Morgan Stanley & Co 11.C or rcjlecf framactions, e.m:uud  away from us  Securny Inf prices and purchase dares | ded hereln with respect fo any arch
[ainions or trunsacrions have heen pmvldcd by, you We inake no representation as rethe accuricy of the mhmlnr"npmmr of such pasitions or iransactlons or for any calculanons 1‘Ildl as welghted average yleld watals) thet are derived
In whole or In part fram such or dura may impacr the mial welghted average yield of the uccount

US Ireasury aid Government Agencies socuriies, which have the fill faith end credy buoking of the U S, Governmes, are not indivedially reded by anr eredit ratlngs providers  To recogmize these securiies, we are dipleving a ranng of
UGNR Certan Government Sponsored Enterprives ((SEY) ooery, which do not carry the pull falth and eredit becking of the jederal government, meay nat seek crevdu ratimgs for coertain of thewr rewes which are displaved s NOTR For
wndditionul information, please comtact your Privare Weulth ddvisar
* Bantk deposus are held ot one or more FDIC member bunks Morgan Stanley Bank N A aitor Morgan Stamley Private Bunk, Nationol Assocwution affiliate of Morgan Sienley & Co LLC

Bunk depasits are eligible for FDIC wrsurance up 1o applicable Inmis. Not SIPC e
Bewk Depasits may appear more than ance o accommoate the viekd axsocuited with each accomt i the program  Plecse contact your Private Wewdth Advisar for addiimomed informanon
W The cost basis and acqulsitlon dure of this tax lor was udjusied die 1o a wush sule

.

EM249VB-20130726-134223



M Org an Sta n ley Supplemental Report
Private Wealth Management

Page: 104 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Market Value Unrealized Accrued  Yrv fo Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red. Date Book Coyt Market Price  Gain (Loss) Income Mat Dur. YTMa@mkt Port.
51000 SHINHAN FINL GROUP COLIDSPN A 0.462 12/1172012 1.659 03 1.868 64 20961 046 000
DR 1.659 03 3664 046
TICKER SHG
806000 SHINHAN FINL GROUP COLID SPN A 0.462 12/1072012 2551192 29.53184 4.019.92 0.46 003
DR 25,511.92 3664 046
TICKER SHG
320000 SHINHAN FINL GROUP COLTD SPN A 0462 08/3172012 10,53 28 11.724 80 1211.52 046 00t
DR 10,513 28 3664 046
TICKER: SHG
182000 SHINHAN FINL GROUP COL'IDSPN A 0 462 05/03/2011 8,546 22 6.668 48 (1.877 74) 046 0.01
DR 8,546 22 3664 046
TICKER. SHG
286.000 SHINHAN FINL GROUP COLTD SPNA 0 462 02/01/2010 9,808.96 10.479 04 670.08 046 001
DR 9,808 96 3664 046
1ICKER SHG
1,246 000 SHINHAN FINL GROUP COLTD SPN A 0462  01/2772010 44,082 85 45,653 44 1570 59 046 0.05
DR 44,082 85 3664 046
TICKER: SHIG
ACCRUAL ADR DIVIDEND 3151 0,00

SHINHAN FINL GROUP COL1D SPN A

EX DATE 12/2772012 PAY DATE- 04/19/2013

TICKER SHG

ACCRUAL ADR DIVIDEND 497.97 - 000

SLIINIHAN I'INL GROUP COLID SPNA
EX DAIE 12/2772012 PAY DA'LE: 04/19/2013

LICKER SHG
11n.t mpnn may reflect positions held by custodians other than Margan Stanley & Co LLC or reflect ransactlons execused away from is Securuy prices and purchase dares d berewr with respeet mo any such
have bren f ded hy you He mu"e no represemation ax to the accuracy of the valves or amaunts of such ar lons ar jor any calcule {such us welghted avernge vield tntuls) that are derived
In whole or In part from such inp data may impixcs the rotal weghted uverage 3 ield of the accoun
U'S Treamry and Governmem Agences seeurities, whh It heve the fiell fulth end eredit becking of the U S Governmenm, are not undividilly rted by onr eredit ratmgs providers To theve L We i lenving o rating of

UJGNR Certaln Gavernment Sponsored Enterprives (GSEs) wxswers, which do not carry the pull fauh and credit bucking of the federal government, may not seek credit ritings Jor certain of j their iestes which are :Inplmv.-l as N()TR For
weklinonal infornsution please conmact your Privie Weulth Advisor
* Bunk deposits are held of one or more FDIC member banks Morgan Stanley Bank. N A aritor Morgan Stanley Privare Bank, Nationd Awsockation, affilies of Morgan Stanley & Co LLC
Bank deposits are eligible far FOIC wsurance up ro appheable lunlts. Not SIPC ioured
Benk Depasits may appeur more than once to accommodkite the ywld assocsited with ecch accownt i the program  Please contuct your Privaie Wealth Advisar for addironal iformaron
I The cost busis and acquisition dare of this rax lot war aduveed due 10 a wash sule

EM249VB-20130726-134223



M 0 rg an Sta n ley Supplemental Report
Private Wealth Management

Page: 105 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Market Valne Unrealized Acerued  Yrs to Mod. YTM@purch %
Face Value  Security Description /S&P Cospon Red. Date Book Cost Market Price  Gain (Loss) Income Mat Dar. YTM@mkt Port.
ACCRUAL: ADR DIVIDEND 19770 000

SHINHAN FINL GROUP COLTD SPN A
EXDATE 12272012 PAY DATE 04/19/2013
TICKER SHG

ACCRUAL. ADR DIVIDEND 112.44 000
SHINHAN FINL GROUP CO LTD SPN A

EX DATE 12/272012 PAY DATE 04/19/2013

TICKER SHG

ACCRUAL: ADR DIVIDEND 176 70 000
SHINHAN FINL GROUP COLTD SPN A

EX DATE. 12/272012 PAY DATE 04/19/2013

1ICKER. SHG

ACCRUAL ADR DIVIDEND 769 81 000
SHINHAN FINL GROUP CO LTD SPN A

EX DAIE 12/27/2012 PAY DATE 04/19/2013

TICKER. SIIG
228.000 SIEMENS AG SPONS ADR 2942 05/07/2012 20,794 19 24959 16 4,164 97 294 003
1ICKER SI 20,794 19 109 47 294
377000 SIEMENS AG SPONS ADR 2942 11/05/2008 22,052 12 41,270 19 1921807 2.94 005
TICKER. SI 22,052 12 10947 294
80000 SIEMENS AG SPONS ADR 2942 07/31/2012 6,554 42 8,757.60 2,203.18 294 0.01
TICKER. SI 6,554.42 109 47 294
370.000 SIMON PROPERTY GROUP INC COM 4600 01/26/2010 26,782 74 58.493.30 31,710 56 460 007
REIT 26.782.74 158 09 460
TICKER. SPG
340000 STMON PROPERTY GGROUP INC COM 4 600 017252010 24,594 27 53.750 60 29,156 33 460 006
REIT 24.594 27 158.09 460
[CKER: SPG
Thl.l rqmr »my reflect positions held by cusiadians other than Morgan Stanley & Co 1LC or reflect rransactions execured away from us  Securiry prices and purchase dares ded hereln with respect 1o any such
lons have been ded By you We make no representation as ro the aceviracy of the widies or amounis of such positions aor ransactlons or for wiy calcubslons lmrll as weighted averuge yield oseds) that are dervived
ln whole or In part from such inf or data mav Iimpacr the fotal weighred average veld of the uccount

US Treasury umd Government Agencies securtties which have the fill faith and credi hking of the US Government, are not imlividwally rased by our credit rosings providers  To recognice these securtiey, we are dixplaying a rating of

UGNR Certaln Government Spansared Enterprises (GSEx) wwers, which do ot carry ihe full fouirh and eredit backing of the federal government, may not seek credir ratings for ceriam of thelr vones which are drsplaved as NOTR For

additional mformation, please comact your Private Wealth Advisor

* Bank deposits are held ot one or more FDIC inember banks Morgan Stanley Bank, N A andlor Morgan Sianley Private Bank, National Axsoctatton, uffilives of Morgan Stmley & Co LLC
Bank depasies are ehigible for FDIC nsurance 19 to apphcable lonitx. Not SIPC mswred,

Bunik Depasus may appedr more them ance in dite the yrehl d with each accoupt i the program  Plecse contact your Privare Wealth Advisor for adkditional informanion

W Ihe cost basis and acquisition dave of this rax lot was adjusred dire 10 a wash sule

EM249VB-20130725-134123
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Page: 106 Fixed Income Valuation Valustion Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redempuon
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Dute Ornig. Cost Market Value Unrealized Accrned  Yrsto Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Losy) Income Mat Dur.  YIM\@mkt Port
76.000 SIMON PROPERTY GROUP INC COM 4 600 017252010 5.596.54 1201484 6,418 30 460 001
REIT 5,596 54 15809 4.60
TICKER SPG
383 000 SIMOV PROPERTY GROUP INC COM 4 600 012272010 2747522 60548 47 3307325 460 0.07
2747522 15809 460
TICKER SPG
135000 SIMON PROPERTY GROUP INC COM 4600 0172212010 9.855 82 21342 15 11,486 33 460 002
REIT 9.855 82 158 09 460
TICKER: SPG
94,000 SIMON PROPERTY GROUP INC COM 4 600 017272010 6,818 04 14860 46 8.04242 460 002
REI 6,818.04 15809 460
TICKER. SPG
84000 SIMO‘I PROPERTY GROUP INC COM 4 600 01/26/2010 6.221 65 13.279 56 705791 460 001
6,221 65 158 09 460
llCKER. SPG - .
370000 SIMON PROPERTY GROUP INC COM 4 600 012712010 26.675 00 58.493 30 3181830 460 007
REIT . 26,675 00 158 09 460
TICKER. SPG
1,630 000 SONOVA IILDG AG ADR 121122012 36.772 80 36.430.50 (342.30) 004
TICKER SONVY 36,772 80 2235
1,998000 SONOVA HLDG AG ADR 05/08/2012 43,556 40 44,655 30 1,098 90 005
TICKER. SONVY 43.556 40 2235
338000 SOUTHERN COPPER CORP 3.310 09/12/2012 11,562 34 12.796.68 1,234 34 331 0.01
11ICKER SCCO 11,562 34 37486 331
675000 SOUTIIERN COPPER CORP 3310 05/07/2012 22,187.99 25,555 50 3367 51 331 0.03
TICKER. SCCO 22,18799 3786 3.31
1,382000 STANDARD BANK GROUP LIMITED ADR 0595 1271072012 17,136 80 19.658.95 252215 0.60 0.02 .
TICKER: SGBLY 17,136 80 14.22 060
Tus neporr may reflect positions held by cmmdmm other than Morgan Stanley & Co LLC or reflect mransarrions execnsed away from s S'ecurlo; informarion, prices nnd/mrrlme cheres provided hereln with respect m any sich
huve been hv yaut We »mhe nn represemtanion as fo ihe arcuracy of the values or amounts of such ar for uny cal (such as hied avernge yleld msals) thxat are dsrived
m whole o1 ln port fram such wf arl duta inay linpact the iotal welghred average yield of the account
US Treesury and {mw_mmcm Agcnm:v securiries, which have the  firll fawih eond eredis backing of the U S Governmen, are not imdivichadly raied by onr eredit ratmgs providers o recognee theve securities, we are duplen ing a raiing of
UGNR Ceriam G Fntery (GSEs) tssuers, which do net carry the Jull fuith and eredit backing of the federal govarnment, muy mor veek credit ratings jor certam of thewr txies which are divplaved ax NOTR For

addinonal Informatian, pleu.'c ronract vour Piivate Wealth Advisor

* Yunk depositk ure held of ane or more FDIC member banks  Morgan Stanley Bunk, NA adlor Morgun Sianlcy Privaie Bank Nestonal Asxociation, uffilies of Morgun Stemley & Co. LLC
Bank depoxiis are ellgiie far FOIC msuremee up to applicable Innus. Not SIPC msured

Bunk Depasite may appear more than once io accommndate the yiehd avociated with each account m the program  Please contact your Private Weadih Advisor for additianal wformation

W The casr busis and acquivition date of this rax lor wis adjusted dise 10 a wash sule

EM249VB-20130726-134223



MO rg an Sta n ley Supplemental Report
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Page: 107 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redempuion
12/31/2012
Trade Date Reporting
Sharex or Moodys Set. Date Orig. Cost Market Value Unrealized Acerued  Yre to Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red, Date Book Coxt Market Price  Gain (Loss) Income Mat Dur. YTM@mkt Port.
2873000 STANDARD BANK GROUP LIMITED ADR 0595 012772010 39,575 58 40.868.43 1,292 85 060 005
TICKER. SGBLY - 39,575 58 1422 060
408000 STANDARD BANK GROUP LIMITED ADR 0595 03/0772011 584127 5,803 80 (3747 060 001
ICKER SGBLY 5,841 27 1422 060
2012000 STARBUCKS CORP COM 0840 03212011 70,408.33 107.903 56 3749523 084 012
TICKER SBUX 70,408 33 5363 084
991000 STARBUCKS CORP COM 0.840 01/14/2011 31,945.68 53.147 33 “21.201 65 084 006
TICKER. SBUX 3194568 5363 0384
768000 STARBIICKS CORP COM 0.340 12/1472010 2491008 41 187 84 16.277 76 084 005
TICKER SBUX 24,910.08 5363 084
101.000 STARBUCKS CORP COM . 0840  08/06/2010 2,478 14 5416 63 2,938 49 084 ool
TICKER SBUX 2,478.14 5363 084
296000 STARBUCKS CORP COM 0 840 08/04/2010 7.272.12 15874 48 8.602 36 084 002
TICKER SBUX 7.272.12 5363 04
5200000 STARBUCKS CORP COM 0 840 02/14/2012 254,583 68 278876 00 24,292.32 084 031
TICKER $SBUX 254,583 68 5363 084
1,040 000 SIERICYCLE INC COM 05/04/2012 91,052 24 97.011 20 595899 0l
TICKER SRCL 91,052 21 9328
1,100.000 SVENSKA HANDELSBANKEN UNSPONSOR 0645 121272012 19,712 00 19.833 00 121 00 065 002
ED ADR REPRESENTING A SHARES 19,712 00 1803 065
TICKER SVNLY
1,368 000 SVENSKA HANDELSBANKEN UNSPONSOR 0645 07/25/2012 2,845 19 24,665 04 181985 065 003
ED ADR REPRESENTING A SHARES 22,845 19 1803 065
LICKER. SVNLY ,
605.000 SWATCH GROUP AG (THE) 0208 09/07/2012 12,589 75 1536700 277725 021 002
UNSPONSORED ADR (SWITZERLAND) 12,589 75 2540 021
TICKER. SWGAY

Tlus report may reflect positions held by cusiodlans other than Margan Stanley & Co LLC or reflect rransucttons exerured away from us  Securttv Infarmation, prices and purchase dares prov ided herelu with respect 1o any such
pasitiant or transuctlons huve hf!n provi Id!d My you We muke no representurinn as ro the accurary aof the valies or umounts nf stich pasitlons or iransactions or for any calculatlons (sich as welghted averuge yield totals) that are derved

w whole or In pars from such mf arl data mav unpact ihe rotal weighred averuge yield of the acconnt
S Treasury amd Government Agencies seenriies which have the fill fuith and credit backng of the U S Government, are not imdovidually rated by onr credis ranmgs ¢ lers  To recognize theve we ure displevng a ranng of
UGNR. Cerrean L (GSEx) eeswery, which do not carry the full farth and credit backing of the federal government, may not soek credit ratings for certnn of their esues which are diylaved as NOTR For

wdditional wiformarton, plm\t comtact your Privare Wealth Advisor

* Bank depasits are held ar one or more FOIC member banks  Morgan Sicnley Bank NA amdlor Morgun Stanley Private Bunk, Netlonil Awoclanon, uffiliaies of Morgan Stanley & Co LLC
Bank deposis are elygible for FDIC urirance up to applicable limits Nor SIPC insured

Bunk Deposirs may appear more themn ance fa accommodkiie the vield avociared with each account in the program  Plevese contact your Privare Weddth Advivor. Jor adkilonel wformation

1¥ Ihe cast basis and acquinition date of tns tax lot wus adfjusted due 10 a wush sale

EM249VB-20130726-1 34223



M 0 rg a n Sta n ley Supplemental Report
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Page: 108 Fixed Income Valuation Valuatioa Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redemption
12/31/2012
Trade Date Reporting
Sharex or Moodys Set. Date Orig. Cost Market Vulue Unrealiged Accrued  Yrvto Mod. YTM@pxrch %
Face Value Securlty Description /S&P Coupon Red. Date Book Cost Market Price Gain (Losy) Income Mat Duar. YTM@mkt Port.
2,606 000 SWATCH GROUP AG (THE) 0208 05/07/2012 61,032 52 66.192 40 5,159 88 021 0.07
UNSPONSORED ADR (SWITZERLAND) 61,03252 2540 021
TICKER SWGAY
1,610000 SWATCH GROUP AG (1HE) 0 208 12/1272012 39.622 10 40,394 00 1.271.90 021 005
UNSPONSORED ADR (SWITZERLAND) 39,622 10 2540 021
TICKER SWGAY
1,971 000 SWATCH GROUP AG (THE) 0208 05/08/2012 46,101.69 50.063.40 396171t 02l 006
UNSPONSORED ADR (SWITZERLAND) 46.101 69 2540 021
TICKER. SWGAY
127000 SYNGENTA AG 1.698 07/302012 8,21977 10.261.60 2,041 83 170 0ol
TICKER SY1 B.219.77 8080 170
522000 SYNGENTA AG 1698 05/0772012 37,106 63 42,177 60 5.070.97 1.70 005
TICKER: SYT 37,106 63 80 80 . 170
1,580 000 SYSMEX CORPORATION UNSPONSORED 0178 1271272012 35,897 60 36,340 00 44240 . 0.18 004
ADR 35,897 60 2300 ol
TICKER SSMXY
509000 SYSMEX CORPORATION UNSPONSORED 0178 12/06/2012 11,563 41 11,707 00 143 59 018 001
ADR 11,563 41 2300 018
TICKER: $SMXY
65000 SYSMEX CORPORATION UNSPONSORED 0178 12/05/2012 1,468 49 1,495 00 26.51 018 000
ADR 1,468 49 2300 018
TICKER. SSMXY
1,325.000 SYSMEX CORPORATION UNSPONSORED 0178 05/25/2012 25,005 27 30.475.00 546973 018 0.03
ADR 25,005.27 2300 0.18
INCKER SSMXY
531000 Shopnte HoldingsLid Ord Unspon 0788 1271072012 23.602 95 25,939.35 2,336.40 079 003
sored ADR (South Affica) 23.602 95 48 85 0.79

1ICKER: SRHGY

Thl.x repnn may reflect posiions held by cusmdians other han Morgan Sranlev & Co LLC or reflect iransactions execured away from us  Securlty ugtnnmrlnn prices ami/mr:han dares pmwded herewn with respect i any such

hme been g hv you e inake un representarion as m the aceuracy of the values ar amounts of such or or for any cul {sch as welghred average yield totals) that are derived
" whole or h' port fron such Inf orl daia may impacy the wral weighred average yleld of the uecount
US Treasury and Gm\-mm.-nr Agencies secursties which have the fill feurh ond credis bucking of the U S Governmeni, are not indevidvally rated by our credy rotings providers To recognese these securines, we are displaving a ranng of
UGNR. Certam Enterprises ((SEs) ixxsrers, which do nof carry the full fulth and crodit bicking of the federal government, may not seck crexdlt ratings for certain of their ixvaes which are Jrsplaved as NOTR For

addinonal Infarmation, plmm contact your Privare Wealth Advisor

* Berk deposits are held at one or more FDIC member banks  Morgan Stcnley Bank, NA andlor Morgan Stanley Privare Bank, Natwondl Asvocianion affilies of Morgan Stanley & Co. LLC
Bank deposis are eligible for FDIC wsurance up to applivable hmus  Not SIPC Insured

Bank Deposis mav appear more than once o arcommodate the yield aswsoclated with each account in the program, Pledse contact yonr Private Wealth Advisor for addinonal infarmution,

W I'he cost basis and ucquisition dare of this tax lot was adjusted due io a wash vde

EM249VB-20130726-134223



M 0 rg an Sta n I‘ey Supplemental Report
Private Wealth Management

Page: 109 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
'
Shares or Moondys Set. Date Orig. Cost Market Vulue Unrealized Accrued Yritm Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red, Date Book Cost Market Price Gain (Loss) Income  Mat. Dur. YIM@mki Port.
377000 Shopnite Holdings L.td Ord Unspon 0788 03/0772011 10,583 29 18416 45 7,833.16 079 002
sored ADR (South Alnea) 10.583 29 4885 079
TICKER SRHGY
929000 Shopnte tloldings Ltd Ord Unspon 0.788 0172712010 16,722 00 45,381 65 28,659.65 079 005
sored ADR (South Africa) 16,722 00 48 45 079
TICKER SRHGY
1,552000 T-ROWE PRICE GROUP INC 1520 07/19/2011 91.007 11 101,061 74 10,054 63 152 0.11
TICKER: 1ROW 91,007 11 6512 1.52
917000 T-ROWE PRICE GROUP INC 1520 037212011 56,552 40 59.712.38 3,159 98 152 007
TICKER I'ROW 56,552 40 65.12 152
578000 T-ROWE PR]CI: GROUP INC 1.520 11/26/2010 33.700 06 37.63768 3937.62 152 004
TICKER TRO' 33.700 06 6512 1.52
469000 1-ROWE PRICE GROUP INC 1520 11/03/2010 25861 18 30.539.92 4,678 74 152 0.03
ICKER ‘1ROW 25,861 18 65.12 152
601.000 T-ROWE PRICE GROUP INC 1520 10/12/2010 30,951 50 39.135 38 8,183 88 152 0.04
TICKER. TROW 30.951 50 6512 152
3,955000 T-ROWE PRICE GROUP INC 1520 02/1472012 232,343 59 25753813 25,194 54 152 0.29
TICKER. TROW 232343 59 6512 152
2339000 TAIWAN SEMICONDUCTOR MANUFACTU 0.401 12/10/2012 39.795 98 40.13724 34126 040 0.05
ADR 39,795 98 17.16 040
TICKER. 1SM
1069000 TATWAN SEMICONDUCTOR MANUFACTU 0401 07/3112012 14,243 57 18.344.04 4,100 47 040 002
ADR 14,243 57 17 16 040
[ICKER' 1SM
47000 JAIWAN SEMICONDUCTOR MANUFACTU 0.401 03/0772011 57082 806 52 23570 040 000
ADR 570382 1716 040

HCKER 1SM

Thus report may reflect pasulons held by cusrdions other than Morgan Sranley & Co LLC or reflect mansacnons execured away from us  Security information, prices and purchase darex provided hereln with respect ta any such
pasitons or munsactlons have been provided by you We make nn represemiaiion us m the accuracy of the values ar umonnix of such pasitians or transactions or for any calculatlons (such us welghied average yield wsds) that are derived
w whole or In par1 from such Info i Ve h data muy inpact the roital welghted average vield of the uccount
US Froasury amd G overment Agcm:mr securities, winch have the fill fulth and credu bucking of the U S Government, are not inlividwally i aied by aur credus ratings providers o recogmze these secnriles, we are displaving a rating of
UGNR Certcun Go { Enterprises (GSEs) sswners, which do el carry the full feuth and credit backing of the federal government, may not seek credit requggs jor cerien of their romex which are displaved as NOTR For
wdkditional mformation plm.ve comact your Private Weulth Advisor
® Bunk deposis are hekd o one or more FDIC member banks Morgan Stanley, Bank N A amilor Morgan Stanley: Private Bunk, Nationl Axsoctanion, affiliates of Morgan Stmley & Co. LLC

Bank deposits are oligible for FDIC msurance wp ta applicable nnus. Not SIPC mswed
Bank Depasiis min: appear inore than once 1o arcommodte the \leld awactated with each aocount in the program  Please coniact your Privaie Wealth Advisar for addinonsd mformation
1¥ the casr basis and ucquisition dare of ths tax lot was adpusied due to « wash sale

EM249VB-20130726-134223
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Page: 110 Fixed Income Valuation Veluation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Market Valne Unrealized Accrued Yrito Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Lovs) Income Mat. Dur. YTM@mkt Port.
1,399000 TAIWAN SEMICONDUCTOR MANUFACTU 0401 03/29/2010 14,479 65 24,006.84 9,527.19 040 003
ADR 14,479 65 17.16 040
TICKER TSM
3,156000 TAIWAN SEMICONDUCTOR MANUFACTU 0.401 017272010 32,273.89 54,156 96 21,883 07 0.40 006
ADR 32273.89 1716 040
TICKER TSM
767000 TATWAN SEMICONDUCTOR MANUFACTU 0401 09/24/2012 11,561 91 13.161 72 1,599 81 040 0.01
11,56191 1716 0.40
TICKER: TSM
586000 TAIWAN SEMICONDUCTOR MANUFACTU 0401 09/06/2012 8,586 42 10,055 76 1.469.34 0.40 001
ADR 8,586 42 1716 040
TICKER. TSM
1,136 000 TAIWAN SEMICONDUCTOR MANUFACTU 0401 08/01/2012 15,507 54 19.493.76 39862 040 002
ADR 15,507 54 1716 040
TICKER. [SM
597000 TATWAN SEMICONDUCTOR MANUFACTU 0401 077312012 795091 1024452 2,293 61 R 040 001
ADR 7.95091 1716 040
TICKER. TSM
4200000 TAIWAN SEMICONDUCTOR MANUFACTU 0401 127122012 71,543 22 72,072 00 528 78 040 008
ADR 71,543 22 1716 040
TICKER I'SM
778.000 TAIWAN SEMICONDUCTOR MANUFACTU 0 401 08/03/2012 10.834 66 1335048 251582 040 002
R 10,834 66 1716 040
1ICKER' TSM
2,064000 TAIWAN SEMICONDUCTOR MANUI ACTU 0401 05/082012 32,354 44 3541824 3,063 80 040 004
ADR 3235444 1716 040
TICKER TSM

Thie re/mv may reflect posirlons held by cismdians other than Morgan Staniey & Co LLC or reflect iransacnons execnred mmy » frow us S'rcurlo' Iy jnrvnalmn. prices and purchate darex pnwlded herein with respect o anv such
Iave heen [ dedd hy o We imake no representanon ax fo the accuracy of the waltex or f such or for ay (swch as heed uverage yleld totals) thar are derived
lu whale or i part from suck info ( or dasa may impact the totul weighted uverage veld of the ac:ounr
U S, Trevsury aml Governmen Agencies securitiey, wiich have the fill falth and credit backing of the U S Government, are not mdivwdiadly revedd by owr credie ratings providers  To recognice these securiles, we are displaying a rating of
UGNR. Certan Gavernmeni Sponsared Enterprises (GSEx) vswers, which da nat carry the jull finth and credit backing of the federal government, may ot seek credit ratings for ceriain of their ivves which are displayed as NOTR For
additional nformation, pleave comtact your Private Wealth Advisor
* Bank ceposus are held af one or more FDIC member banks  Morgan Stanley Bank, NA and/or Morgan Sranley Private Bunk, Nationd Axvociciton, offthres of Morgan Stamley & Co. LLC
etk eposis are ellgible for FDIC nsurance up to applicable i, Not SIPC invered
Benk Deposlis may appear mare than ance ki accommorkiie the yield assaciared with each account m the program Please contact your Private Weath Advisor Jor addiiomd information
W The cost buvis and acqulsition date of 1his tax lot was udjusred due to a wash sale

EM249VB-20130726-134223
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Page: 111 Fixed Income Valuation Valustion Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redemption
12/31/2012
Trade Date Reporting
Skares or Moodys Set. Date Orig. Cost Market Vuine Unrealized Accrued  Yrato Mod. YTM@purch %
Face Valse Security Description /S&P Coupon Red. Date Book Cost Market Price  Gain (Los%) Income  Mat Dur. YTM@mkt Port.
560000 TANGER FACTORY OUTLE1 CENTERS 0900 01/22/2010 10.556.60 19.152 00 8,595 40 0.90 002
COM REIT 10.556.60 3420 090
TICKER SKT ‘
360000 TANGER FACTORY OUTLET CENTERS 0900 017272010 6.894 84 1231200 541716 090 0.0t
M REIT 6,894 84 3420 090
TICKER SKT
400000 TANGER FACTORY OUTLET CENTERS 0.900 01/26/2010 7,450.43 13.680.00 6,229 57 0.90 002
COM REIT 7,450 43 3420 090
TICKER: SKT
340000 TANGER FACTORY OUTLET CENTERS 0900 Q12512010 6,343 06 11628 00 528494 090 0.01
COM REIT 6,343 06 3420 090
TICKER. SKT
520,000 TANGER FACTORY OUTLET CENTERS 0900 01/0472012 15.500 99 17,784 00 228301 090 002
COM REIT 15,500 99 3420 090
1ICKER: SKT
360000 TANGER FACTORY OUTLET CENTERS 0900 01/0372012 10.666.12 1231200 1,645 88 090 001
COM REIT 10,666.12 3420 0.90
[ICKER SKT
1.155.000 TECIINE CORP 1,200 05/04/2012 78.631.82 7893270 300.88 120 009
TICKER I'ECH 78,631 82 68 34 120
10000 TELKOM PT ADRREPRESENTING 20 ORD 1219 1271172012 366 50 369 50 300 122 000
TICKER TLK 366.50 3695 122
829000 TELKOM PT ADRREPRESENTING 20 ORD 1219 12/1072012 30,201 22 30.631 55 430 33 122 003
LICKER TLK 30,201 22 36.95 122
57000 TELKOM PT ADRREFRESENTING 20 ORD 1219 03/07/2011 1,929 89 2.106.15 176,26 1.22 0.00
TICKER. TLK 1929 89 3695 122
352000 1LLKOM PT ADRREPRESENTING 20 ORD 1219 06/01/2010 12,563 17 14.484 40 1,921 23 122 002
IICKER TLK 12,563 17 3695 122
Tius m,nn‘ may reflect pmmmn held by cusrodions other than Morgan Stamley & Co ILC or reflect mansucnions execuired away from us  Security uif prices und purchase dres peovided hereli with respect to any such
lans have boey 1 ded by you We make no representarion s m the accuracy of the values or umannts of such pasitions or lmu.m:llau.t or for any calculanons (such as weighted average yleld totals) tinat are derived
In whole or ln pors from such Info. ! or duta mav Impuct the rotal welghned uverage vield of rhe accoumt
US Treasury aml va'mmem Agencm cecuritiey, which have ihe full fulth and credit hacking of the U S Government, are not uxdivitually reded by awr credit ratmgs providers  To recognize thexe securines, we are displaymg « rating of
UGNR. Certain T (GSEx) ixxuers, which do not curry the Jull faith and wredit backing of the federal government, may not seck credit retingy jor certam of their resues which are displaved us NOTR For

addinonal Informarion, plm.w contact your Private Wealth Advisor

* Bk deposiis are held o one or more FDIC member banks Morgan Stanley Bank, N A and/or Morgun Stanley Private Bank, Nattonal Association, yffifiates of Aforgan Stanley & Co. LLC
Bunk deposite are eligible for FDIC inwrance up to applicable himirs Not SIPC insured

Benk Deposiis muty appear mare than ance to date the vield Iwirh each account n the program  Please coniact your Private Wedth Advisar for additional information

1¥ The cosr basis and acquisirion dase of ths tax lot was adfusred due to a wush sale

EM249VB-20130726-13422)
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Page: 112 Fixed Income Valuation Valustion Currency:  USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redemption
12/31/2012
Trade Date Reporting

Shares or Moodys Set. Date Orig. Coxt Market Value Unrealized Accrued  Yre to Mod. YTM@purch %

Face Value Security Description /S&P Coupon Red. Date Bonk Cost Market Price  Gain (Loss) Income Mat Dur. YTM@mkt Port.

535000 TELKOM PT ADRREPRESENTING 20 ORD 1219 11/26/2010 2021128 19,768.25 (443 03) 1.22 002
TICKER. TLK 2021128 3695 122

1,331 000 TELKOM PT ADRRLPRESENTING 20 ORD 1219 01/27/2010 52,52033 49.180 45 (3339 8Y) 122 006
TICKER. TLK 52,52033 3695 122

3,134000 TENCENT HOLDINGS LTD o117 05/07/2012 97.216 68 102,325 10 5.108 42 012 012
TICKER: TCEHY 97.216 68 3265 012

1,600 000 [ESCO PLC SPONS ADR 0643 1271212012 25,776 00 26.528 00 75200 064 003
TICKER. ISCDY 25,776 00 16 58 064

1,958 000 TFSCO PLC SPONS ADR 0643 05/08/2012 30427 32 32,463 64 203632 064 004
TICKER TSCDY 30,427 32 16 58 064

2221000 1EVA PHARM 0.946 05/07/2012 101398 42 82,931 14 (18,466 28) 095 009
TICKER TEVA 101,398 42 3734 095

540000 TIGER BRANDS LTD ADR 0765 12/1072012 18.975 60 21,011 40 2,035 80 077 002
ICKER TBLMY 18975 60 3891 077

371.000 TIGER BRANDS LTD ADR 0765 03/0772011 9.680 54 14,435 61 4,755 07 077 002
TICKER 1BLMY 9,680 54 3891 o

1032000 IIGER BRANDS L1D ADR 0765 01/2772010 23,520 00 40,155 12 16,635 12 077 005
TICKER. TBLMY 23.520 00 3891 077

228000 TOYOTA MTR CORP COM STK 1843 09/08/2010 15,741 57 21.261 00 551943 184 002
TICKER: TM . 15,741 57 9325 184

302.000 TOYOTA MTRCORP COM STK 1843 1072172010 21,617 16 28,161.50 6,544 34 184 0.03
TICKER: TM 21617 16 9328 184

449000 TOYOTA MTRCORP COM SIK 1843 05/07/2012 35,896.52 41.869.25 5972.713 184 005
TICKER. TM 35,896 52 9325 184

19000 TOYOTA MTR CORP COM STK 1843 092872010 1,351 08 177175 420.67 1384 000
TICKER IM 1,351 08 9325 184

Thie mpnrr mav reflect positions held by custodians other than Mergan Stanlev & Ca LLC or reflect unsactions execured away from us Secm-uy i lon, prices and purchase dares ded heremn with respect o any sich
have been [ by, you lVr make 1o represetution as ra the uccuracy of the valties ar of such or for any calenle {strh as hted average yield mtals) that are derived
ln whole or In purt from such inf le daiu may Impact the wtal welghted average yield of the accmml
U.S Treasury ami Government Agencies secuntiev, »Iuch hetve the full fulth end credis backing of the US Governmens, are not individually resed by our credit ratings providers  To recognize these securiles, we are diplaying a rating of
UGNR Certcan Government Sponsared Enterprises (GSEx) ssuers, wieh do not carvy the full fulth and credit backing of the federal government, mey nor seek credit raiingy for certam of their ixsuex which are diplaved av NOTR For
additional informarion, please contact your Privare Wealth Advisor.
* Bank deposus are held «r ane or more FDIC membor banks Morgan Stanley Bank N A and/or Morgun Stanley Private Bank Netional dssociation, affifistes of Morgan Sianley & Co. LLC
Bank deposis are clgible for MDIC ururance up 1o applicable miis . Not SIPC invired
Bank Depasus may appear more ihan once to accommodate the yeekd associtod with each accownt In the program  Please contact your Private Wedlth Advsar for additonad information
W Ihe cost basis and acquisition date of this tax lor was adpusted due fo u wush sale.

EM24$VB-20130726-134213
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Page: 113 Fixed Income Valuation Valuation Currency:  USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
i 123172012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Maurket Valne Unrealized Accrued  Yreto Mod. YTM@purch %
Face Value Security Dexcription /3 &P Coupon Red. Date Book Cost Market Price  Gain (Losy) Income Mat Dar. YTM@mkt Port
327000 TOYOTA MTR CORP COM S1K 1843 09/13°2010 23,060 98 3049275 733177 1 84 003
TICKER. TM 23160 98 9325 1 84
515000 TRAVELERS COS INC 2000 02/1472012 ©30954.13 36,987 30 6,033 17 200 004
IICKER TRV 30954 13 7182 200
2000000 TRAVELERS COSINC 2000  02/1472012 119.845.00 143,640.00 23.795.00 200 016
TICKER TRV 119.845 00 Ti82 200
1,390000 TRAVELERS COS INC 2000 0372172011 81.225 76 99,829 80 18,604.04 2.00 011
1ICKER TRV 81,225 76 7182 200
1910000 TRAVELERS COS INC 2.000 0372772009 7730248 137,176 20 59873 72 2,00 0ls
TICKER TRV 7130248 7182 2.00
4814000 TULLOW OIL PLC UNSPONSORED ADR 0078 12/19/2012 46.819 04 50,164 88 334284 008 006
TICKER TUWOY . 46,819 04 1042 008
2019000 TURKCELL ILETISIM HIZMET 121072012 31,240 39 32.586 66 1,346 27 004
SPONS ADR NEW 31.240 39 1614
TICKER: TKC
376000 TURKCELL ILETISIM HIZMEY 03/07/2011 5,000 27 6.068 64 1,068 37 001
SPONS ADR NEW 5,000 27 16 14 .
TICKER. TKC -t
376,000 TURKCELL ILETISIM HIZMET 06/01/2010 4.931 65 6.06864-" 1,136.99 001
SPONS ADR NEW 4931 65 16 14
11CKER: TKC
734000 TURKCELL ILETISIM HIZMET 08/04/2010 10 667 66 11,846 76 1179 10 001
SPONS ADR NEW 10,667 66 16 14
TICKER: IKC
3,701.000 TURKCELL ILETISIM IIZME] 0172772010 70.228 69 59,73414 (10494 55) 0.07
SPONS ADR NEW 70,228 69 16.14
HCKLER: 1KC

This repors may reflect posttions held by eustodians nther than Morgan Stanley & Co LLC or reflect transactions axeciited awy from us  Security informanion, prices and purchase darev'provided heveln witls respect m any such
positions or trunvactions have heen /nmddzd by you We imike nn represewtation «s to the accurucy of the values or amonnts of such positians or fransactions or for any calculations (such as weighted average yield tonds) that are derved

In whole or in pars from such I

data mav impact the total weighred average yicld of the uccount

US Treasiry amd varnmem Agencies securities, whu b have the fill fuuth and credu backmg of the U S Government, are not uxiividually rated by onr eredit rasngy providers  To recognize thexe securliies, we are displeyug a railng of

UGNR Certan

wrdinonal Information plm.vemmncl your Privare Wealth Adyisor

* Bunk deposus are held of one or more FDIC member banks Morgan Stanley Bank N A aixi/ar Morgan Siamley Private Bank, Natrondl Association, affiltwes of Morgen Stanley & Co. LLC

Bank depasis are elyuble far FDIC uurance up to applicable limiis Not SIPC owired

Bank Depoxus may appear mre than oner lo accammadate the vield dssaciated with each aecount in the program Please contact your Privare Wealth Avvisar for addinonal Information

W The cost basls and acquisition dare of this tax lor wus adjusted due 10 a wush vale -

-

(GSLx) tsuers, wheeh do not carry the ull fah amd credis icking of the jederal government, may nat seck crevi rivings jor certam of their ixsuex which are diyplaved ux NOTR For

EM249VB-20130726-1 14223 €



M 0] rga n Sta n ley - . SupplementallReport

Private Wealth Management v
Page: 114 Fixed Income Valuation Valuation Currency:  USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redempuon
. 123172012
’ Trade Date Reporting
Shares or Maodys Set. Date Orig. Cout Murket Value Unrealized Accrued  Yreto Mod. YTM@purch %
Face Value Secarlty Description /S&P Cownpon Red. Date Book Cost Market Price  Gain (Loss) Income  Mat Dur. YTM@mkt Port.
9,746.000 TURKIYE GARANTI BANKASI AS ADR 0.059 05/07/2012 35,085 60 50,679 20 15,593 60 006 006
' TICKER. TKGBY e . 35,085 60 520 006
9,480.000 TURKIYE GARANTI BANKASI AS ADR - =&: .- 0059 1271272012 47,779 20 49.296.00 1,516.80 0.06 006
TICKER TKGBY 47,779 20 52 006
11,634.000 TURKIYE GARANTI BANKASI AS ADR 0059 050872012 42,347 76 60,496.80 18.149.04 006 007
TICKER TKGBY 42,347 76 5.20 0.06
1,265 000 ULIIMATE SOI'TWARE GROUP INC 05/04/2012 97.8§777 119,428 65 2161088 013
COM STK 9781777 94.41
TICKER ULTT
4,600000 UNICHARM CORP SPONSORED ADR 0060 121212012 49,582 94 47.978.00 (1,604 94) 006 005
TICKER. UNICY 49,582 94 1043 006
5,645000 UNICHARM CORP SPONSORED ADR 0060 05/08/2012 - . -+ 63.506 25 58.877 35 (4.628.90) 0.06 007
TICKER. UNICY 63,506 25 10.43 0.06
1,850000 UNILEVER N VCOMSIHIR 1090 02/15/2012 61.696 58 70,355 00 9.158.42 109 008
TICKER. UN 61,696 58 38.30 109
1,400 000 UNILEVER N V COM SHR 1090 03212011 41,155 94 53.620 00 12,464.06 1.09 006
TICKER UN 41,155 94 34.30 1.09
5200000 UNILEVERN V COM SIIR 1090 03/16/2009 93,633 28 199,160 00 105526 72 109 022
TICKER. UN 93.633 28 3830 109
1,350000 UNILEVER N V COM SHR 1090 1073172012 49416 48 51.705.00 2288.52 1.09 006
TICKER. UN 49,416 48 3830 1.09
640000 UNILEVER PLC SPON ADR 1283 1271272012 24,770.82 24,780 80 998 128 003
TICKER. UL 24,770 82 3872 1.28
782.000 UNILEVER PLC SPON ADR 1.283 05/08/2012 27,059 23 30,279.04 321981 128 003
TICKER UL 27,059 23 3872 128
1,265.000 UNITED NAT FOODS INC 05/04/2012 62,167 92 67.791 35 562343 008
TICKER. UNT1 62,167 92 5359

Tins repars may reflect pasiions held by cusindlans other than Margan Stanley & Co LLC or reflect munsactions executed awa, fmn us Socurity mparmarlon, prices and purchuse dares prm-lded herein with respect to any siuch
posisons or trenartions have Im.-n pmwdni My _)-nn e muke nn represewtation as io the accuracy of the values ar amounis of such or ar for any calcule (such as welghted average yleld tatuls) thar are derved
wn whole or In pars from such Inf or data mav Impact the toial weighred averuge vield of the account
US Iroasury amd (mwmmv A"em.lﬂ veenrtien whic b have the full fuith and credit backing of the U S, Govermmenr, are not sxdividually rated by our credu ratings providers To recogmize theve vecuriies, we are displaving o rating of
UGNR Certon 3 't (GISEx) rxsuers, which do not carry the full fairh and credit backing of the fedieral governmoent, may not scek crodit ratings for vertain of thelr teuex whh are displaved as NOTR For
wekdiional informerlon, plm.ve contact vour Private Wealth Advisor,
* Bantk depasies are held af one or more I'DIC member banks  Morgan Stunley Bank, NA andlor Margan Stanley Privaie Bank Nanonel Avsociarion, affiliates of Morgan Stanley & Co LLC

Bank depashs are ehgible_far FDIC hurance up 1o applicable himis. Not SIPC inswred
Bimk Deposits imw appear mare than once 10 accommorkue the veeld axsocleted with euch account In the program Please comtect yowr Private Wedlth Advisar for additional iformanon
W The cast basis und ucquisition dare of this tax lot was udpusted die 10 a wash sale.

n
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MO rg an Sta n I'ey Supplemental Report
Private Wealth Management

Page: 115 Fixed Income Valuation Valuation Currency:  USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Days to Redempuon
12/31/2012 .
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Market Vaine Unreulized Accrued  Yreto Mod. YTM@purch %
Face Valne Security Description /S&P Coupon Red. Date Book Cost Market Price  Galn (Loss) Income Mat Dur. YTM@mkt Port
1,757000 VALES A CLASS A ADR 0450 127102012 30,321 08 35.649 53 532845 045 0.04
CUSIP 91912E204 3032108 2029 045
366000 VALES.A CLASS A ADR ' 0450 035/0272012 8,022 32 7.426 14 (596.18) 045 0.01
CUSIP 91912204 302232 2029 045
220000 VALES A CLASSA ADR 0.450 03/0772011 657261 4,463 80 (2.108.81) 045 001
CUSIP 91912E204 6.57261 20.29 045
474000 VALES A CLASS A ADR 0450 02/1772010 10,871 19 9.617.46 (1.253 73) 045 0.01
CUSLP: 9191212204 10.471.19 20.29 045
765000 VALES.A CLASS A ADR 0.450 04/122010 21,741 99 15,521 85 (6,220 14) 045 002
CUSIP 91912E204 21,741 99 2029 045
274000 VALES A CLASS A ADR 0450  05/20/2010 6.236.29 5.559 46 (676.83) 045 0ol
CUSIP 91912F204 623629 2029 0.45
398000 VALESA CLASS A ADR 0.450  05/28/2010 8310.72 807542 (235 30) 045 001
CUSIP 91912E204 831072 20.29 045
1307000 VALES A CLASS A ADR 0.450  02/16/2010 29,631 61 26,519 03 (3.114 58) 0.45 003
CUSIP 91912E204 29,633 61 2029 045
1459000 VARIAN MED SYSTEMS INC 08/10/2011 84.054.59 102,430 16 18,425 57 012
TICKER: VAR 84,054 59 70 24
1,108000 VARIAN MED SYSTEMS INC 0372112011 72,170 58 7782592 5.655 34 009
IMCKER VAR 72,170 58 7024
3,335.000 VARIAN MED SYSTEMS INC 02/14/2012 217,462 01 234,250.40 16.788.39 026
TICKER. VAR 217462.01 7024
230000 VENTAS INC COM REIT 2680 02/01/2010 9,889 15 14,885 60 4,996 45 268 002
TICKER. VIR 9,889 L5 6472 268
250000 VENTAS INC COM REIT 2680  01/29/2010 10.714 73 16.180.00 546527 268 002
TICKER VTR 10,714.73 64.72 . 268

Tius n.-pnn mav reflect posinions held by custdions other than Margun Sranley & Co LLC or reflect transacnions execured asvay from us Sa-unly mfarmarion prices und purchase datey provided herew wish respect to any such

have been C hy vou We make no representation ax to the uccuracy of the values or of such | ar for any calrulatinns (sich as weighted averuge yield tosals) that are derived
ln whole or In part from such ifo e Vete ar duta may linpuct the rotul welghted average vield of the cwccounr
US lreasury aml Gmrmmu Agcnclzr securines, which have the full faith wwd credit backing of the U S Government, are nor individually reded by osr credit raimgs providers  To recognize these we are diple a raiing of
UGNR Certen Ge T (GSEY) wxxuers, which da not carry the jull faith and credit bucking of the jederal government, muy not seek creviit ratings far certain of their ivwues which are displayed as NOTR For

wddittomd Information, pleme comtact your Privare Wealth Advisor

* Bank depoxits are held ot one or more FINC member benks Morgan Stanlcy Bank NA amilor Morgan Stanley Private Bank, Netronal Awocwation, offilares of Morgen Stmiey & Co LLC
Bank deposus are eligible for FDIC invurance up tv (wlm\nllle Hmix. Not SIPC insured

Bank Depaxus my appear more than ance 1o ix the vickl d with cach account i the progrem Please contact your Private Wealth Advisar for addiional informarion

W I'he cast busis and acquusition dare of this tux lot was adjusted die fo a wash sule

EM249VB-20130726-134223



Morgan Stan I‘ey Supplemental Report
Private Wealth Management

Page: 116 Fixed Income Valuation Valuation Currency:  USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redempuon
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Market Vulue Unrealized Accrued  Yreto Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red. Date Book Cost Market Price Gain (Losy) Income Mat Dur. YIM@mk: Port
220000 VENTAS INC COM REIT 2680  01/28/2010 9.368 92 14.238.40 4869 48 268 002
TICKER. VIR 9,368 92 6472 268
370000 VENTAS INC COM REIT 2680  01/27/2010 16,033 65 23.946.90 791275 268 0.03
IICKER: VTR 16,033 65 64.72 268
5600000 VERIZON COMMUNICATIONS COM STK 2060  03/16/2009 144917.05 24231200 97.394 95 206 027
TICKER: VZ 14491705 43127 206
1,400 000 VERIZON COMMUNICATIONS COM STK 2060 037212011 48,302 94 60.578 00 1227506 206 007
IICKER: VZ 4830294 4327 206
1,088000 VODACOM GROUP ADR 0655 1271072012 14,644 48 16.374 40 1.729 92 066 002
TICKER: VYDCMY 14,644 48 15.05 0.66
48000 VODACOM GROUP ADR 0655 06/04/2012 57495 72240 14745 0.66 000
TICKER. VDCMY ! 57495 15.08 066
2,777.000 VODACOM GROUP ADR 0655 06/01/2012 34,284 56 41,793.85 7,509 29 066 005
TICKER. VDCMY - 34,284 56 15.05 066
7900000 VODAFONE GP PLC ADS NEW 1 551 03/16/2009 126,377 09 199.001.00 72,623 91 155 022
TICKER VOD 126377 09 2519 1.55
4,300.000 VODAFONE GP PLC ADS NEW 1.551 02/14/2012 119.410 57 10831700 (11093 57) 155 012
TICKER: VOD 119410 57 2519 155
1,629000 VODAFONE GP PLC ADS NEW 1551 11714/2008 2741917 41.034.51 13,615 34 155 005
TICKER VOI 2741917 25.19 155
ACCRUAL ADR DIVIDEND 4,092.46 000
VODAFONE GP PLC ADS NEW

EX DATE' 11/20/2012 PAY DATE. 02/06/2013

TICKER. VOD

ACCRUAL ADR DIVIDEND 2227.54 000
VODAFONE GP PLC ADS NEW

EX DATE 11/20/2012 PAY DA1E. 02/06/2013

TICKER. VOD

This report mav reflect positions held by cusiodkms other than Morgan Stanley & Co LLC or reflert transactions executed away from us  Securiry mfarmarion, prices and purchase dates provided herein with respeet i any such
pasitlons ar tramsactlons huve been ,mn-nhd by mu We make no representation as 1o the accuracy of the valies or amonnss of such pasitions or transactions or for any caleulanions (such as welghted average yield torals) i are derved

In whole or In pars from such info k or duta may unpact the rotul welghted average vield of the uccount
US reasury amd Gmt'nmfm A,gencla securuses, which have the fill fusth and credit backing of the U'S Government are not imilvidally reved by owr credit rarmngs providers T recogze ihese secnrtiies, we are displuving a rating of
t/CGNR. Certenn Ge T (GSEx) txxwers which do not carry the Jull futh and credit backmg of the federal government, may nol seck credit raings for certamn of their ssues which are diaplaved as NOTR For

adklinonal iformaton, /)Imm comact your Privare Wealth Advisar

* Bunk deposits are held «t one or more FDIC member banks Morgan Stanley Bank, N A cmdfor Morgan Stanley Private Bank Nationed Axsocianion, offilies of Morgan Stanley & Co, LLC
Bank depovire are elynble for FDIC mssrance up m applicable lmus  Nat SIPC msured

Bunk Depasity may appear more thar once 1o arcommodiie the vield asso lated with each account m the program  Please contact your Private Wedlih Advisor for akdinond informaton

W Ihe cast busis and ucquisition dare of this rax lor was adpisted due 1o « wash sale

EM249VB-120130726-134223



M org an Sta n I‘ey Supplemental Report
Private Wealth Management

Page: 117 Fixed Income Valuation Valustion Currency:  USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Market Value Unrealized Accrued  Yrs o Mod. YTM@purch %
Face Value Security Description /S&P Conpon Red. Date Book Cost Market Price  Gain (Loss) Income Mat Dur. YTM@mk: Port.
ACCRUAL: ADR DIVIDEND 843 88 000
VODAFONE GP PLC ADS NEW
EX DATE [1/20/2012 PAY DATE 02/06/2013
TICKER VOD
1,794000 WAL-MART DEMEXICOSAB DECV 0378 05/07/2012 50,536.98 58807 32 8.270 34 038 007
ADR 50,536.98 3278 0.38
TNICKER WMMVYY
1,349000 WEICLIAL PWR CO LTD ADR 0217 12/10/2012 21,651 45 24.430.39 2,77894 022 003
TICKER: WEICY 21,651 45 1811 022
650.000 WEICHAI PWR CO LTD ADR 0217 06/14/2011 11,736 66 11771 50 3444 022 0ol
TICKER: WEICY 11,736 66 1sn 022
1.569.000 WEICHAIPWR CO LTD ADR 0217 12/30/2010 32.722.50 2841459 (4.307 91) ‘022 003
TICKER. WEICY 32,712250 1811 022
28000 WEICHAI PWR CO LTD ADR 0217  06/142011 485 42 507 08 21.66 022 000
TICKER. WEICY 485 42 [ERY 022
262.000 WEICHAIPWR COLTD ADR 0217 06/172011 2,774 84 4,744 82 1,969 98 022 ool
TICKER WEICY 2,774 84 1811 022
553000 WEICHAIPWR COLTD ADR 0217  01/04/2011 34,578 64 10,014 83 {24.563 81) 022 00l
TICKER WEICY 34578 64 1811 .22
470000 WEINGARTEN REALTY INVESTORS F 1220 020172010 9.01225 12.581.90 3.569 65 122 oot
COM REIT 9.01225 26.77 122
TICKER: WR1
600000 WEINGARTEN REALTY INVESTORS F 1220 0172972010 11,758 80 16,062 00 430320 122 002
COM REIT 11,758 80 26.77 122
TICKER' WRI
490.000 WEINGARTEN REALTY INVESTORS F 1.220 0172812010 9,720 62 13,11730 3,396.68 122 001
COM REIT 9,720 62 2677 122
1ICKER: WRI

111I.¢ mpnn mav reflect pasitions held by custodians other than Morgan Stanler & Co LLC or reflect trunsacilons executed awey from us Securln' In/bnnnlmn. prices and purchase dates provided herem with respect m any such
have been p by vou We muake nn represeniation as ro the aresracy of the valies or uimounts of such | ar for any calculutions (siuch as d average yleld wsals) that are derived
ln whole or In part from such Infoi ar h dara may lmpect the total welghted average vield of the account
U S, Ireasury aimd Government Agencies securtties, which have the fill fth and credi backing of the US Governmen, are nor individiially reved by aur credit ratings provukers  To recognise thexe securities, we are displaymg a rating of
UGNR. Certan Government Sponrared Enterprases (GSEv) Ievsers which do not carry the full fauth and credit backing of the joderid government, may not xeck credit ratings jor certan of thelr ismiex wiich are displaved s NOTR For
acktitional informarion, plense contuct your Privare Wevlth Advisor
* Bank deposits are held «f ane or more FDIC member banks  Morgan Stanley Bank N_A. and/or Morgan Sianley Private Bank Netioned Associarton, offiliures of Morgun Sianley & Co. LLC
Bank depoxiis are elgible for FDIC wrairence up to applicable Irmix. Nov SIPC insired
Bank Depasits may appear mare thai ance jo accammodase the vield associated with each account i the progriom Please comtacs your Private Weidth Advisar for addinionad information
W 'The cast basls and acqiisirion dite of this 1ax lor was adjisred dus 10 u wash sals

EM249VB-20130726-134223



Morgan Stanley .

" Supplementsl Report
Private Wealth Management
Page: 118 Fixed Income Valuation Valustion Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* s“"‘ Order:  Days to Redemption
12/31/2012 :
* Trade Date Reporting
Shares or Moodys Set Date Orig. Cost Market Value Unrealized Accrned Yreto Mod. YTM@purch %
Face Value Secwrity Dexcription /S&P Coupon Red. Date Book Cost Market Price  Gain (Loss) Income Mat Dar. YTM@mkt Port
830.000 WEINGARTEN REALTY INVESTORS F 1220 0172772010 16.839 04 22219 10 5,380 06 122 603
COM REIT 16.839 04 2677 122
TICKER WRI .
845000 WHOLE FOODS MK1 INC 0.400 05/04/2012 71,630 65 77,030 20 5,399 55 040 009
TICKER WIM 71,630 65 9116 040
265000 WOOLWORTHS HOLDINGS LTD SOUTH 2819 12/10/2012 21.793 60 22,641 60 848 00 282 003
ADR 21,793 60 85 44 282
TICKER WLWHY
15000 WOOLWORTHS HOLDINGS LTD SOUTH 2819 04/20/2012 943 |5 1.28) 60 33845 182 000
ADR 943 15 8544 282
TICKER: WLWHY
657000 WOOLWORTIIS HOLDINGS LTD SOUTH -2819 .. 03/1572012 39.511 92 56.134 08 16.622 16 282 006
ADR TETEm A 39,511.92 854 282
TICKER WLWHY
750000 WPPPLC ADR SEE CUSIP 92 2024 1271212012 52,280.93 54,675 00 2,394 07 202 006
937A102 .- - 52,280 93 7290 202
CUSIP. 92933H101
921000 WPPPLC ADR SEE CUSIP 92 2024 05/08/2012 62,888 37 67,140 90 4,252 53 202 008
937A102 62,888 37 7290 202
CUSIP 92933H101
459000 WYNN MACAU LIMITED UNSPONSORED 1.547 12/10/2012 1220022 12,576.60 37638 155 001
ADR 12,200 22 2740 155
TICKER. WYKMY
1,187.000 WYNN MACAU LIMITED UNSPONSORED 1.547 1171572012 33.974 08 32,523 80 (1.450.28) 1355 004
33974 08 2740 155
TICKFR WYNMY
1,340 000 XINY[ GLASS IILDGS LTD ADR 0349 12/12/2012 16.080 00 16.790 20 71020 035 002
[ICKER: XYIGY 16.080 00 1253 035

This report iy reflect pasitions held by cusiodians orther than Morgan Stanley & Co LLC or reflect iransacrions ermuled ‘away from us  Security mformarion, prices und purchase dares provided hereln with respect 10 any such
pasitions or tramsactions have heey pmvltlzd by yous We make i representarion as 10 the aceuracy of the valties o amoimfs of suchy or or for any calculatlons (such as weighted average yleld ratols) thar are derived
i whole or i purt from such Inf Vets or data mav inpact the 1orul weighted averuge vield of the accounr
S Ireasury and Gm:mmem /(gem:lﬂ secunities, whieh have the fill fonth and credi backing of the U S Government, are aoi axdividvally roted by owr credu ratings providers  To recogmize thexe securuws we are displnang a rating of
UGNR. Ceryun { Eniery (GSEy) wvsiers whi b do not carry the full forth and credis backing of ihe Jederal government, may not seck credi ratings for certaln of their iees which are displaved as NOTR Far
addinond lnformarlon, plm.te contact your Private Wectdth Advisar
* Bank deposiis are held ot one or more FDIC member banks Morgan Stanley Bank, N A awdlor Morgan Sanley, Private Bank, Nationol Axsocianion, affificies of Morgan Stanley & Co LLC

Bank depovies are eligible for FDIC lnsurance up to apphicable mus Not SIPC insured
ek Depoxies mav appecy more than ance 1o accammodkate the yvelkd axsochated vtk eack accou v the progrom  Please contace your Private Wealth Advicor for addenonal informarbost
W e cost bais and uequiisition dore of this rax lor was adjusted due ro a wash sale

1. o <
'S e
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M Org an Sta n l'ey Supplemental Report
Private Wealth Management

Page: 119 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
Sharesor Moodys Set. Dats Orig. Cost Murket Valne Unrealized Accried  Yreto Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red. Date Book Cou Market Price  Gain (Losy) Income MaL Dar. YTM@mkt Port.
687000 XINYI GLASS HLDGS LTD ADR 0.349 07/09/2012 742290 8.608.11 1,18521 0.35 001
TICKER: XYIGY 742290 1253 035
582000 XINYIGLASS HLDGS LTD ADR 0349 07/05/2012 6,123 69 7.292.46 1.168 77 035 001
IICKER XYIGY 6,123 69 12.53 0.35
284000 XINYIGLASS HLDGS LTD ADR 039 07/03/2012 3.010 54 3,558 52 547.98 035 000
TICKER XYIGY 3.01054 1253 0.35
169000 XINYI GLASS HLDGS LTD ADR 0349 07/02/2012 1,797 55 2,117 57 32002 035 000
1ICKER XYIGY 1.797 55 1253 035
2,181 000 YANDEX NV-A 05/07/2012 52,524 59 46978 74 {5 545 85) 005
TICKER YNDX 52,524 59 2154
515.000 YPF SOCIEDAD ANONIMA 0161 12/1072012 7493. "5 167375 016 001
SPONS ADR REPR CL D 14.5. 0.16
TICKER YPF
53000 YPI SOCIEDAD ANONIMA 0161 05/1212011 771 15 (1449 71) 016 0.00
SPONS ADR REFR CL D 1455 016
TICKER. YPF
1,171 000 YPF SOCIEDAD ANONIMA 0161 03/31/2011 17.038.05 (32,707 719) 0.16 002
SPONS ADRREPRCL D 1455 016
TICKER YPF
140000 YPI SOCIEDAD ANONIMA 0161 03124/2011 2,037.00 (4.476 63) 0.16 000
SPONS ADR REPR CL D 1455 016
TICKER. YPT
155000 YUM BRANDS INC ; 1340 07/05/2012 992047 10.292 00 37153 134 001
TICKER YUM 9,920 47 66.40 134
158000 YUM BRANDS INC 1340 06/13/2012 10,074 76 10,491 20 416.44 134 0ol
TICKER YUM 10,074 76 6640 134

This reporr mrg reflect pasirions heid by cusrodians other than Margun Stanley & Co. LLC or reflect mansactlons execuired away from us S'mnrhy nformanon, prices and purchase dates provided heren with respert i any such
have hevu / ded hv vour e make no represemation as to the uccnrucy of the vulnes ar fsiach lons or for amy calcul (such as welghted average yield tosuls) that are derived
m whole or m pari from such mfo e or i data may impuct the total welghred uveruge vield of the uccoun,
US Dreasury amd Gm-n.-mmml Agene Iﬂ sevurtries, which have the fill fawrh and credit b king of the U'S Governmen, are not individally rested by our credit raqngs providers  To recopnize these securines, we are displening a ratng of
UGNR. Certam ( T (GSEx} txxuers, which do nat carry the fill fuirh and credit beackmg of the federcd government, may not seck credit ratngs jor certam of their reues which are displaved as NOTR For
addinomd informarion, plmn contact your Privare Wealth Advisar
* Bank deposits are held ai one or more FDIC member banks  Morgan Stanley Bank, NA andfor Morgan Stanler Private Bank, Notiondl Aswociation, affilicdes of Morgan Sianley & Co LLC
Bank deposits are eligible for FDIC ursurance up o applicable limis Not SIPC msured
Bank Depasits may appear more than once 1o accommocdkite the vield axsactited with euch accoum in the progrom. Please contact your Private Wedlth Advisar for addinonal informanon
W Ihe cast basis and acquisition dare of this tax lor was adpusied due 1o a wash sale

EM249VB-20130726-13422)



Morgan Stan ley Supplemental Report
Private Wealth Manageiment

Page: 120 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order: Deys to Redempuon
12/31/2012
Trade Date Reporting
Sharex or Moudys Set. Date Orig. Cost Market Vulue Unrealized Accrued  Yrsto Mod. YTM@purch %
Face Value Security Description /S&P Coupon Red. Date Book Coxt Market Price  Galn (Loss) Income Mat Dur. YTM@mbkt Por.
696000 YUM BRANDS INC 1340 05/0772012 51,332 85 46.214 40 (5,118.45) 1.34 005
TICKER. YUM 51,33285 66 40 1.34
COMMON STOCKS 0858 33,719,745.74 39,257.829.06  5,535.984 90 54976 92 137 44 34
33721844 16 036
EXCHANGE TRADED FUNDS
11,000.000 ISHIARE CHINA LARGE CAP ETF 0925 017262010 438,678.90 444,950 00 6,271 10 093 050
TICKER: I'X1 438,678.90 40 45 093
6,500000 ISHARES MSCI BRAZIL CAPPED ETF | 364 0126/2010 452,806 25 363,610 00 (89,196 25) |36 041
TICKER EWZ 452,806 25 5594 136
ACCRUAL: CLOSE END FUNDS DSTRBN 839.51 000

ISHARES MSCI BRAZIL CAPPED ETF
EX DATE 1212722012 PAY DATE. 01/03/2013
TICKER EWZ

3,000 000 ISIIARES MSCI CANADA ETF 0680 0172172011 94,362 00 85.200.00 (9.162 00) 068 010
TICKER. EWC 94,362 00 28 40 068

3,200 000 ISHARES MSCI CANADA ETF 0 680 12/20/2010 97,832 00 90.8%0 00 (6.952.00) 068 010
TICKER. EWC 97.83200 2840 - 068

26,500 000 ISHARES MSCI CANADA ETF 0.680 0172672010 683,122 30 752.600'00 6947770 068 08s
TICKFR EWC 683,122 30 28 40 068

6,000.000 ISHARES MSCI SOUTHKOREA CP ETF 0365 08/27/2012 343,587 60 3480.11200 36.524 40 037 043
_Irbllgll(-‘.l)s(RFUND EUROPEAN ETF 343.587.60 6335 \ 037

This report may reflect positions held by rmmdmm other than Morgan Stanley & Co LLC or reflect transactions execuied away from us  Securlty Informarion, prices and purchase dares provided herein with respect 1o any wch

ar lons have boen l'_) you We make no representation as o the accuracy of the volues ar nf such or lons or for any calenlarlons (such as welghied uverage yleld ratuls) that are derived
In whole or i part from such Infe or dita mav unpact the toral weighted uverage vield of the. wccount
S Freasury ad bm!mmm Agem:l;v sectritley, which have the fill fairh and creedit backing of the U S Gavernmeni, are not undvidvally rated by onr credit ratings providers 7o recopnize theve securities, we are displaying o raing of
UGNR. Cerienn Gy 7 {GSE) Iexiers, which do not carry the Jull fenth awd crodit backing of the federal government, may nor xeek credi nuings Jor cortum of their icwes which are dplayed as NOTR For

wddinonal informarion, plm.m contac: your Privae Wealth Advisor

* Bank deposits are held ui one or more FDIC member bunks Morgan Stanley Bank N undlor Margun Siamey. Private Bank Nuniondl dssoctation, uffiliotes of Morgan Stuniey & Co. LLC
Bank deposirs are eligible for FIC mvurance up 1o applicable limits  Not SIPC inswred

Bionk Depasits may appear mare than once to accommacdkiie the  wld axsociated with euch accowt i the program  Please comact your Private Wealth Advisor for ackhintomd wformation

W Ihe cost busis und acquisition dare of this rax lor was udjusted due 1o a wash sule

EM249VB-20130726-134223



M 0 rga n Sta n ley Supplemental Report
Private Wealth Management

Page: 121 Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redemption
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Murket Valne Unrealized Accrued  Yreto Mod. YTAMR@purch %
Face Value Security Description /S&P Conpon Red, Date Book Coxt Market Price  Gain (Loss) Income Mat Dar. YTM@mkt Port
19,100.000 [SHARES RUSSELL 1000 ETF 1765 10/24/2012 1.530.339.75 1,511.765 00 (18,574 75) 177 170
INDEX FUND US ETFS 153033975 915 177
TICKER IWB
EXCHANGE TRADED FUNDS 1025 3.640.728 80 3.629.11700 (11.611.30) 839.51 122 409
3.640.728.80 102
PREFERRED STOCKS
195000 CBL ASSOCDRD 1844 05/06/2011 4.789 92 4 884.75 94 83 184 001
TICKER CBLD 4,789 92 2505 184
270000 CBL ASSOCDRD : 1844 04/05/2011 6,586 73 6.763.50 176 77 1 84 0.0l
1ICKER. CBL D 6.586 73 ~ 2505 1384
140000 CBI. ASSOCDRD 1844 01/182011 3,360 90 3.507.00 146 10 L.44 000
TICKER CBL.D 3.360 90 2505 184
135000 CBL ASSOCDRD 1844  01/1222011 3.23761 3.381.75 14414 184 000
TICKER CBLD 3.23761 25.05 184
100000 CBL ASSOC DR D | 344 12/31/2010 234752 2.505.00 157 48 1.84 000
1ICKER. CBL.D 2,34752 2505 1.84

Tins reparr my reflect pasitions held by cusmdians other than Margan Stanlev & Co LLC or rejlect iransactlons executed awav from s Security mformatlon, prices and purchase dares provided hereln with respect m any such

Toars Iiinve been | ded In- e e nmh- nn representation at to the aceuracy of the vilues or amounis af such positions or iransactlons or for any calculations (such as weighted average yleld totuls) that are derived
In whole ar n purt from such orli duta may Impact the iotal welghted average vield of the account
US Ireawry amd Government Agencies securities which have the fill futh ond credit backing of the U S Governmemt are not imiividwally rated by owr credit ranngs i A grize these ier, we lspleving a rathig of
UGNR. Certain T (GSEs) ixswers, winch do not carry the full fuith and credit bicking of the federed government, may not seek credli ritings jor l'!l'l{ll" of their ixsues which are :lepltg-ﬂl as NOTR For

weditional Infarmarlon, [IIM-IE rontact your Privare Weulth Advesor

* Benk deposies are held o one or more FDIC member banks  Morgan Stanley Bank N A amilor Morgan Stanley Private Bunk Natlonol Axvociation, affiliates of Morgan Stmley & Co. LLC
Bank deposirs are eligible for FDIC msurance up ro apphicable hmus  Not SIPC inswred

Bank Depastts muy uppear more than ance io arcommodate the yiehd axsocrated with each accownt n thc program Please contact your Private Wealth Advasar for addittonal information

W Lhe cost basis and acywisition date of this tax lot was adpusted die fo u waxh sale

EM249VB-20130726-1 34223



Mo rg an Sta n ley Supplemental Report
Private Wealth Management

Page: 122 ' Fixed Income Valuation Valuation Currency: USD
CONSOLIDATED : JOHN S. DUNN FOUNDATION *CASH ACCOUNT* Sort Order:  Days to Redempuon
12/31/2012
Trade Date Reporting
Shares or Moodys Set. Date Orig. Cost Market Valne Unrealized Accrued Yreto Mod. YTM@purch %
Face Valus  Security Description /5&P Conpon Red. Date Book Cost Market Price Gain (Loss) Income Mat Dur. YTM@mkt Port.
140000 CBL ASSOC DR D 1844 12/17.2010 3,300 08 3,507 00 206 92 1.84 000
TICKER. CBL.D 3,300 08 2505 184
PREFERRED STOCKS 1 844 23,622.76 24,549 00 926 24 184 003
2362276 1.84
EQUITIES 03869 37.384.097 30 4291149506 5525299 34 5581643 135 48 46
37,386,195.72 0.87
LONG TERM HOLDINGS 4694 72,536.320.39 79.116,86278 6,813,894 37 256,12490 034 [K] 184 89 52
72,302,968.41 331
TOTAL PORTFOLIO 3.965 81,832,117.23 83,413,371.05  6,814,605.80 256,14580 030 0.27 163 100.00
81,598,765.25 2.81

Tiux repart may reflect posinons held by cirsmdlans ather than Morgan Stanley & Co LLC or reflect tansacnons execured away from us  Secunity lnformation prices and purchase dates provided herein with respect to any such
paxitions or transactions have hesn pm\-hlai 113 yout We mqike nn representarion ax ro the accuracy of the vaines ar amounts of surh pasitions or transactlons or for any culculartons (sch us welghted avernge yleld 1otals) that are derived

in whole or w1 part from such infa k orl duta may unpuct the torul welghted average vield of the acconnt
US Treasury ami Gm‘rrmimw Agencies securities, which have the fill faith and credit backing of the US Government, are not individvally raved by owr credit rarings providers  To recognee theve securitien, we are displaving o rating of
UGNR. Cerrean T (GSLy) lasuers, which do net carry the full fauth amd credit backing of the jederal government mey not seek credir ratings Jor certain of their ivex which are diplaved as NOTR For

wdditional informarion, plea.'c enntact your Private Wealth Advisor

* Bank deposits are held ar ane er more FDIC member banks Morgan Stanley Bank, NA and/or Morgan Sianley Private Bank, Nutional Association, gffiliates of Morgan Stanley & Co LLC
Bunk deposit are eligible for FDIC urwirance up to applicable Inmis Not SIPC Insured

Bunk Deposire muy appear more than ance io accommodate the vield avsociared wiuh each account i the program  Please contact your Private Wealth Advisor for adkdittonal informarion

W I'he cast basls and acquisition dare of this tax Iot was adjusred due to a wash sale

EM249VB-20130726-134221



JOHN S DUNN FOUNDATION

FORM 990PF, PART II - OTHER ASSETS

DESCRIPTION

EXCISE TAX RECEIVABLE

TOTALS

07413C K920 10/17/2013 1:58:45 PM

ATTACHMENT 13
ENDING ENDING
BOOK VALUE FMV
18, 323. 18,323.
18,323, 18,323,

70~-033379-033379

74-1933660

ATTACHMENT 13
PAGE 31



JOHN S DUNN FOUNDATION

RM_990PF, PART VIII - LIST QF QFFICER

NAME AND ADDRESS

MR. JOHN S. DUNN, JR.
3355 WEST ALABAMA, SUITE 990
HOUSTON, TX 77098-1718

MRS. DAGMAR DUNN PICKENS GIPE
3355 WEST ALABAMA, SUITE 990
HOUSTON, TX 77098-1718

MR. C. HAROLD WALLACE
3355 WEST ALABAMA, SUITE 990
HOUSTON, TX 77098-1718

MR. J. DICKSON ROGERS
3355 WEST ALABAMA, SUITE 990
HOUSTON, TX 77098-1718

MR. CHARLES W. HALL
3355 WEST ALABAMA, SUITE 990
HOUSTON, TX 77098-1718

MR. DAN S, WILFORD
3355 WEST ALABAMA, SUITE 990
HOUSTON, TX 77098-1718

07413C K920 10/17/2013 1:58:45 PM

TITLE AND AVERAGE HOURS PER
WEEK DEVOTED TO POSITION

TRUSTEE/VP/SECRETARY/TREASURER
5.35

TRUSTEE/VP
8.00

TRUSTEE/VP
5.54

TRUSTEE/PRESIDENT
6.89

TRUSTEE/VP
5.47

TRUSTEE/FIRST VP
5.54

DIRECTORS, AND TRUSTEES

70-033379-033379

74-1933660
ATTACHMENT 14
COMPENSATION
36,000. 0 0
36, 000. 0 0
36, 000. 0 ’ 0
36,000. 0 0
36,000. 0 0
36,000. 0 0

ATTACHMENT 14
PAGE 32



JOHN S DUNN FOUNDATION

74-1933660
FQRM _990PF, PART VIIT - LIST OF QFFICERS, DIRECTORS. AND TRUSTEES

ATTACHMENT 14 (CONT'D)

TITLE AND AVERAGE HOURS PER
NAME AND ADDRESS

WEEK DEVOTED TO POSITION COMPENSATION
MR. JOHN R. WALLACE TRUSTEE/VP 36,000. 0 ]
3355 WEST ALABAMA, SUITE 990 7.29
HOUSTON, TX 77098-1718
GRAND TOTALS - 252,000.
ATTACHMENT 14
07413C K920 10/17/2013 1:58:45 PM 70-033379-033379

PAGE 33



JOHN S DUNN FOUNDATION 74-1933660

990PF, PART VIII - COMPENSATION OF THE FIVE HIGHEST PAID EMPLOYEES
ATTACHMENT 15

TITLE AND AVERAGE CONTRIBUTIONS EXPENSE ACCT
HOURS PER WEEK TO EMPLOYEE AND OTHER
COMPENSATION BENEFIT PLANS ALLOWANCES

NAME AND ADDRESS DEVQTED TO POSITION

DONNA E. NASSO ACCOUNTANT 66,100. 0 0

3355 WEST ALABAMA, SUITE 990 40.00
HOUSTON, TX 77098

TOTAL COMPENSATION 66,100, _0 0

ATTACHMENT 15

07413C K920 10/17/2013 1:58:45 PM 70-033379-033379 PAGE 34



| 74-1933660

990PF, PART VITIT- COMPENSATION OF THE FIVE HIGHEST PAID PROFESSIONALS
ATTACHMENT 16

JOHN S DUNN FOUNDATION

NAME AND ADDRESS TYPE OF SERVICE COMPENSATION
MORGAN STANLEY ASSET MGMT FEES 532,017.
600 TRAVIS, STE 3700
HOUSTON, TX 77002
TOTAL COMPENSATION . 532,017,
1
70-033379-033379 PAGE 35

07413C K920 10/17/2013 1:58:45 PM



JOHN S DUNN FOUNDATION 74-1933660

ATTACHMENT 17

FORM 990PF, PART XV -~ NAME, ADDRESS AND PHONE FOR APPLICATIONS

JOHN S. DUNN RESEARCH FOUNDATION
3355 WEST ALABAMA ST, SUITE 990
HOUSTON, TX 77098-1718
713-626-0368

07413C K920 10/17/2013 1:58:45 PM 70-033379-033379% PAGE 36



JOHN S DUNN FOUNDATION 74-1933660

ATTACHMENT 18

990PF, PART XV ~ FORM AND CONTENTS OF SUBMITTED APPLICATIONS

A LETTER SHOULD BE SUBMITTED STATING THE NAME OF THE ORGANIZATION, THE
AMOUNT REQUESTED, AND THE PURPOSE FOR WHICH THE FUNDS ARE REQUESTED.

07413C K920 10/17/2013 1:58:45 PM 70-033379-033379

PAGE 37



. 74~1933660

JOHN S DUNN FOUNDATION

ATTACHMENT 19

PART XV - RESTRICTIONS OR LIMITATIONS ON AWARDS

990PF,

GENERALLY, GRANTS ARE LIMITED TO DONEES WITHIN THE STATE OF TEXAS
WHOSE PRIMARY EFFORTS ARE MEDICALLY RELATED TO EDUCATIONAL AND

RESEARCH ACTIVITIES.

07413C K920 10/17/2013 1:58:45 PM 70-033379-033379

PAGE 38



JOHN S DUNN FOUNDATION 74-1933660

e} ART XV_- GRANTS AND CONTRIBUTIONS PAID DURING THE YEAR.

RELATIONSHIP TO SUBSTANTIAL CONTRIBUTOR

AND
RECIPIENT NAME AND ADDRESS FOUNDATION STATUS OF RECIPIENT
RICE UNIVERSITY UNRELATED
PO BOX 1892 PUBLIC

HOUSTON, TX 77005

STAR OF HOPE UNRELATED
6897 ARDMORE PUBLIC
HOUSTON, TX 77054

CASA DE ESPERANIA UNRELATED
PO BOX 66581 PUBLIC
HOUSTON, TX 77266-6581

GOOD NEIGHBOR HEALTHCARE CENTER UNRELATED
227 WEST GRAY PUBLIC
HOUSTON, TX 77019

CAMP FOR ALL UNRELATED
10500 NORTHWEST FREEWAY PUBLIC
HOUSTON, TX 77092

SAN JOSE CLINIC UNRELATED

310 HAMILTON PUBLIC
HOUSTON, TX 77002

07413C K920 10/17/2013 1 58 45 PM 70-033379~033379

ATTACHNENT 20—
PURPOSE OF GRANT OR CONTRIBUTION AMOUNT
TO SUPPORT A FUND FOR RESEARCH SEED GRANTS WITH 100, 000.
THE COLLABORATIVE RESEARCH CENTER
TO SUPPORT THE JSD WELLNESS CLINIC/MEN'S 60,000
DEVELOPMENT CENTER
TO SUPPORT THE RESIDENTIAL SHELTER PROGRAM 90,000,
TO SUPPORT ONE FULL~TIME DENTIST AND ONE 150,000
FULL-TIME DENTAL ASSISTANT.
TO FUND THE CAMP'9 HEALTH CENTER THIS YEAR 35,000,
TO SUPPORT ONE AND ONE-HALF FULL TIME EQUIVALENT 140,000

CONTRACT DENTISTS.

ATTACHMENT 20

PAGE 39



-~

JOHN S DUNN FOUNDATION 74-1933660

ART._ XV ~_ GRANTS AND CONTRTBUTTIONS. PAID DURING THE YEAR

ATTACHMENT 20 (CONT'D)
RELATIONSHIP TO SUBSTANTIAL CONTRIBUTOR
AND
RECIPIENT NAMF. AND ADDRESS FOUNDATION STATUS OF RECIPIENT PURPOSE OF GRANT OR_CONTRIBUTION AMOUNT
COMMUNITIES IN SCHOOLS UNRELATED TO SUPPORT PROJECT MOVE (MOBILE OPERATIONS 40,000
2150 W. 18TH ST. STE 100 PUBLIC VEHICLE FOR EVERYBODY) DENTAL PROGRAM
HOUSTON, TX 77008
TEXAS HEART INSTITUTE UNRELATED SUPPORT WORK TO DEVELOP A MINIATURE VERSION OF A 400,000,
1101 BATES PUBLIC VENTRICULAR DEVICE
HOUSTON, TX 27030
EL CENTRO DE CORAZON UNRELATED TO PURCHASE A SCHOOL BUILDING TO RENOVATE INTO A 205, 000.
5001 NAVIGATION BLVD. PUBLIC NEW CLINIC & EXPAND HEALTH SERVICES FOR RESIDENTS
HOUSTON, TX 77011 IN HOUSTON'S EAST END
COVENANT HOUSE UNRELATED TO CONTINUE PROVIDING DIRECT HEALTHCARE SERVICE 50, 000.
1111 LOVETT BLVD PUBLIC ) TO HOMELESS YOUTH
HOUSTON, TX 77008-3898
DBSA GREATER HOUSTON UNRELATED TO PROVIDE FREE SUPPORT FOR THOSE IMPACTED BY 125,000,
3800 BUFFALO SPEEDWAY, SUITE 300 PUBLIC DEPRESSION AND/OR BIPOLAR DISORDER
HOUSTON, TX 77098
MEMORIAL HERMANN FOUNDATION UNRELATED TO SUPPORT UPGRADE ON HELICOPTERS 400,000

9301 SOUTHWEST FWY STE 600 PUBLIC
HOUSTON, TX 77074

ATTACHMENT 20
07413C K920 10/17/2013 158 45 BPM 70-033379-033379 PAGE 40



JOHN § DUNN FOUNDATION 74-1933660

.FORM Q90PE _PART XV = GRANTS AND CONTRIBUTIONS PAID DURING THE YFAR .
ATTACHMPNT 24 (CONT'D).

RELATIONSHIP TO SUBSTANTIAL CONTRIBUTOR

AND

RECIPIENT NAME AND ADDRESS FOUNDATION STATUS OF RECIPIENT PURPOSE OF GRANT OR CONTRIBUTION AMOUNT
CHRISTIAN COMMUNITY SERVICE CENTER, INC. UNRELATED TO SUPPORT EMERGENCY MEDICAL NEEDS FOR CLIENTS 10,000
£.0. BOX 27924 PUBLIC WHO VISIT THE EMERGENCY SERVICES PROGRAM
HOUSTON, TX 77227

'
CAMP ALLEN UNRELATED TO SPONSOR THE ABUNDANT LIVING CONFERENCE 15,000
18600 FM 362 PUBLIC
NAVASOTA, TX 77868
DENVER HARBOR CLINIC UNRELATED TO SUPPORT MEDICAL CARE AND DENTAL SERVICES FOR 25,000
424 HAHLO ST PUBLIC THE UNINSURED
HOUSTON, TX 77020
UT HEALTH SCIENCE CENTER SCHOOL OF NURSING UNRELATED TO PROVIDE SCHOLARSHIP TO STUDENTS ENTERING THE 500,000
7000 FANNIN STREET PUBLIC B3N ACCELERATED NURSING PROGRAM.
HOUSTON, TX 77030
CHRISTUS FOUNDATION FOR HEALTHGARE UNRELATED TO CONSTRUCT A CENTRALLY LOCATED CLINIC TO SERVE 155,000
2707 NORTH LOOP WEST PUBLIC THE POOR & UNINSURED
HOUSTON, TX 77008
CHRIST CHURCH CATHEDRAL UNRELATED TO PROVIDE BETTER MENTAL HEALTH SERVICES AND 100,000
1117 TEXAS STREET PUBLIC HOUSING FOR THE BEACON

HOUSTON, TX 77002

ATTACHMENT 20
07413C K920 10/17/2013 1:58 45 PM 70-033379-033379 PAGE 41



JOHN S DUNN FOUNDATION

EORM 990PF,PART YV - GRANTS AND CONTRYBITIONS PATD DURING THF YEAR ..

RECIPIENT NAME AND ADDRESS

SAN JACINTO COLLEGE FOUNDATION
4624 FAIRMONT PKWY STE 208
PASADENA, TX 77504

HOUSTON EAR RESEARCH FOUNDATION
7737 SOUTHWEST FWY STE 630
HOUSTON, TX 77074

SIGHT INTO SOUND E/K/A TAPING FOR THE BLIND
3935 ESSEX LN
HOUSTON, TX 77027

THE COUNCIL ON ALCOHOL AND DRUGS
303 JACKSON HILL STREET
HOUSTON, TX 77007

UT HEALTH SCIENCE CENTER - DEPT. OF PSYCHIATRY
7703 FLOYD CURL DRIVE

SAN ANTONIO, TX 78229

THE ROSE

12700 N. FEATHERWOOD ¥260

HOUSTON, TX 77034

07413C X920 10/17/2013

1 58 45 PM

74-1933660

RELATIONSHIP TO SUBSTANTIAL CONTRIBUTOR

AND
FOUNDATION STATUS OF RECIPIENT

UNRELATED
PUBLIC

UNRELATED
PUBLIC

UNRELATED
PUBLIC

UNRELATED
PUBLIC

UNRELATED -
PUBLIC

UNRELEATED
PUBLIC

70-033379-033379

ATTACHNENT 20 _(CONTAD)._
PURPOSE OF GRANT OR CONTRIBUTION AMOUNT
TO PROVIDE 15 $1,000 SCHOLARSHIPS FOR THE CENTRAL 15,000
CAMPUS NURSING PROGRAM
TO SUPPORT COCHLEAR IMPLANT TECHNOLOGY FOR BABIES 50,000
& ADULTS
TO SUPPORT THEIR PROGRAMS 10,000.
TO SUPPORT CORE PROGRAMS AT THE BEHAVIORAL HEALTH 100, 000.
CENTER FOR WOMEN & CHILDREN AND TO SUPPORT THE
KIDS CAMP.
TQ SUPPORT THE CREATION OF A REGISTRY FOR 250,000.
RESEARCH/CLINICAL STUDIES
TO SUPPORT THE MOBILE MAMMOGRAPHY DIGITAL 150, 000.

CONVERSION PROJECT.

ATTACHMENT 20

PAGE 42



JOHN S DUNN FOUNDATION

RECIPTENT NAME AND ADDRESS

UNIVERSITY OF TEXAS MD ANDERSON CANCER CENTER
1515 HOLCOMBE BLVD
HOUSTON, TX 77030

TEXAS CHILDREN'S CANCER CENTER
6701 FANNIN ST , STE 1410
HOUSTON, TX 77030

UNIVERSITY OF ST. THOMAS
3300 MONTROSE BLVD.
HOUSTON, TX 77006

THE CENTER FOR HEARING AND SPEECH
3636 W DALLAS
HOUSTON, TX 77019

RISE SCHOOL OF HOUSTON
5618 H. MARK CROSSWELL JR. STREET
HOUSTON, TX 77021

THE HEALTH MUSEUM
1515 HERMANN DRIVE
HOUSTON, TX 77004

07413C K920 10/17/2013 1:58 45 PM

74-1933660

RELATIONSHIP TO SUBSTANTIAL CONTRIBUTOR
AND
FOUNDATION STATUS OF RECIPTENT

UNRELATED
PUBLIC

UNRELATED
PUBLIC

UNRELATED
PUBLIC

UNRELATED
PUBLIC

UNRELATED
PUBLIC

UNRELATED
PUBLIC

70-033379-033379

ATTACHMENT 20 (CONTLD). .

PURPOSE OF GRANT OR CONTRIBUTION

RADIQLOGICAL SCIENCES & IMAGING SCIENCES GRANTS.

TO PROVIDE SUPPORT FOR THE INNOVATIVE
RESEARCH BEING CONDUCTED IN TEXAS CHILDREN'S
CANCER CENTER'S BRAIN TUMOR RESEARCH PROGRAM
TO ESTABLISH THE JOHN S. DUNN FOUNDATION

PRESIDENT'S STEM FUND

TO SUPPORT PROGRAMS TO IDENTIFY AND SERVE
CHILDREN WITH HEARING IMPAIRMENTS

DONATION ON BEHALF OF ANGELA ELIZABETH WAINERDI.

TO INSTALL THE CELL LAB AT THE MUSEUM.

ATTACHMENT 20
PAGE 43

AMOUNT

450,000

500,000

500,000

25,000.

250

100,000,



JOHN S DUNN FOUNDATION 74-1933660
EORM_Q90PF, PART XV - GRANTS AND CONTRIRUTIONS PATD DURTNG THE YEAR . .
ATTACHMENT 20_(CONT'H)
RELATIONSHIP TO SUBSTANTIAL CONTRIBUTOR
AND
RECIPIENT NAME AND ADDRESS FOUNDATION STATUS OF RECIPIENT PURPOSE OF GRANT OR CONTRIBUTION AMOUNT
HOUSTON HOSPICE UNRELATED TO SUPPORT CAPITAL CAMPAIGN TO BUILD INEATIENT 10, 000.
1905 HOLCOMBE BLVD PUBLIC CARE CENTER IN THE TEXAS MEDICAL CENTER WHICH
HOUSTON, TX 77030 WILL ADD 12 PATIENT BEDS TO THEIR 25.
" -~

BAYLOR COLLEGE OF MEDICINE UNRELATED TO ASSIST IN ESTABLISMING THE BOBBY R. ALFORD 250,000
ONE BAYLOR PLAZA PUBLIC EDUCATION CENTER
HOUSTON, TX 77030

TOTAL CONTRIBUTIONS PAID —5.010 260

ATTACHMENT 20
07413C K920 10/17/2013 1.58 45 B 70-033379-033379 PAGE 44



JOHN S DUNN FOUNDATION

74-1933660

—PART XV - CONTRIBUTIONS APPROVEN FOR FUTURE.PAYMENT .

RECIPIENT NAME AND ADDRESS

RICE UNIVERSITY
6100 MAIN ST.
HOUSTON, TX 77005

CHRISTUS FOUNDATION FOR HEALTHCARE
2707 NORTH LOOP WEST
HOUSTON, TX 77000

BAYLOR COLLEGE OF MEDICINE
ONE BAYLOR PLAZA
HOUSTON, TX 77030

07413C K920 10/17/2013

1-58:45 PM

RELATIONSHIP TO SUBSTANTIAL CONTRIBUTOR
AND
FOUNDATION STATUS OF RECIPIENT

UNRELATED
TAX~EXEMPT

UNREALTED
PUBLIC

UNRELATED
PUBLIC

70-033379-033379

ATTACHMENT 23 .. ..
PURPOSE OF GRANT OR CONTRIBUTION AMOUNT
RESEARCH SEED GRANTS 1,800,000

TO CONSTRUCT A CENTRALLY LOCATED CLINIC TO SERVE
THE POOR/UNINSURED

GRANT TO ESTABLISH A CHAIR ENTITLED "M. DOW DUNN
CHAIR FOR OSTEOPOROSIS RESEARCH™ TO ESTABLISH
CENTER FOR SKELETAL MEDICINE AND BIOLOGY.

CENTER FOR SKELETAL MEDICINE AND

BIOLOGY.

TOTAL CONTRIBUTIONS APPROVED

ATTACHMENT 21

850,000.

2,000,000.

PAGE 45



JOHN S DUNN FOUNDATION

FORM —PF, PART XVI-A - ANALYSTS OF OTHER REVENUE

DESCRIPTION

PARTNERSHIP BOOK INCOME
MISCELLANEOUS

TOTALS

07413C K920 10/17/2013 1:58:45 PM

BUSINESS EXCLUSION
CODE AMOUNT CODE
01
01

70-033379-033379

74-1933660

ATTACHMENT 22

AMOUNT

RELATED OR EXEMPT
FUNCTION INCOME

119,785.
2,516.

122,301,

ATTACHMENT 22
PAGE 46



JOHN S DUNN FOUNDATION 74~1933660
Schedule D Detail of Short-term Capital Gains and Losses Az .
Date Date Gross Sales Cost or Other Short-term
Description Acquired Sokd Prce Basis Gain/Loss
CAPITAL GAINS (LOSSES) HELD FOR INVESTMENT PURPOSES
ATTACHMENT D-2 . ST PORTION VARIOUS VARIOUS 14,007
ATTACHMENT D-8: ST PORTION VARIQUS VARIOUS 19,686,
ATTACHMENT D-9 ST PORTION VARIQUS VARIOUS 7,483
ATTACHMENT D-10, ST PORTION VARIOUS VARIOUS 32,791
ATTACHMENT D-11: ST PORTION VARIOUS VARIOUS 3,741
ATTACHMENT D-12 ST PORTION VARIOUS VARIOUS ~46,548.
ATTACHMENT D-13., ST PORTION VARIOU VARIOUS -176,794.
ATTACHMENT D-14 ST PORTION VARIOUS VARIOUS ~119, 764.
ATTACHMENT D~15° ST PORTION VARIOUS VARIOUS ~31,607.
ATTACHMENT D-16. ST PORTION VARIOQUS VARIOUS 176,132,
ATTACHMENT D-17. ST PORTION VARIOUS VARICUS 41,593
ATTACHMENT D-19° ST PORTION VARIOUS VARIOUS 24,528,
ATTACHMENT D-20 ST PORTION VARIOUS VARIOUS 47,140,
LORD ABBET CAPITAL GATN DISTRUBTION VARIOUS VARIOUS 886. 886.
TEMPLETON GLOBAL BOND CAPITAL GAIN DISTRIBUTION VARIQUS VARIOUS 253. 253
PIMCO CAPITAL GAIN DISTRIBUTION VARIOUS VARIOUS 15,582 15,582
TOTAL CAPITAL GAINS (LOSSES) HELD FOR INVESTMENT PURPOSES 16,721 9,108.
Totals 16,721, 9,109
JSA
2F0971 1 000
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JOHN S DUNN FOUNDATION 74-1933660 74-1933660
Schedule D Detail of Long-term Capital Gains and Losses ATTACmMgY 2
Date Date Gross Sales Cost or Other Long-term
Description Acquired Sold Pnce Basis Gan/Loss
CAPITAL GAINS {LOSSES) HELD FOR INVESTMENT PURPOSES
ATTACHMENT D-1 VARIOUS VARIOUS 337,636 241,481 96,155,
ATTACHMENT D-2 VARIOUS VARIOUS 6,526,712 §,512,617, 14,095,
ATTACHMENT D-2: LESS ST PORTION VARIOUS VARIOUS -14,007
ATTACHMENT D-3 VARIOUS VARIQUS 214,441, 214,441
ATTACHMENT D-4 VARIOUS VARIOUS 11,256, 11,256,
ATTACHMENT D-$ VARIOUS VARIOUS 2,500,000, 2,500,000
ATTACHMENT D-6 VARIOUS VARIOUS 4,718 5,093, =375.
ATTACHMENT D-7 VARIOUS VARIOUS 344,810 441,852, -97,042
ATTACHMENT D-8 VARIOUS VARIOUS 1,564,940 1,585, 346, -20,406.
ATTACHMENT D-8: LESS ST PORTION VARIOUS VARIOUS -19,686.
ATTACHMENT D-9 VARIOUS VARIOUS 1,714,369 1,419,015 295,354,
ATTACHMENT D-9 LESS ST PORTION VARIOUS VARIOUS =7,483
ATTACHMENT D-10 VARIOUS VARIOUS 1,591,362, 1,527,067 64,295
ATTACHMENT D-10: LESS ST PORTION VARIOUS VARIOUS -30,693.
ATTACHMENT D-~-11 VARIOUS VARIOUS 133,376 111,232 22,144
ATTACHMENT D-11: LESS ST PORTION VARIOUS VARIOUS -3,741
ATTACHMENT D-12 VARIOUS VARIOUS 1,574,090 1,283,076 291,014
ATTACHMENT D-12. LESS ST PORTION VARIOUS VARIOUS 46,548,
ATTACHMENT D-13 VARIOUS VARIOUS 4,888,425, 5,843,790 —955,365.
ATTACHMENT D-13- LESS ST PORTION VARIOUS VARIOUS 176,794
ATTACHMENT D-14 VARIOUS VARIOUS 2,813,668, 3,006,048 —192, 380,
ATTACHMENT D-14: LESS ST PORTION VARIOUS VARIOUS 119,764,
ATTACHMENT D-1% VARIOUS VARIOUS 3,957,373, 4,528,540 -571,167.
ATTACHMENT D-15. LESS ST PORTION VARIOUS VARIOUS 31,607,
ATTACHMENT D-16 VARIOUS . VARTOUS T,471, 444, 5,998,312 1,473,132,
ATTACHMENT D-~16: LESS ST PORTION VARIOUS VARIOUS -176,132
ATTACHMENT D-17 VARIQUS VARIOUS 1,424,378, 1,526,056, ~101, 678
ATTACHMENT D-17' LESS ST PORTION VARIOUS VARIOUS ~41,488.,
ATTACHMENT D-18 VARIOUS VARIOUS 164,281, 98,267 66,014
ATTACHMENT D-19 VARIOUS VARIOUS 2,510,290 1,949,743 560,547
Totals .

J8A
2F0970 1 000

07413C K920

10/17/2013

1 58:45 PM

70-033379-033379

ATTACHMENT 2
PAGE 48



74-19336560
JOUN S DUNN FOUNDATION 74-1933660
Schedule D Detall of Long-term Capital Gains and Losses ATTACHMENT 2 (cowTiny
. Date Date Gross Sales Cost or Other Long-term
Description Acquired Sold -__Pnce Basis Gam/Loss
ATTACHMENT D-19: LESS ST PORTION VARIOUS VARIOUS -24,520
ATTACHMENT D-20 VARIOUS VARIOUS 594,375, 462,264 132,111
ATTACHMENT D-20° LESS ST PORTION VARIOUS VARIOUS -47,140
TEMPLETON GLOBAL BOND CAPITAL GAIN DISTRIBUTION VARIOUS VARIOUS 25,242, 25,242
PIMCO CAPITAL GAIN DISTRIBUTION VARIOUS VARIOUS 6,326. 6,326.
MSREF V PARTNERSHIP GAIN VARIOUS VARIOUS 37,014, 77,014
TOTAL CAPITAL GAINS (LO9SES} HELD FOR INVESTMENT BURPOSES 40,451,326 39,265,496, 1,195,645,
40,451,326
T
Totals 39,265,496 1,195,845

JSA
2F0970 1 000

07413C K920 10/17/2013 1:58°45 PM

70-033379-033379

ATTACHMENT 2
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Morgan Stan ley Supplemental Report
Private Wealth Management
Page: 1 Realized Gains & Losses Valuation Currency: USD
12-02842 : JOHN S. DUNN FOUNDATION *SLCTIVST/RELATIVE VALUE LTD* Sort Order: Closing Date
01/01/2012 to 12/31/2012
Trade Date Reporting
Gain (Losy)
Shares or Purchase Sale Short Long
Face Value Security Description Date Date Cost Proceads Term Term
22,499 551 SELECTINVEST ARBITRAGE/RELATIVE 04/01/2004  04/01/2012 241.481.39 337.636.57 96,155.18
VALUE FUND LTD
CUSIP SAFIOI3
TOTAL PORTFOLIO 24148139 337,636.57 0.00 96,155.18

EM249VB-20130809- | l517
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Morgan Stanley

Private Wealth Management

Page: 2

Shares or
Face Value

12-03124 : JOHN S. DUNN FOUNDATION FNDTN *CORPORATE CREDIT*

Security Description

Supplemental Report

Realized Gains & Losses

01/01/2012 to 12/31/2012
Trade Date Reporting

Purchuse Sale
Date Date

Cost

Valuation Curreney: USD
Sort Order: Closing Date

Gain (Laxs)
Short Long
Procreds Term Term

500,000.000

1,000,000 000

500,000 000

500,000 000

300,000 000

N

500,000 000

500,000 000

500,000 000

1,000,000 000

500,000 000

500,000 000

BP CAPITAL MARKETS PLC
2 750% DUE 02/27/2012 @ 100.00
CUSIP: 999BJH606

ANIHEUSER-BUSCI1 COS INC
7 500% DUE 03/15/2012 @ 100.00
CUSIP 035229CE1

XEROX CORPORATION

5.500% DUE 05/15/2012 @ 100 00
CUSIP- 984121BS1

**TYCO INTL FINANC

4 125% DUE 10/1522014 @ 100 00
CUSIP. 90299AMS4
PEPSIAMERICAS

5 750% DUE 07/31/2012 @ 100 00
CUSIP: 71343PAEL

CTTIGROUP INC SUB DEB GLOBAL
5 625% DUE 08/27/2012 @ 100.00
CUSIP 172967BP5

LIEWLETT-PACK CO
2 200% DUE 12/01/2015 @ 100 00
CUSIP- 428236BE2

DOW CIHEMICAL CO SR UNS GLOBAL
6.000% DUE 10/01/2012 @ 100 00
CUSIP: 260543BR3

HOUSEHOLD FINANCE CORP

6 375% DUE 11/2722012 @ 100 00
CUSIP 441812KAl

CATERP FIN SERV MTN

4 850% DUE 12/07/2012 @ 100.00

CUSIP 149121.3N9

GENERAL DYNAMICS CORP SR UNS

5 250% DUE 02/01/2014 @ 100 00
CUSIP: 369550AN8

09/19/2011 02/22/2012

03/10/2006 03/1572012
09/1512011 05/15/2012
09/15/2011 07/12/2012
09/19/2011 07/31/2012
02/182011 08/27/2012
09/15/2011 0¥/31/2012
09/15/2011 10/01/2012
05/08/2006 111272012
0%/15/2011 12/07/2012

09/1572011 12/07/2012

500,000.00

1,000,000 00

500,000 00

530.926.96

300.000.00

500,000.00

497,677 04

500,000 00

1,000,000.00

500,000.00

525,796.69

500.000 00
1,000.000.00
500.000 00
539,860.00 8933 04
300,000.00
500.000.00
502,000.00 4,32296
500.000 00
1.000.,000.00

500,000.00

525.8%5.00 88 31
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Morgan Stan ley Supplemental Report
Private Wealth Management
Page: 3 Realized Gains & Losses

12-03124 : JOHN S. DUNN FOUNDATION FNDTN *CORPORATE CREDIT*
01/01/2012 to 12/31/2012

Valuation Currency: USD
Sort Order: Closiag Date

Trade Date Reporting
Gain (Losy)
Shares or Purchave Sule Short Long

Face Value Security Description Date Date Cost Proceeds Term Term
145,000 000 **DOW CHEMICAL CO 03/05/2012 1271772012 158,216 09 158,967.25 751 16

7 600% DUE 05/15/2014 @ 100 00

CUSIP 999CBNP57

TOTAL PORTFOLIO 6,512,616.78 6,526,712.25 14,007.16 $8.31

Attachment D-2



Morgan Stanley

Private Wealth Management

Page: 4

Shares or
Fuce Vulue

Security Description

Supplemental Report

Realized Gains & Losses
12-03602 : JOHN S. DUNN FOUNDATION *MSREF V OFFSHRE INV INTNL LP*
ATTN: BOLLINGER/FERTITTA/JONES
01/01/2012 to 12/31/2012

Trade Date Reporting

Purchase
Date

Sale
Date

Cost

Proceedy

Valuation Currency:
Sort Order:

USD
Closing Date

Gain (Loss)

Short
Term

Long
Term

29,077 690

33,865 310

31,829 000

21,066.000

51,052.730

27,051 270

17.050 000

926.000

2,523 000

MSREF V OFFSHORE INVESTORS
INTERNATIONAL, L P
CUSIP: MSRESIS08

MSRET V OFFSIIORE INVESTORS
INTERNATIONAL, L P

CUSIP: MSRESI508

MSREF V OFFSHORE INVESTORS
INTERNATIONAL.L P

CUSIP. MSRESI508

MSREF V OFFSHORE INVESTORS
INTERNATIONAL, L P
CUSIP: MSRESIS08

MSREF V OFFSHORE INVESTORS
INTERNATIONAL, L P
CUSIP. MSRE5!1508

MSREF V OFFSHORE INVESTORS
INTERNATIONAL, L.P

CUSIP MSRESI508

MSREF V OTFSIIORE INVESTORS
INTERNATIONAL, L P

CUSIP MSRE5I508

MSREF V OFFSIIORE INVESTORS
INTERNATIONAL, L P

CUS1P- MSRESI508

MSREF V OFFSHORE INVESTORS
INTERNATIONAL, L.P

CUSIP MSRESI508

TOTAL PORTFOLIO

09/30/2007

09/272007

121872007

09/30/2007

12/18/2007

01/3072012

01/30/2012

01/30/2012

03/3172012

06/29/2012

061292012

06/29/2012

06/3072012

12/3172012

29,077 69

33.86531

31,82900

21,066 00

51,05273

27,051 27

17,050.00

926.00

2,523 00

2907769

3346531

3182900

21,066 00

51,052.73

2705127

17,050.00

926.00

2,523.00

214,441.00

214,441.00

EM249VB-201 301
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Morgan Stanley

Private Wealth Management

Page: 5

Supplemental Report

Realized Gains & Losses
12-04225 : JOHN S. DUNN FOUNDATION *MSREF VI OFSHRE INVT INTL LP*
ATTN: BOLLINGER/FERTITTA/JONES

01/01/2012 to 12/31/2012

Valuation Currency: USD
Sort Order: Closing Date

Trade Date Reporting
Gain (Loss)
Shares or Purchaze Sale Short Long
Fuce Value Secarity Description Dute Date Cost Proceedy Term Term
4,988.000 MSREF VI OFFSHORE INVESTORS 03/31/2012 4,988 00 4,988 00
INTERNATIONAL,L P
CUSIP MSREG6I609
177.000 MSREF VI OFFSHORE INVESTORS 06/30/2012 17700 17700
INTERNATIONAL. L P.
CUSIP MSRE6I609
2,642.000 MSREF VI OFFSHORE INVESTORS 09/30/2012 2,642 00 264200
INTERNATIONAL, L.P.
CUSIP: MSRE6I609
3,449006 MSREF V1 OFFSHORE INVESTORS 1173072012 3,44900 3,449 00
INTERNA'TIONAL, L P.
CUSIP MSRE6I609
TOTAL PORTFOLIO 11,256.00 11,256.00 0.00 0.00

Attachiigrt B2



Morgan Stanley

Supplemental Report
Private Wealth Management
Page: 6 Realized Gains & Losses Valustion Currency: USD
12-05175 : JOHN S. DUNN FOUNDATION *GOVERNMENT CREDIT* Sort Order:  Cloxng Date
01/01/2012 to 12/31/2012
Trade Date Reporting
Gain (Laxs)
Shares or Purchuve Sale Short Long
Face Value Security Description Date Date Cost Proceeds Term Term
1,000.000.000 FREDDIE MAC 04/18/2006 07/16/2012 1,000,000 00 1,000.000 00
5 125% DUE 07/15/2012 @ 100.00
CUSIP 3134A4QD9
1,000,000.000 FEDERAL FARM CREDIT BANK 05/20/2009 08/0172012 1,000,000 00 1.000,000 00
5 250% DUE 08/01/2012 @ 100 00
CUSIP 31331XT36
500,000.000 FEDERAL HOME LOAN BANK SYSTEM 04/19/2010 11212012 500,000 00 500,000.00
1 625% DUE 11/21/2012 @ 100.00
CUSIP 3133XVEM9
TOTAL PORTFOLIO 2,500,000.00 2.500,000.00 0.00 0.00

Attachment D-5



Morga n Stan ley Supplemental Report
Private Wealth Management
Page: 7 Realized Gains & Losses

12-05395 : JOHN S. DUNN FOUNDATION *FRONTPOINT*
01/01/2012 to 12/31/2012

Valuation Currency: USD
Sort Order: Closing Date

Trade Date Reporting
Gain (Laxs)

Shares or Purchese Sule Skort Long
Face Value Security Description Date Date Cost Proceeds Term Term
507 703 FRONTPOINT OFFSHORE 05/01/2010 01/01/2012 5,093 49 4,718 00 (37549)

MULTISTRATEGY FUND

CUSIP FROMOFFS

TOTAL PORTFOLIO 5,093.49 4,718.00 0.00 (375.49)

EM249VB-20130

Attachment
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Morgan Stanley

Supplemental Report
Private Wealth Management
Page: 8 Realized Gains & Losses Valuation Currency: USD
12-7806T : JOHN S. DUNN FOUNDATION *EMERGING ETF* Sort Order: Closing Date
01/01/2012 to 12/31/2012
Trade Date Reporting
Gain (Laxs)
Shares or Purchuse Sale Short Long
Face Value Securify Description Date Dnte Cost Proceeds Term Term
20000000 WISDOM'IREE TRUS1 INDIA ERNGS 01/212010 08/22/2012 441.852.00 344810 27 (97.041 73)
FDETF
TICKER EPI
TOTAL PORTFOLIO 441 .852.00 344,810.27 0.00 (97.041.73)

EM249VB-20130809-1 15317
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Morgan Stanley

Supplemental Report

Private Wealth Management

Page: 9

Reslized Gains & Losses
A9-78709 : JOHN S. DUNN FOUNDATION *INTL GOVT BOND*
01/01/2012 to 12/31/2012
Trade Date Reporting

Shares or
Face Value

Security Description

Purchase
Date

Sule
Date

Cost

Proceeds

Valuation Currency: USD
Sort Order:  Closing Date

Gain (Losy)
Short Long
Term Term

50.000 000

25,000,000.000

80.000,000 000

300,000 000

100,000.000.000

900.000 000

450,000,000.000

550.000 000

150,000.000

70,000.000

105,000 000

EUROPEAN INVESTMENT BANK
5000% DUE 02/19/2013 @ 100 00
CUSIP 99E92XS95

INTER-AMERICAN DEVELOPMENT BANK
6 000% DUE 06/03/2013 @ 100 00

CUSIP- 99E9235V2

INTERNATIONAL BANK FOR RECONSTRU
5 750% DUE 02/14/2013 @ 100 00

CUSIP 99E92Y2113

CANADA GOVERNMENT T-BILL
0000% DUE 05/10/2012 @ 100 00
CUSIP 99E93K3MO0

INTERNATIONAL BANK FOR RECONSTRU
5 750% DUE 02/14/72013 (@ 100 00
CUSIP 99E92Y2113

EUROPEAN INVESTMENT BANK

3 125% DUE 01/07/2013 @ 100 00

CUSIP- 99E92W3H 1

INTER-AMERICAN DEVELOPMENT BANK
6.000% DUE 05/17/2013 @ 100 00

CUSIP- 99E9342D7

INTERNATIONAL BANK F'OR

3.000% DUE 07/31/2012 @ 100 00

CUSIP: 99E92NBLS

INTER-AMERICAN DEVELOPMENT BANK
9 000% DUE-08/28/2012 @ 100 00

CUSIP 99E92NXNO

INTER-AMERICAN DEVELOPMENT BANK
9000% DUE 08/28/2012 @ 100 00

CUSIP 99E92NXNO

INTER-AMERICAN DEVELOPMENT BANK

9 000% DUE 08/28/2012 @ 100 00
CUSIP 99E92NXNO

03/15/2011

01/05/2011

03/112011

171572011

0¥/112011

03/18/2010

02/03/2011

01/22/2010

09/232011

03/04/2010

01/28/2010

03/02/2012

03/02/2012

03/02/2012

05/10/2012

06/07/2012

06/2172012

07/18/2012

07/31/2012

08/28/2012

08/28/2012

08282012

38,045 87

5197923

46,105.26

288,848.43

57,631 58

155617 19

48,840 00

189,466 30

79,692 95

3951494

56,714 85

4253100

52,262.64

45,544 58

299,610 5t

56,602 17

152,891 64

47,637 46

163,732 38

74,356 80

34.699 84

52,049 76

4,485 13
283 41
(560 68)
10,762 08
(1,029.41)
(2.725.55)
(1,242 14
(25.733.92)
(5336.15)
(4,815 10)

(4,669 09)

Attachment D-8



M 0 rg a n Sta n ley Supplemental Report
Private Wealth Management

Page: 10 Realized Gains & Losses Valuation Currency: USD
A9-78709 : JOHN S. DUNN FOUNDATION *INTL GOVT BOND* Sort Order: Closing Date
01/01/2012 to 12/31/2012
Trade Date Reporting
Gain (Losy
Shares or Purchass Sule Short Long
Face Value Secarity Description Date Date Cost Proceeds Term Term
900,000 000 NORWAY T-BILL 06/18/2012 08/31/2012 150,653 14 153,941.18 3.288.04
0.000% DUE 12/19/2012 @ 100.00
CUSIP 99E93W 104
300,000 000 CANADA GOVERNMENT T-BILL 05/09/2012 09/11/2012 298,970.19 306.01792 704773
0 000% DUE 12/20/2012 @ 100 00
CUSIP 99E93W6C3
75,000.000 EUROPEAN INVESTMENT BANK 07/14/2011 09/2712012 64,199.17 62.296 05 (1,903 12)
5 000% DUE 02/19/2013 @ 100 00
CUSIP 99E92XS95
1,742 41

25,000.000  EUROPEAN INVESTMENT BANK 03/1572011 09/2712012 19,02294 20,765 35
5 000% DUE 02/19/2013 @ 100 00
CUSIP 99E92XS95

TOTAL PORTFOLIO 1,585,346.04 1,564,939.68

19,686.15 (40.092.51)

EM240VB-20{ 301
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Page: 11 Realized Gains & Losses

692010805 : JOHN S. DUNN FOUNDATION *SCHAFER CULLEN*
01/01/2012 to 12/31/2012

Valuation Currency: USD
Sort Order: Closing Date

Trade Date Reporting
Shares or Purchave Sule Short Long
Face Value Secarity Description Date Date Cost Proceeds Term Term
3450.000 NOKIA CORP ADR SHRS 11712/2009 04/17/2012 46,700.24 14,029 45 (32,670 79)
EACH REPSTG | A SHARE
TICKER. NOK
9,350000 YNOKIA CORP ADR SHRS 03/11/2009 04/17/2012 95,645 83 38,021 86 (57,623 97)
EACII REPSIG 1 A SHARE .
TICKER NOK
775000 PHILLIPS 66 W1 02/09/2012 06/112012 25,430 98 2533736 (9362)
TICKER. PSX
1,600 000 PRILLIPS 66 WI 10/29/2009 06/11/12012 36,982 90 52309 39 15,326 49
TICKER PSX
2.200.000 ?{EISTOL MYERS SQUIBBCO USD 10 03/16/2011 09/14/2012 55,548 90 7328300 17,7134 10
6,700 000 BRISTOL MYERS SQUIBBCO USD 10 03/11/2009 09/14/2012 131,369 58 223.180.03 91,81045
TICKER. BMY
KRAFT FDS GRP 03/11/2009 10/01/2012 1621 34.13 1792
TICKER. KRFT
555000 ACCENTUREPLC 10/21/2008 10/25/2012 17,453 86 37.19526 19,741.40
TICKER. ACN
1,045 000 A%I'IEENT TECHNOLOGIES INC COM STK - 052322012 107252012 41,671 36 37.598 67 (4,072 69)
TICKER' A
405000 ALLERGAN INC COM 10/04/2012 1072512012 3796405 37,012 16 (951.89)
TICKER AGN
505.000 AMERICAN TOWER 10/03/2011 10/25/2012 27,254 24 36,6339 937975
TICKER. AMT
80000 APPLE INC 1072172008 10/25/2012 748773 49.092 51 41,604.78
TICKER AAPL
1075000 ARM HOLDINGS PLC CAMBRIDGE ADR 12/0172011 1072512012 30,233.62 34,579 93 4,346 31
TICKER: ARMH
1, 275000 BB & T CORPORATION COM 02/0912012 10/252012 37,580.88 36.835 96 (74492)
TICKER. BBT
625000 lg&g( léATl-I BEYOND INC 08/16/2012 10/2572012 40.966 12 36,255 68 (4,710 44)

Attachment D-9



Morgan Stanley

Supplemental Report
Private Wealth Management
Page: 12 Realized Gains & Losses Valuation Currency: USD
692010805 : JOHN S. DUNN FOUNDATION *SCHAFER CULLEN* Sort Order: Closing Date
01/01/2012 to 12/31/2012
Trade Date Reporting
Gain (Lasy)
Shares or Purchave Sule Short Long
Face Value Security Description Date Date Cost Proceeds Term Term
430000 CANADIAN NATIONAL RAILWAY CO 06/16/2009 1012512012 18,387 23 37.436 55 19,049 32
CAD NPV COM (USD)
TICKER CNI
425000 CAPI1AL ONETINL CORP COM 03/1072011 10/252012 20,530.39 25.565.17 503478
[ICKER: COF
665000 COACH INC COM 09/19/2011 10/252012 39.362.55 37.695.94 (1.666 61)
TICKER COH
1,010.000 COCA COLACO 09/08/2010 10/25/2012 29,276.67 37.419.66 8.14299
25
TICKER KO
344000 COLGATE PALMOLIVE CO COM 10/21/2008 10/25/2012 2183262 35.634 99 13,802 37
TICKER CL
970000 DOLLAR TREE INC 12/0172011 1072572012 39,97001 39070 72 {89929)
TICKER. DL1R
750000 EBAY INC COMSTK 08/16/2012 10/25/2012 34,357 80 36.591.68 2.233.88
TICKER. EBAY
1,528000 EMC CORP MASS COM STK 10/06/2009 10/25/2012 26,658 86 36.829 01 10.170 15
TICKER. EMC
270000 ESTEE LAUDER COSINCCL A 09/21/2012 10/25/2012 16,743 94 16561 45 (18249)
TICKER. EL
324000 ESTEELAUDERCOSINCCLA 09/20/2012 10/25/2012 19.898.72 19873 75 (2497)
TICKER EL
4]0.000 EXXON MOBIL CORP 07/09/2010 10/25/2012 24,091.23 37,004.66 1291343
1ICKER: XOM
56 000 GOOGLE 02/02/2011 10/25/2012 34,283 98 37976.10 369212
TICKER GOOG
197000 INTL BUSINESS MACHS CORP 05/18/2009 102572012 20378.57 37,645 87 17,267.30
1ICKER. IBM
71000 INTUTTTVE SURGICAL INC 08/3172010 10/25/2012 18,948.02 38623 13 19,675 11
TICKER. ISRG
535000 MEAD JOHNSON NUTRITION CO 08/16/2011 10/25/2012 3781343 34.12897 (3.684.46)
TICKER MIN
EM249VE-20] X0
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Page: 13 Realized Gains & Losses Valuation Currency: USD
692010805 : JOHN S. DUNN FOUNDATION *SCHAFER CULLEN* Sort Order: Closing Date
01/01/2012 to 12/31/2012
Trade Date Reporting
’ Gain (Loxs)
Shares or Purchase Sale Short Long
Face Value Securily Description Date Dare Cost Proceeds Term Term
425000 MONSANTO COMPANY COM STK 05/25/2012 10/25/2012 31,246 89 36.846 67 559978
TICKER. MON
465.000 NATIONAL-OILWELL VARCO INC COM 011072011 10/252012 29,830 59 3454072 4,71013
TICKER NOV
448 000 OCCIDENTAL PETE CORP 05/07/2010 101252012 3597440 35.808.37 (166.03)
TICKER OXY
22500 PRAXAIR INCCOM 10/21/2008 10/25/2012 1,502 58 2,358.17 855.59
TICKER. PX
331500 PRAXAIR INC COM 1072172008 10/25/2012 22,13800 34,743.73 12,605 73
TICKER PX
225000 PRECISION CASTPARTS CORP COM 09/20/2012 10/25/2012 36,042 10 38,167.15 212505
TICKER PCP
636000 QUALCOMMINC 10/21/2008 10/25/2012 23,888.10 36,779 05 12,890 95
TICKER. QCOM .
345000 ROPER INDS INC NEW COM 03162012 10252012 34,236.56 3725792 3,021.36
I''CKER ROP
512000 SCHLUMBERGER LTD 10/21/2008 10/25/2012 27,690.30 36,208 84 8,518 04
00! (CURACAO)
TICKER. SLB
515000 TERADATA CORP 102072011 10/25/2012 28,945 44 34,751 42 5,765 98
TICKER. TDC
885000 TIX COS INC NEW COM 05/24/2010 10/25/2012 19.616.91 3659597 16.979.06
TICKER TIX
520000 UNITED PARCEL SERVICE INCCL B 08/05/2010 1072512012 3501207 37,963.56 295149
TICKER UPS
480000 UNITED TECHNOLOGIES CORP 107212008 10/25/2012 24,483 26 37.525.93 13,042 67
1ICKER UTX
228000 VFCORP 022712012 10/25/2012 33.527.26 3536417 1.836.91
TICKER VFC
TOTAL PORTFOLIO 1,419,015.48 1,714,368.70 7,482.98 287870.24

Attachment D-§



Morgan Stanley
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Private Wealth Management
Page: 14 Realized Gains & Losses Valuation Currency: USD
692010850 : JOHN S. DUNN FOUNDATION *LAZARD* Sort Order:  Closing Date
- 01/01/2012 to 12/31/2012
Trade Date Reporting
Gain (Lowy)
Shares or Purchaze Sule Short Long
Face Valne Security Description Date Date Cost Proceeds Term Term
86000 KUMBA IRON ADR 01/22/2010 01/04/2012 3.56470 549269 1.927.99
TICKER. KIROY
43000 KUMBA IRON ADR 03/02/2011 02/01/2012 2896 77 303338 136 61
1ICKER KIROY
153000 KUMBA IRON ADR 01/22/2010 02/01/2012 6.341 85 10,793 21 4451 36
TICKER KIROY
115.000 PT UNITED TRACTORS-UNSPON ADR 01/22/2010 02/0212012 4.294.10 7.549.60 3,255.50
(INDONESIA)
TICKER PUTKY
51.000 DESARROLLADORA HOMEX SAB DE CV 03/0272011 02/13/2012 1,330.34 1.137.42 (19292)
TICKER. HXM
1.284.000 DESARROLLADORA HOMEX SAB DECV 01/22/2010 02/13/2012 41,454.19 28.636.10 {12,818 09)
TICKER HXM
662000 TIGER BRANDS L1D ADR 01/22/2010 02/16/2012 15,087 44 2123763 6.150 19
TICKER. TBIMY
164.000 = PHILIPPINE LONG DISTANCE TEL CO 01/2272010 02/2112012 9.698.45 1077294 1,074.49
SPONS ADR
TICKER. PHI
72000 PTSEMEN GRESIK PERSERO 1171072010 03/02/2012 3.84997 4,488 57 638 60
UNSPONSORED ADR (INDONESIA}
TICKER: PSGTY
426000 PT SEMEN GRESIK PERSERO 04/06/2010 03/02/2012 19,181 03 2655739 7376 36
UNSPONSORED ADR (INDONESIA}
TICKER: PSGTY
PT SEMEN GRESIK PERSERO 12/03/2010 03/07/2012 10 54 13.33 279
UNSPONSORED ADR (INDONESIA)
1ICKER PSG1Y
1270000 COMPANIIIA ENERGETICA 017222010 03/08/2012 18,764.30 28,821 37 10,057.07
DE MINAS GERAIS .
TICKER: CIG
158000 CIELOS A ADR 05/18/2010 03/1372012 361944 5,346.62 1,727.18

TICKER CIOXY

W Wash sale reporting rules apply 1o this sale.

Attachment 03
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Supplemental Report

Realized Gains & Losses

692010850 : JOHN S. DUNN FOUNDATITON *LAZARD*

01/01/2012 to 12/31/2012

Valuation Curreney: USD
Sort Order: Closing Date

Trade Date Reporting
. Gain(low)
Shares or Purchave Sale Short Long
Face Value Security Description Date Date Cost Proceeds Term Term
571.000 CIELOS A ADR 03/08/2010 03/13/2012 12,149 78 1932229 7.17251
TICKER CIOXY
13000 PT SEMEN GRESIK PERSERO 1171072010 03/14/2012 18101 336.39 5538
UNSPONSORED ADR (INDONESIA)
[ICKER. PSGTY
579000 MASSMART HLDGS LTD ADR 07/26/2011 03/15/2012 23,146 40 25.892.64 2.746.24
TICKER. MMRTY
997000 COMPANLIIA ENERGETICA 01/22/2010 04/03/2012 14,730 71 24.512.89 9.782 18
DE MINAS GERAIS
ICKER CIG
606000 COMPANIIA DE BEBIDAS-PR ADR 03/02/2011 04/30/2012 17.055.81 25617 46 8.561.65
TICKER. ABV
474000 SHOPRITE HOLDINGS LTD ORD UNSPON 01/2212010 04/30/2012 8.53200 16,294 90 1,76290
SORED ADR (SOUTH AFRICA)
TICKER. SRHGY
CIELOS A ADR 10725/2010 05/03/2012 711 12,02 491
TICKER CIOXY
COMPANHIA ENERGETICA 03/26/2010 05/11/2012 900 1212 in
DE MINAS GERAIS
TICKER CIG
95000 COMPANMHIA ENERGETICA 03/26/2010 06/14/2012 113947 1,675 68 53621
DE MINAS GERAIS N
. 1ICKER CIG
676000 COMPANHIA ENERGETICA 01/22/2010  06/14/2012 7.993 30 1192376 3.93046
DE MINAS GERAIS
TICKER. CIG
585000 PTPERUSAHAAN GAS NEGARA PERSARO 06/15/2011 06/15/2012 13,657 12 10.218.55 (3.43857)
TBK UNSPONSORED ADR (INDONESIA)
TICKER PPAAY
513000 PTPERUSAHAAN GAS NEGARA PERSARO 06/07/2011 06/15/2012 12018 82 8,960 88 (3.05794)

TBK UNSPONSORED ADR (INDONESIA)

TICKER. PPAAY

W Wash sale reporting rules upply 1o this sule
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Valuation Currency: USD
Sort Order:  Closing Date

Realized Gains & Losses
692010850 : JOHN S. DUNN FOUNDATION *LAZARD*
01/01/2012 to 12/31/2012

Page: 16

Trade Date Reporting
___ Gainflosy
Shares or Purchase Sale Short Long
Face Value Security Description Date Date Cost Proceeds Term Term
587.000 Pl PERUSAHAAN GAS NEGARA PERSARO 05/09/2011 06/15/2012 14,405.39 10,253.48 (4.15191)
TBK UNSPONSORED ADR (INDONESIA)
TICKER. PPAAY
1000 PTPERUSAHAAN GAS NEGARA PERSARO 04/18/2011 06/15/2012 22.87 1747 (5 40)
TBK UNSPONSORED ADR (INDONESIA)
TICKER PPAAY
624000 PT PERUSAHAAN GAS NEGARA PERSARO 04/15/2011 06/15/2012 14,424 88 10,899 79 (3.525.09)
1BK UNSPONSORED ADR (INDONESIA)
TICKER. PPAAY
KOC HOLDINGS AS 01/22/2010 06/19/2012 1222 1435 213
TICKER KHOLY N
COMPANHIA DE BEBIDAS-PR ADR 03/312011 . 06/212012 713 713
TICKER. ABV
COMPANHIA DE BEBIDAS-PR ADR 03/02/2011 06/21/2012 1214 12.14
TICKER. ABV
72000 COMPANHIA ENERGETICA 03/26/2010 06/29/2012 863 60 1,327 06 463.46
DE MINAS GERAIS
TICKER. CIG
1,094 000 COMPANHIA ENERGETICA 1171972010 08/10/2012 15,196.74 21,742 98 6,546 24
DE MINAS GERAIS
LICKER. CIG
1,336,000 COMPANLHIA ENERGETICA 03/26/2010 08/10/2012 16,024 60 26,552 67 10,528.07
DE MINAS GERAIS
LICKER. CIG
5259000 COMMERCIAL INTERNATIONAL BANK 0172512010 08/28/2012 28,790 14 25,070.13 (3,72001)
ADR
TICKER. CIBEY
546000 CIELOS A ADR 05/26/2010 09/17/2012 9,356 37 15468 93 6,112.56
TICKER CIOXY
347000 CIELOS A ADR 05/18/2010 09/172012 6,628 47 9430 98 3,202.51
TICKER: CIOXY

W Wash sale reporting rules apply ro this sale.

EM249VB-20,
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Page: 17 Realized Gains & Losses Valuation Currency: USD
692010850 : JOHN S. DUNN FOUNDATION *LAZARD* Sort Order:  Cloung Date
01/01/2012 to 12/31/2012
Trade Date Reporting
Guin (Lasy)
Shares ar Purchase Sale Short Long
Face Value Security Dexcription Date Date Cost Proceeds Term Term
1000 CIELOS A ADR 05/18/2010 09/17/2012 19.09 2833 9.24
TICKER CIOXY
726000 CIA SIDERURGICA NACIONAL SPONS A 06/24/2011 09/26/2012 8.634.10 4.196.33 (4.43777)
DR REPR 4 ORDS -
HICKER. SID
241 000 CTA SIDERURGICA NACIONAL SPONS A 05/04/2011 09/26/2012 3.687 52 1,39299 (2.294.53)
DR REPR 4 ORDS ‘
TICKER. SID
98000 CIA SIDERURGICA NACIONAL SPONS A 03/02/2011 09/26/2012 1,578 40 566 45 (1.011.95)
DR REPR 4 ORDS
TICKER SID
1023000 CIA SIDERURGICA NACIONAL SPONS A 12/15/2010 09/26/2012 16.732 9¢ 5913.01 (10,819 89)
DR REPR 4 ORDS
FICKER SID
3128000 CIA SIDERURGICA NACIONAL SPONS A 02/05/2010 09/26/2012 4471585 18,080.06 (26,635.79)
DR REPR 4 ORDS
TICKER SID
333000 BIDVEST GROUP LTD 03/02/2011 11/01/2012 14981 84 15.830.86 849 02
(TORMERLY Bl ADR)
TICKER BDVSY .
207000 SHOPRITE HOLDINGS LTD ORD UNSPON 01/222010 11/0172012 3,726 00 8,400 55 4,674.55
SORED ADR (SOUTH AFRICA)
TICKER. SRHGY
15.000 [INFOSYS TECIINOLOGIES ADR 03/02/2011 11/0772012 1,008.52 650.33 ' (358.19)
- (REPR 1/2 INRIO ORD)
- TICKER' INFY
825000 INFOSYS TECHNOLOGIES ADR 01/22/2010 11/07/2012 4545725 35,768.06 (9.689 19)
(REPR 1/2 INR10 ORD)
TICKER' INT'Y
281000 WOOLWORTHS HOLDINGS LTD SOUTH 03/12/2012 1171672012 16,899 31 21,603 49 4,704 18
ADR
TICKER. WLWITY

W Waush sale reporring rules apply ro this sule

Attachment D-10
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6920108560 : JOHN S. DUNN FOUNDATION *LAZARD*

Supplemental Report

Realized Gains & Losses

01/01/2012 to 12/31/2012

Valuation Currency: USD
Sort Order: Closing Date

Trade Date Reporting
Gain (Losy)
Shares or Purchaze Sale Short Long
Face Value Security Description Date Date Cost Proceeds Term Term
389.000 AGRIUM INC CAD NPV COM (USD) 12/29/2008 12/05/2012 12,076 74 39,01193 26,935 19
TICKER. AGU
255.000 AXA ADR REPR 172 SHS 08/07/2007 12/05/2012 10,236 24 4,243 10 (5993 14)
TICKER. AXAHY
306000 BASF SE ADR 08/07/2007 12/0572012 19,909 69 27,615 88 1.706.19
TICKER. BASFY
816000 BHP BILLITON LID ADR 08/07/2007 12/052012 50,702 32 59,092 41 8,390 09
TICKER. BIfP
321000 BRITISH AMERN TOB PLC ADR 08/07/2007 12/0572012 21,292 64 33,795.53 12,502.89
TICKER. BTIT
306000 BROOKFIELD ASSET MGMT INC CL 08/07/2007 12/05/2012 10,706 88 10,624 14 (82.74)
ALTDVT
TICKER BAM
247.000 BUNGE LTD 12/2972008 12/052012 12,097.02 17.685 44 5.588.42
TICKER. BG
408000 CANADIAN NATIONAL RAILWAY CO 08/07/2007 12/0512012 21,426 85 36,742 51 15,315 66
CAD NPV COM (USD)
KER. CNI
792000 CANADIAN NATURAL RES 08/07/2007 12/0572012 26,353.21 22,008 15 (4.345 06)
OURCES CAD COM NPV
1ICKER: CNQ
167.000 CDN PAC RLWAY 06/26/2008 12/0572012 11,264 82 16.297.05 5,032.23
TICKER CP
425000 CDN PAC RLWAY 08/07/2007 12/05/2012 3114770 41.474.52 10.326 82
1ICKER. CP
37000 CORE LABORATORIES NLGO0 03 ORDS 08/07/2007 12/05/2012 1,964 87 391932 195445
‘1ICKER. CLB
325,000 DIAGEO PLC SPONS ADR NEW 08/07/2007 12/05/2012 2685199 3876139 11,909 40
MCKER DEO
546000 EATON CORPORAIION 12/03/2012 12/05/2012 27.871.20 2787120
TICKER: ETN

W Wash sale reporting rules apply 1o this sale
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Sort Order: Closing Date
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692010850 : JOHN S. DUNN FOUNDATION *LAZARD*
01/01/2012 te 12/31/2012

Page: 19

Trade Date Reporting
Shares or Purchase Sule Short Long
Face Value Security Description Date Date Cost Proceeds Term Term
289000 ENSIGN ENERGY SVCS INC 08/07/2007 12/05/2012 5.002.88 422219 (780.69)
TICKER. ESVIF
114000 FIBRIA CULULOSE ADR 11/30/2009 12/05/2012 1,723.82 1.287.03 (436 79)
TICKER: I'BR
85000 FINNING INTL LTD 1272012010 12/05/2012 224330 1932.13 @11y
TICKER: FINGF
505000 IOSTER WHEELER LID 12/292008 12/05/2012 11,710 75 11.643.92 (66 83)
TICKER: FWLT
493.000 IN((:}‘IE:RSOLL-RA.\'D COMPANY LTD BE 08/07/2007 12/05/2012 24480 75 23,523.41 (957 34)
TICKER IR
272000 MANULIFE FINANCIAL CORP CAD NPV 08/07/2007 12/05/2012 10225 60 3,50127 (6,724 33)
coOM
TICKER MFC
1.700000 NABORS INDUSTRIES L1D COM STK 08/07/2007 12/05/2012 48,941 98 24.796 49 (24,145 49)
TICKER. NBR
912000 NESTLE SA CHF10 SPONS ADR 08/07/2007 12/052052 35,194 04 5951578 24,321 74
20 ADRS - 1 REG'D)
TICKER. NSRGY
1,054 000 NOBLE CORPORATION COM.STK 08/07/2007 12/05/2012 52,639 98 3724520 (15394 78)
‘TICKER: NE
442000 NOVARTIS AG USD SPON ADR 08/07/2007 121052012 24,351 07 27.560.51 3.209.44
REP 1/20 REGD SHS
TICKER NVS
145000 PARTNERRE LIMITED BERMUDA 08/07/2007 12/05/2012 1043527 11,885.38 1450 11
HICKER. PRE
1479000 POTASH CORP OF SASKATCHEWAN 08/07/2007 12/05/2012 42,557 09 58.362.99 15.805 90
INC CAD NPY
TICKER: POT
748.000 RIQ TINTO PLC SPONS ADR 08/07/2007 12/052012 50.128.14 38,701.62 (11,426 52)
MCKER RIO
W Wush sale reporting rules upply to tiis vale
EM249VB-2
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Page: 20 Realized Gains & Losses Valuation Currency: USD
692010850 : JOHN S. DUNN FOUNDATION *LAZARD* Sort Order:  Closng Date
01/01/2012 to 12/31/2012
Trade Date Reporting
—_ Guinflos)
Shures or Purchaxe Sale Short Long
Face Value Security Description Date Date Cost Proceeds Term Term
587000 SCHLUMBERGER LTD 08/072007 12/05/2012 51,567 95 41,836 66 (9.731 29)
001 (CURACAQ)
TICKER SLB
697.000 SUNCOR ENERGY INC 08/07/2007 12/05/2012 31,086.76 22,758 49 (8328 27)
TICKER. SU
915.000 SYNGENTA AG 12129/2008 12/05/2012 34,427.06 72,156.47 37,729 41
TICKER SYT
587000 1ALISMAN ENERGY 08/07/2007 12/05/2012 10,049 44 6.591 86 (3.457.58)
TICKER TLM
493000 TECK RESOURCESLTD 08/07/2007 120572012 20,399 21 16.962.76 . (3.436 45)
TICKER TCK
833000 TENARIS SA ADR 08/07/2007 12/05/2012 39,984 00 3267385 (7310 15)
FICKER TS
552000 TRANSOCEANLTD 08/07/2007 12/05/2012 55202 94 2555547 (29.647.47)
TICKER. RIG
(11000 ‘TRICAN WELLSVCSLTD 08/07/2007 12/05/2012 1,968 03 1.418 54 (549.49)
1ICKER TOLWF
393000 UDS AG-REG 08/07/2007 12/05/2012 21,999.67 6,258 41 (15,741 26)
TICKER. UBS
717000 UNILEVER NV COM SHR 08/07/2007 12/052012 21,702.08 27346 12 5,644 04
TICKER. UN
1530000 VALES A ADR 08/07/2007 12/052012 35.862.28 26.866.19 {8.996 09)
TICKER VALE
1972000 WEATHERFORD INTL LTD 08/07/2007 12/0512012 52,632 88 21,103.47 (31,529 41)
TICKER WFT
85000 YARA INTL - ADR 08/07/2007 12/05/2012 2,120.75 4.139.40 2,018 65
TICKER: YARLY
61000 AKBANK TURK ANON 01/22/2010 12/06/2012 54763 S89 RS 4222
TICKER, AKBTY
12000 BAIDU ADR ¥ 10/25/2012 12/06/2012 137555 1.046.73

1ICKER BIDU

W Wasl vale reporting rules apply to this sule

: Attachment D-10
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Supplemental Report

Realized Gains & Losses

692010850 : JOHN S. DUNN FOUNDATION *LAZARD*

01/01/2012 to 12/31/2012

Valuation Currency: USD
Sort Order: Closing Date

Trade Date Reporting
Gan (Loxs)
Shares or Purchase Sule Short Long
Face Value Security Description Date Date Cost Proceeds Term Term
202000 BANCO DO BRASILSA ADR 01/22/2010 12/06/2012 331280 2,165.39 (1.147 41)
TICKER. BDORY
17000 BIDVEST GROUP L'TD 03/02/2011 12/06/2012 764 84 R29 58 6474
(FORMERLY 5l ADR)
TICKER. BDVSY
479000 CHINA CONSTRUCTION BANK CORP 04/2172010 12/66/2012 8,060 77 7496 18 (564 59)
UNSPONSORED ADR REPRESENTING
TICKER: CICHY
71000 CHINA MOBILE LTD FORMERLY 0172672012 12/06/2012 355208 *4,049 03 496 95
CHINA MOBILE HK LTI SP-ADR
‘1ICKER. CHL
96.000 CIELOS A ADR 05/26/2010 12/06/2012 1,647 12 254778 900 66
TICKER. CIOXY
30000 CLICKS GROUP L'TD UNSPONSORED ADR 05/17/2011 12/06/2012 73989 92247 18258
TICKER. CCKRY
15000 CNOOCLTD ADR 07/2512012 12/06/2012 2,859.02 321397 35495
ICKER CEO X
41,000 COMPANHIA DE BEBIDAS-PR ADR 03/02/2011 12/06/2012 1.153.94 L721.14 56720
TICKER ARV
54.000 GRUPO TELEVISA SA ADR 01/22/2010 12/06/2012 1.054 51 1324 59 27008
11ICKER. 1V
4{ 000 KB FINANCIAL GROUP ADR ¥ 08/12/2011 12/06/2012 1,560 54 1,361 98
TICKER KB
36 000 K.I.Ng}ERLY CLARK DE MEXICOS.A B 01/22/2010 12/06/2012 261 84 450 70 188 86
+ DEC.V
TICKER KCDMY
59000 KOC HOLDINGS AS 01/22/2010 12/06/2012 902.04 1.45195 54991
TICKER. KIiOLY
34.000 LUKOIL (OAQ) ADR EACH REPR 4 ORD 08/1272011 12/06/2012 1,888.87 2,167719 27892
RUBO0 25

TICKER LUKOY

W Wash sale reporning rules apply 1o this sule

Attachmignt 518
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Page: 22 Realized Gains & Losses Valuation Curreacy: USD
692010850 : JOHN S. DUNN FOUNDATION *LAZARD* Sort Order:  Closing Datc
01/01/2012 to 12/31/2012
Trade Date Reporting
Gain (Losy)
Shares or Purchase Sule Short Long
Face Value Security Description Date Date Cost Proceeds Term Term
29000 MOBILE TELESYSTEMS SP ADR 01/22/2010 12/06/2012 56034 507 19 (53.15)
TICKER. MBT
%3000 NIEDBANK GROUP LD SPONS ADR 01/22/2010 12/06/2012 1.313 06 1,722 21 409 15
TICKER. NDBKY
14.000 NETEASE COM INC COM STK 01/22/2010 12/06/2012 491 52 570.48 7896
TICKER NTES
208000 OAO GAZPROM ADR LEVEL 1 ADR ¥ 08/12/2011 12/06/2012 2,381.70 1.869 87
PROGRAM
TICKER. OGZPY
79.000 ORASCOM CONSTR INDS § A E ADR 12/30/2010 12/06/2012 3,925.34 292293 (1.002.41)
T1ICKER. ORSCY
72.000 ORIFLAME COSMETICS SA ADR 0172212010 12/06/2012 2,05200 993 57 (1,058.43)
TICKER OFLMY
95000 PPC LIMITED UNSPON ADR 01/22/2010 12/06/2012 869 25 656 43 (21282)
TICKER: PPCYY
97.000 PI BK MANDIRI PERSERO TBK UNSP 12/23/2010 12/06/2012 686 83 305 08 11825
FICKER PPERY
13000 PT SEMEN GRESIK PERSERO 1171072010 12/06/2012 28101 399 87 118.86
UNSPONSORED ADR (INDONESIA)
. TICKER PSGTY
19000 PT UNTTED TRACTORS-UNSPON ADR 01/22/2010 12/06/2012 709 46 661 18 (48 28)
(INDONESIA)
TICKER PUTKY
51000 PT1 EXPL & PRODTN PUB LTD ADR ¥ 0772612011 12/06/2012 633 83 504 48
LICKER. PEXNY .
36000 SANLAMLTD ADR 01/222010 12/06/2012 549 00 475 14 326 14
TCKER: SLLDY
406 000 SBERBANK RUSSIA SPONSORED ADR ¥ 08/04/2011 12/06/2012 5.826.51 4,896 25
TICKER SBRCY
19000 SHOPRITE IHOLDINGS LID ORD UNSPON 01/22/2010 12/06/2012 34200 85783 515.83
SORED ADR (SOUTH ATRICA)

TICKER. SRHGY

W Wash sale reporting rules apply 1o this sule
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Valuation Currency: USD
Sort Order: Closing Date

Realized Gains & Losses
692010850 : JOHN S. DUNN FOUNDATION *LAZARD*
01/01/2012 to 12/31/2012

Page: 23

Trade Date Reporting
Gain (Losy)
Shares or Purchuse Sule Short Long
Face Value Security Description Dare Date Cost Proceeds Term Term
167.000 STANDARD BANK GROUP LIMITED ADR 01/2212010 12/06/2012 230042 2079.10 (22132)
TICKER. SGBLY
163.000 TAIWAN SEVICONDUCTOR MANUFACTU 01/22/2010 12/06/2012 1.666 87 276278 1,095 91
ADR
1ICKER. TSM
23.000 TIGER BRANDS LTD ADR 01/22/2010 12/06/2012 52419 813.03 288 84
TICKER TBIMY
50000 1URKCELL ILEIISIM HIZMET 01/22/2010 12/06/2012 948 78 782,98 (165 80)
SPONS ADR NEW
TICKER TKC
161000 VALE S.A. CLASS A ADR 021012010 12/0672012 365035 2381521 (835 14)
CUSIP. 91912E204
89.000 WEICHAI PWR CO LTD ADR 12/30/2010 12/06/2012 1856 15 141774 (438.41)
ICKER WEICY -
71000 WEICHAI PWR COLTD ADR ~* 12/3012010 12/0672012 141912 1.131.00 (248 12)
4 TICKER. WEICY
5000 WOOLWORTHS HOLDINGS L1D SOUTH 03/12/2012 12/0672012 300 70 41324 112.54
ADR
TICKER. WLWHY
237000 P SEMEN GRESIK PERSERO 12/03/2010 12/27/2012 4,995 66 761475 2,61909
UNSPONSORED ADR (INDONESIA)
1ICKER: PSGTY
21000 PTSEMEN GRESIK PERSERO 1171012010 122772012 45395 67473 22078
UNSPONSORED ADR (INDONESIA)
TICKER. PSGTY
TOTAL PORTFOLIO 1.527,067.88 1,591.362.78 32.791.18 33,602.14

W Wash sule reporiing rules upply to this sule

Attachment D-10
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692010851 : JOHN S. DUNN FOUNDATION *FORWARD* Sort Order:  Closing Datc
01/01/2012 to 12/31/2012
Trade Date Reporting
Guin (Losy)
Shares or Purchase Sule Short Long
Face Value Security Description Date Date Cost Proceeds Term Term
100000 WHITESTONE REIT CLASS B 06/24/2011 01/06/2012 1,231.01 1232 14 113
TICKER. WSR
110000 WHITESTONE REIT CLASS B 06/24/2011 01/06/2012 1354.11 1.354 95 0.84
TICKER WSR
10000 WHITESTONE REIT CLASSB 05/03/2011 01/06/2012 126 96 123 18 (3.78)
TICKER WSR
85000 WHINESTONE REIT CLASSB 05/03/2011 01/06/2012 L0917 1.047 05 (3212)
IICKER. WSR
20000 WHITESTONE REIT CLASSB oui22011 01/06/2012 27208 246 36 (25.72)
TICKER WSR
120000 CORPORATE OFFICE PROPERTIES TR 12/29/2011 06/29/2012 2,537.25 281586 278 61
COM REIT
TICKER OFC
240000 CORPORATE OTTICE PROPERTIES TR 1272872011 06/29/2012 5.008 32 563171 62339
COM REIT
TICKER. OFC .
300000 CORPORA'E OFFICE PROPERTIES TR 122812011 06/29/2012 6,260 39 6.994 85 734 46
COM REIT .
TICKER OFC
240000 CORPORATE OFT'ICE PROPERTIES TR 1272872011 06/29/2012 - 5,008 32 5.605 65 59733
COM REIT
TICKER. OFC
370000 AMER CMPS COMM 017222010 07/12/2012 951107 16.852 68 7341 61
[ICKER. ACC
220000 AMER CMPS COMM 01/22/2010 07122012 565523 10.001 08 4,345 85
TICKER ACC
80000 CORPORATE OFFICE PROPERIIES TR 01/1372012 071372012 1,754 59 1.834.66 8007
COM REIT
TICKER OFC
630 000 CgRPOR.ATE OFFICE PROPERTIES TR 12/2972011 07/13/2012 1332059 14.447.97 1.127 38
COM REIT
TICKER OFC

EM249VB-201 30808-1 l”11
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Trade Date Reporting
Gain (Layy)
Shares or Purchase Sule Short Long
Face Value Security Description Date Date Cost Proceeds Term Term
140000 CORPORATE OFFICE PROPERTIES TR 01/13/2012 07/16/2012 3,081 41 3.198.50 11739
COM REIT
TICKER OFC
210000 CORPORATE OFTICE PROPERTIES TR 01/13/2012 07/16/2012 4,607 06 4.798.20 191 14
COM REIT
TICKER OFC
140 000 CORPORATE OFFICE PROPERTIES TR 0171372012 07/16/2012 3.070 53 3.198.80 12827
COM REIT
TICKER OIC
80000 AMER CMPS COMM 0172272010 07/17/2012 2,056 45 3.756 4 1,699 99
TICKER® ACC
150000 MISSION WEST PROPERTIES INC M 12728/2011 07/20/2012 1.285.26 1,304 51 1925
COM REIT
1ICKER' MSW
160 000 MISSION WEST PROPERTIES INC M 1272972011 07/23/2012 1.455.62 1.415.05 (40 57)
COM REIT
TICKER MSW
70000 MISSION WEST PROPERTIES INC M 1272972011 07/23/2012 636.83 613 19 (23 64)
COM REIT
TICKER MSW
90000 MISSION WEST PROPERTIES INC M 1272872011 07/23/2012 771.16 788 39 1723
COM REIT
TICKER. MSW
330,000 MISSION WEST PROPERTIES INCM 122872011 07/232012 2,827.57 2887.20 5963
COM REIT
TICKER MSW
160 000 MISSION WEST PROPERTIES INC M 122972011 07/24/2012 1.455.62 1.398.62 (5700)
COM REIT
TICKER: MSW
160 000 MISSION WEST PROPERTIES INCM 12/29/2011 07/2472012 145561 1.403.38 (5223)
COM REIT
TICKER. MSW
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692010851 : JOHN S. DUNN FOUNDATION *FORWARD*

Supplemental Report

Realized Gains & Losses

01/01/2012 to 12/31/2012

Valuatioa Currency: USD

Sort Order: Closing Date

Trade Date Reporting
Gain (Losy)
Shares or Purchase Sule Short Long
Face Value Security Description Date Date Cost Proceeds Term Term
220000 PLUM CREEK TIMBER CO INCCOM 01/27/2010 10/0372012 8,080 16 9264 19 1.184.03
REIT
TICKER PCL
220000 PLUM CREEK TIMBER CO INC COM 01/26/2010 10/03/2012 8,130 56 9.264 19 1,133.63
REIT
TICKER PCL
190000 PLUM CREEK TIMBER CO INC COM 017252010 10/032012 7,026 45 8,000 89 97444
REIT
TICKER. PCL
330.000 PLUM CREEK TIMBER CO INC COM 01/22/2010 10/032012 1217274 13.496 28 1,723 54
REIT
TICKER. PCL
TOTAL PORTFOLIO 111,232.12 133,376.27 3,741.06 18.403.09

EM249VB-1
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692010874 : JOHN S. DUNN FOUNDATION *POLEN*
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Valuation Currency: USD
Sort Order: Closing Date

Trade Date Reporting
Guin (Laxs)
Shares or Purchave Sule Short Long
Face Valne Securily Description Date Date Cost Proceeds Term Term
125000 MASTERCARD INC 04/05/2011 02/07/2012 32,989.19 48,728 66 15.739.47
TICKER MA
111.000 MASTERCARD INC 03/16/2011 02/07/2012 27,234.59 43.271 05 16.036.46
TICKER MA
176 000 COACH INC COM 10/25/2010 02/22/2012 7.920.00 13,088 36 5,168 36
TICKER COH
1199000 COACH INC COM 08/25/2010 02/22/2012 44,860.94 89.164 42 44303 48
TICKER. COH
1,673000 STARBUCKS CORP COM 06/18/2010 02/22/2012 47,075.88 80.860 65 33,784 77
TICKER SBUX
169.000 APPLE INC 07/30/2010 03/28/2012 43,372.50 104.059 93 60.687 43
TICKER AAPL
84000 APPLEINC 10/2172008 03/28/2012 7.862 11 51.72209 43,859 98
TICKER: AAPL
201000 ABBOTT LABS NPV 11/1420101 03/29/2012 10.875.35 12,248 66 1.373.31
TICKER ABT
320000 ACCENTUREPLC 102172008 03/2972012 10,063.49 20,653.81 10,590 32
TICKER. ACN
115.000 ACCENTURE PLC 10/14/2008 03/29/2012 3,779 46 7.422 46 3,643 00
TICKER ACN
210000 ALLERGAN INC COM 07/3012010 03/29/2012 12,657 90 19.936 95 7,279 05
TICKER. AGN
63.000 ALLERGAN INC COM 07/30/2010 03/29/2012 3,789 61 598108 2,191 47
TICKER AGN
48000 APPLE INC 07/30/2010 03/29/2012 12,383 92 29,359 02 16975 10
TICKER. AAPL
4000 APPLE INC 07/30/2010 03/29/2012 1,026.57 2.446.58 142001
TICKFR AAPL
349000 C 11 ROBINSON WORLDWIDE INC 07/30/2010 03/2922012 22,567.59 22,557 87 (972)
1ICKER. CHRW
375000 COACH INC COM 107252010 03/29/2012 16,875.00 28.976 61 12,101 61
TICKER COH
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692010874 : JOAN S. DUNN FOUNDATION *POLEN*
01/01/2012 to 12/31/2012

Valuation Currency: USD
Sort Order:  Closing Date

Trade Date Reporting
Gain (Loxs)
Sharex ar Purchare Sule Short Long
Face Value Security Description Date Date Coxt Proceeds Term Term
306000 COGNIZANT 1ECH SOLUTIONS CORP 02/22/2011 03/29/2012 23323 14 23,329.03 589
TICKER. CTSH
114000 FACISET RESEARCH SYSTEMS INC CPM 10112011 03/29/2012 10,681.63 11,224.90 543 27
1ICKER. FDS
30000 GOOGLE 07/30/2010 03/29/2012 14,483 10 19.447.36 4,964 26
TICKER. GOOG
232000 INTUIT 12192011 03/29/2012 1201433 13,882 56 1,864.23
1ICKER INTU
41000 [NTUITIVE SURGICAL INC 04/12/2011 03/29/2012 15018.60 2228587 7.26727
TICKER. ISRG
448000 MICROSOFT CORP 0w30/2010 03/29/2012 10.631.04 14,382 49 3,75145
TICKER. MSFT
679000 ORACLE CORP 07/30/2010 03/29/2012 16,078.72 19,853 51 377479
1ICKER. ORCL
6000 QUALCOMM INC 107212008 031292012 22536 407 36 18200
[ICKER QCOM
382000 QUALCOMM INC 1071472008 03/29/2012 15,389.83 25935.22 10,545.39
- TICKER. QCOM
52.000 STARBUCKS CORP COM 07/30/2010 03/29/2012 1,277 54 289581 161827
TICKER SBUX
479000 STARBUCKS CORP COM 06/18/2010 037292012 13,478 39 26,674.91 13.196 52
o TICKER. SBUX
- * 378000 ~T-ROWE PRICE GROUP INC 10/06/2010 03/29/2012 19.467.00 24.216 93 4,749 93
TICKER: TROW
176 000 VARIAN MED SYSTEMS INC 08/0372010 03/29/2012 9.827 14 12,120.48 2.293.34
TICKER' VAR
204 000 VARIAN MED SYSTEMS INC 08/02/2010 03/29/2012 1140278 14.048.73 264595
TICKER VAR
399.000 VARIAN MED SYSTEMS INC 03/1672011 05/15/2012 25,989 22 25,400 69 (548 53)
FICKER' VAR
945000 VARIAN MED SYSTEMS INC 08/03/2010 05/152012 52,765 02 60,159 52 71.394.50
TICKER VAR
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Shares or Purchuse Sale Short Long
Face Value Security Description Date Date Cost Proceeds Term Term
667000 COACH INC COM 03/16/2011 07/06/2012 3382310 39.0t108 518798
TICKER. COH
401000 COACH INC COM 01/26/2011 07/06/2012 21,778 35 23,453 44 1,675 09
TICKER COH
319000 COACH INC COM 1/18/2010  07/06/2012 17.210 24 18.657.48 1.447 24
TICKER. COH
391000 COACH INC COM 10/26/2010 07/06/2012 19,560 91 22,468 57 3307 66
TICKER. COH
26000 COACH INC COM 10/25/2010 07/06/2012 1,170 00 1,520 67 35067
TICKER COH
3,535.000 COACH INC COM 02/09/2012 07/31/2012 262,020.21 175,581 28 (86438 93)
TICKER COH
675000 COACH INC COM 0371672011  07/31/2012 34,228.78 33.526.84 (701 94)
TICKER. COH
474.000 C H ROBINSON WORLDWIDE INC 020972012 09/11/2012 30.178.06 27,240.93 (2.93713)
TICKER CHRW
393000 C H ROBINSON WORLDWIDE INC 07/28/2011 09/11/2012 28,740.72 22,585 83 (6.154 89)
TICKER. CIIRW
1,022000 C H ROBINSON WORLDWIDE INC 03/16/2011 09/1122012 723484 17 58.734 65 (13,649 52)
[ICKER CHRW
739000 C Il ROBINSON WORLDWIDE INC 08/03/2010 09/11/2012 48,727.89 42,470 56 (6.257.33)
TICKER. CHRW
470000 C H ROBINSON WORLDWIDE INC 08/02/2010 09/1172012 30,63930 2701105 (3.628 25)
TICKER. CHRW
121000 C If ROBINSON WORLDWIDE INC 07/30/2010 09/11/2012 7.900.71 6,953 91 (946 80)
‘IICKER CHRW
470000 C H ROBINSON WORLDWIDE INC 07/3072010 09/11/2012 30,391.89 2701105 (3.380 84)
TICKER CHRW
226.000 ORACLE CORP 08/02/2010 1271922012 5,391 66 7,687 76 2,296 10
1ICKER. ORCL
584.000 ORACLE CORP 07/30/2010 1271972012 13.840.27 19,865 72 6.025.45

TICKER ORCL
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1,263 000 ORACLE CORP 07/30/2010 12192012 29.907.84 42963 01 13,055 17
TICKER. ORCL
133000 ACCENTUREPLC 07/30/2010 1272012012 524540 9.132 68 388728
LICKER* ACN
1,035000 ACCENTUREPLC 10/21/2008 1272012012 32,549.09 71.070.09 38,521 00
TICKER ACN
TOTAL PORTFOLIO 1,283,078.53 1,574,090.17 (46,548.05) 337,562.69

EM149VB-20L
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692010989 : JOHN S. DUNN FOUNDATION *THORNBURG*
04/25/2012 to 12/31/2012

Valuauon Currency:
Sort Order:

usD
Closing Date

Trade Date Reporting
Shares or Purchese Sale Short Long
Face Value Security Description Date Date Cost Proceeds Term Term
12,206 000 AGEAS SPONSORED ADR 04/10/2012 05/02/2012 24,409 56 2136002 (3,049 54)
CUSIP. 00844W 109
4455000 ALLIANZ SE ADR 08/09/2011 05/02/2012 4923577 49.182 09 {53 68)
TICKER AZSEY
1692000 ALLIANZ SE ADR 05/20/2010 05/02/2012 1721762 18,679 26 1461 64
TICKER AZSEY
2,399.000 ALST1OM ADR 10/0320t1 05/02/2012 7.633 86 837232 738.46
1ICKER: ALSMY
2390000 ALSTOM ADR 1070372011 05/02/2012 7.605.22 8.34091 735.69
TICKER ALSMY ’
7.525000 ALSTOM ADR 08/182011 05/02/2012 33.100.97 26,261.66 (6.839.31)
TICKER ALSMY
647000 ALUMINA LTD SPONSORED ADR 0972672011 05/02/2012 3,435.76 3.066.71 {369 05)
1ICKER. AWC
8992000 ALUMINA LTD SPONSORED ADR 05/18/2010 05/022012 50,876.73 42,621.12 (8.255 61)
TICKER AWC
881.000 ANGLOGOLD ASHANTI LIMITED ADR 02/08/2011 05/02/2012 40,185 85 29.63203 (10,553.82)
TICKER. AU
493.000 ANGLOGOLD ASHANTI LIMITED ADR 0172172010 05/02/2012 1922799 16,581 83 (2,646.16)
NEW
TICKER AU
1,746 000 ANGLOGOILD ASHANTI LIMI1ED ADR 10/3172008 05/02/2012 32,603 58 5872592 26,122 34
NE
TICKER: AU
573000 ASTRAZENECA PLC SPONS ADR 020872011 05/02/2012 27,732 40 25,255 32 (2.477 08)
. TICKER. AZN
1212000 ASTRAZENECA PLC SPONS ADR 04/22/2010 05/02/2012 54,686 41 5341964 (1,266.77)
TICKER AZN
976000 ASTRAZENECA PLC SPONS ADR 0171472010 05/02/2012 48,030 42 43,017 80 {5.012 62)
TICKER: AZN
EM249VB-20)
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576 000 AXIS CAPITAL HLDGS 01/252010 05/02/2012 16,427 00 19.649 86 322286
TICKER AXS
1,676 000 AXIS CAPITAL HLDGS 10/2172009  05/02/2012 50,878 50 57,175 62 6,297 12
TICKER AXS
877.000 BARRICK GOLD CORP COM 171772009 05/02/2012 3374871 34,382.10 63339
TICKER. ABX
2,859.000 BARRICK GOLD CORP COM 08/18/2009 05/02/2012 95,699 88 112,084 87 16.384.99
1ICKER. ABX
259.000 BARRICK GOLD CORP COM 04/09/2000  05/02/2012 746337 10.153 89 2,690 52
TICKER ABX
588000 CAMECO CORP CADCOM 121972011 05/02/2012 10,042.04 13.665 75 361871
TICKER CCJ
1,080000 CAMECO CORP CADCOM 08/26/2011 05/022012 2397578 25,100 37 1.124.59
LICKER: CCJ
2,167000 CAMECO CORP CAD COM O8/0872011  05/02/2012 4897832 50,363.42 1.385.10
[CKER CCJ
578000 CAMI:CO CORP CAD COM 06/27/2011 05/02/2012 14.316.14 13,433.34 (882.80)
TICKER. CCJ
264000 CAMECO CORP CAD COM 06/02/2011 05/02/2012 747585 6.135.65 (1,340 20)
TICKER CCJ
1968000 CAMECO CORP CAD COM 03/1572011  05/02/2012 63,507 36 45.738.44 (17,768 92)
TICKER. CCJ
1322000 CARREFOUR SA (F) SPONSORED ADR 12/19/2011 05/02/2012 5.648.64 5.142.46 {506 18)
.. TICKER CRRFY
13,094 000 CARREFOUR SA (I') SPONSORED ADR 10/03/2011 05/02/2012 58,951 81 50,934 52 (8.017 29)
TICKER. CRRFY
6,507 000 CARREFOUR SA (F) SPONSORED ADR 12/02/2010 05/02/2012 56.374.05 2531166 {31,062.39)
TICKER CRRFY
7022000 CARRETOUR SA (1) SPONSORED ADR 10/28/2009 05/02/2012 61,741 64 2131497 {34,426 67)
TICKER. CRRFY '
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1,422000 CENTRAIS ELETRICAS B 03/28/2012 05/02/2012 13.767 38 12,040 80 (1.726.58)
RASILEIRAS SA ELECTR
TICKER EBR
2,646,000 CENTRAIS ELETRICAS B 03/27/2012 05/02/2012 25,649 00 2240504 {3.243 96)
RASILEIRAS SA ELECTR
TICKER. EBR
2438000 CENTRAIS ELETRICAS B 08/03/2007 05/02/2012 31,87740 2064379 (11.233 61)
RASILEIRAS SA ELECIR
TICKER. EBR
1,228.000 CENTRAIS ELEIRICAS B 06/06/2007 05/0272012 16,042.35 10,398 10 (5.644.25)
RASILEIRAS SA ELECTR
TICKER. EBR .
300000 CENTRAIS ELETRICAS B 05/24/2007 05/02/2012 3,909 24 2540 25 (1.368 99)
RASILEIRAS SA ELECTR
TICKER. EBR
609.000 CENTRAIS ELETRICAS B 03/29/2007 05/02/2012 6,730 79 5.156.71 (1574 08)
RASILEIRAS SA ELECTR
TICKER® EBR
7,827000 DAI NIPPON PRINTING CO LTD 02/18/2005 05/0272012 128,630 83 63.301.01 (65.329 87)
TICKER DNPLY
5.634000 DAI NIPPON PRINTING CO L'1D 1171172004 050212012 79.621 94 45,565 08 {34.056 86)
TICKER. DNPLY
694.000 DAI NIPPON PRINTING CO LTD 10/01/2004 05/02/2012 9.641 36 561274 (4.028 62)
TICKER. DNPLY
86,000 DAINIPPON PRINTING CO LTD 09/22/2004 05/02/2012 1,186 94 69553 491 41)
TICKER. DNPLY
1,631 000 DAIICHI SANKYO CO LTI SPONSORED 04/26/2011 05/02/2012 31,034 99 2735126 (3.683 713)
ADR LEVEL ]
TICKER. DSNKY
1,027000 DAICHI SANKYO CO LTD SPONSORED 03/29/2011 05/02/2012 19,825 11 1722240 (2.6027)
ADR LEVEL |
1ICKER. DSNKY
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692010989 : JOHN S. DUNN FOUNDATION *THORNBURG*

Supplemental Report

Realized Gains & Losses

, 04/25/2012 to 12/31/2012

Valuation Currency: USD

Sort Order: Closing Date

Trade Date Reporting
Gain (Laxy)
Shares or Purchase Sule Short Long
Face Value Security Description Date Date Cost Proceeds Term Term
4559000 EAST JAPAN RY CO 03/02/2011 05/02/2012 53,157.48 45862 51 (7.294.97)
TICKER. EJPRY
143000 EAST JAPAN RY CO 02232011 05/02/2012 1,648.15 1.438.55 (209.60)
TICKER EJPRY
8,187000 ELECTRICITY DE FRANCE FRF SHARES 11/10/2010 05/02/2012 72421.38 33.647 82 (38,773.56)
TICKER ECIFY
7,769 000 ELECIRICITY DE FRANCE I'RF SISARES 03/25/2010 05/02/2012 80,232.79 31.929.87 (48,302.92)
TICKER ECITY
4,691 000 ERICSSON L. M TEL CO ADR B SEK 10 02102012 05/02/2012 44.551.83 45,739 03 1,187 20
TICKER ERIC
182000 ERICSSON L M TEL CO ADR B SEK 10 02/08/2012 05/02/2012 1.750.62 1.774.57 2395
TICKER ERIC
25407000 FINMECCANICA SPA ROMA 08/03/2011 05/02/2012 90.161.82 49,288 47 (40.873.35)
UNSPONSORED ADR REPRESENTING
TICKER FINMY
7592000 FINMECCANICA SPA ROMA 10/04/2010 05/02/2012 44,778 37 14,728 15 (30,050 22)
UNSPONSORED ADR REPRESEN'TING
TICKER FINMY
3,273000 FUJI PHOTO FILM COLTD ADR 10/3172008 05/02/2012 72,048 88 68.273 25 (3.775 63)
1ICKER' FUNY
695000 FUJI PHOTO FILM COLTD ADR 03/04/2008 05/02/2012 2533254 14497 37 (10,835 17)
TICKER FUITY
592000 GIAXOSVITHKLINE SPONS PLC ADR 02/08/2011 05/02/2012 23,001 57 27.564.38 4,562.81
1ICKER. GSK
1474000 GLAXO SMITHKLINE SPONS PLC ADR 04/22/2010 05/02/2012 5724515 68.631.59 11386 44
TICKER GSK
673000 GLAXO SMITHKLINE SPONS PLC ADR 01/14/2010 05/02/2012 28,205 09 31,335.86 3.13077
TICKER. GSK
7,177.000 GOLD FIELDS LTD SP ADR 1073172008 05/0212012 48,967 23 91.681.96 4271473
HICKER: GI'l
181000 HACHIJUNIBK LTD ADR 10/02/2009 05/02/2012 9.650.04 9.770 16 90 12

TICKER HACBY

M249VB-.
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Trade Date Reporting
Shures or Purchase Sale Short Long
Face Value Security Description Date Date Cost Proceeds Term Term
669000 HACHIJUNIHBK LTD ADR 08/08/2008 05/02/2012 40,151 58 36.111 81 (4.039.77)
TICKER HACBY
354000 HOME RETAIL GROUP PLC ADR 12/1972011 05/02/2012 1.759.49 1.946 96 187.47
TICKER !HMRTY
3284000 HOME RETAIL GROUP PLC ADR 09/06/2011 05/02/2012 24.884.18 18.061.59 (6,822.59)
TICKER HMRTY
2,441 000 HOME RETAIL GROUP PLC ADR 06/09/2011 05/02/2012 28,969 54 13.425.19 (15,544 35)
‘IICKER. IIMRTY
836000 HOME RETAIL GROUP PLC ADR 04/0172011 05/02/2012 10,557 51 4.597 90 (5.959 61)
TICKER HMRTY
1185000 IMPALA PLAINUM SPONADR 03/08/2012  05/02/2012 24,662.46 22,550 04 (2,112 42)
TICKER IMPUY
924.000 KINROSS GOLD CORP NEW 02/24/2011 05/02/2012 14,445 17 8,191 91 (6.253 26)
TICKER KGC
2,508000 KINROSS GOLD CORP NEW 012172011 05/02/2012 42950 75 22,235.17 {20,715 58)
* LICKER KGC -
1,550 000 KINROSS GOLD CORP NEW 08/18/2010  05/02/2012 2397246 13.741.84 (10,230.62)
. TICKER: KGC
" 1,866 000 KINROSS GOLD CORP NEW 02/0472010 05/02/2012 30381214 16.543 40 (14,268 74)
- 1ICKER KGC .
,4272000 KINROSS GOLD CORP NEW 10/30/2009 05/02/2012 78,022.95 37.874.28 (40,148.67)
TICKER. KGC
1,505 000 KINROSS GOLD CORP NEW 08/17/2009 05/02/2012 2744804 13,342.88 (14.105 16)
TICKER. KGC
1,818 000 KOREA ELEC PWR CO SPONS ADR 11/23/2010 05/02/2012 22,385.58 17,916.35 (4.469 23)
INCKER' KEP
2496000 KOREA ELEC PWR CO SPONS ADR 08/14/2009  05/02/2012 3232145 24.598 03 (1723 42)
TICKER KEP
904.000 KOREA ELEC PWR CO SPONS ADR 107292008  05/02/2012 7.381.34 8.908 90 1,527.56
1ICKER KEP
2228000 KOREA ELEC PWR CO SPONS ADR 03/17/2008 05/02/2012 31.194.67 21,956 89 {9.237.78)
TICKER KEP
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#96.000 KOREA ELEC PWR CO SPONS ADR 10/06/2006  05/02/2012 17,762 75 4830 06 (8932 69)
TICKER. KEP
4319000 MARINE HARVEST ASA UNSPONSORED 09/08/2011 05/02/2012 48,104 16 43,793 68 (4.310.48)
ADR
1ICKER. MNHVY
592000 MARINE HARVEST ASA UNSPONSORED 08/242011 05/0212012 6.545 86 6.002.74 (543 12)
ADR
LHICKER MNIIVY
7917000 MS&AD INS GROUP HLDGS ADR 04/08/2011 05/022012 86,249 38 70.618 06 (15,631 32)
TICKER MSADY
3975000 MS&AD INS GROUP LILDGS ADR 081172010 05/0272012 45.147.26 3545620 (9,691 06)
TICKER: MSADY
266 000 MS&AD INS GROUP HLDGS ADR 08/04/2010 05/02/2012 3.025.64 237267 {652.97)
TICKER MSADY
730000 NEWCREST MINING LTD SPONSORED AD 121672011 05/02/2012 22,75702 19,767 96 (2,989 06)
R
TICKER NCMGY
511000 i‘{EWCREST MINING LTD SPONSORED AD 02/08/2011 05/02/2012 19518.26 13.837 57 (5,680 69)
TICKER NCMGY
2073000 NEWCREST MINING LTD SPONSORED AD 05/28/2010 05/02/2012 56,733 66 56,135 58 (598 08)
R
TICKER. NCMGY
818 000 gEWCRESl’ MINING LTD SPONSORED AD 07/31/2009 05/02/2012 20.353 64 22,150 94 1,797 30
TICKER. NCMGY
2205000 NEXEN INC COM 09/272011 05/02/2012 38,072.85 41,765.96 3.693 11
TICKER NXYYZ
1.070 000 NEXEN INC COM 08/10/2011 05/02/2012 20613 66 20,267 38 (346 28)
[ICKER NXYYZ
1520000 NEXEN INC COM 10/07/2010 05/02/2012 3151218 28.791.04 (2.721 14)
TICKER NXYYZ
EMNSVB-20)
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Trade Date Reporting
Gain (Losy)
Shures or Purchuze Sule Short Long
Face Value Security Description Date Date Cost Proceeds Term Term
1392000 NEXENINC COM 05/18/2010 05/02/2012 29,876 64 26,366.53 @3sto1n
TICKER. NXYYZ
72.000  NINTENDO I.1D UNSPONSORED ADR 08/01/2011 05/02/2012 1426 42 1,154.13 (272.29)
TICKER NTDOY
836000 NINTENDO LTD UNSPONSORED ADR 05/24/2011 05/02/2012 2343124 13,400.78 (10,030 46)
TICKER NTDOY
1.296 000 NINIENDO L1 D UNSPONSORED ADR 10/04/2010 05/02/2012 41,113 79 20,774.42 {20.33937)
1ICKER. N1DOY
1,800 000 NTNTENDQ LTD UNSPONSORED ADR 08/27/2009 05/02/2012 58470 30 28.853.35 (29,616 95)
TICKER. NTDOY
3.119000 NIPPON TGELEG & TEL CORP SPONS 04/13/2009 05/02/2012 58.621.53 69.313.54 10.686 01
ADR
TICKER NTT
896 000 NIPPON 1ELEG & IEL CORP SPONS 10/31/2008 05/02/2012 18,027.52 1991181 1.884.29
ADR
TICKER. NTT
3058000 NIPPON TELEG & TEL CORP SPONS 05/27/2007 05/02/2012 70,197.61 67.957.94 (2.23967)
ADR
TICKER NTT
687000 NIPPON TELEG & TEL CORP SPONS 06/14/2007 05/02/2012 15.400.00 1526720 (132 80)
ADR
1ICKER. NIT
6.461 000 NOKIA CORP ADR SHRS 02/282012 05/0212012 34,954.01 23,323 69 (11,630 32)
EACH REPSTG 1 A SILARE
TICKER. NOK
5421000 NOKIA CORP ADR SHRS 05/312011 05/02/2012 38.11993 19.569 37 (14,550 56)
EACH REPSTG 1 A SHARE
TICKER NOK
2,480 000 NOKIA CORP ADR SHRS 03/16/2011 05/02/2012 20,000.46 8.952 60 (11,047.86)
EACH REPSTG 1 A SHARE
1ICKER. NOK
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692010989 : JOHN S. DUNN FOUNDATION *THORNBURG* Sort Order: Cloung Date
04/25/2012 to 12/31/2012
Trade Date Reporting
Gain (Lovs)
Shares or Purchase Sale Short Long
Face Valne Security Description Date Date Cost Proceeds Term Term
4,258000 NOK!A CORP ADR SHRS 0¥11/2011  05/02/2012 40,094 61 1537103 (24,723 58)
EACH REPSTG | A SHARE
TICKER NOK
859000 OAQ GAZPROM ADR LEVEL | ADR 09/3072011  05/02/2012 8,323.62 9,732.25 1.408 63
PROGRAM
TICKER. OGZPY
6291000 OAO GAZPROM ADR LEVEL | ADR 0/1172011  05/02/2012 67,725 13 71,275 43 3,550 30
PROGRAM
TICKER. OGZPY
849000 OAO GAZPROM ADR LEVEL | ADR 10V14/2010  05/02/2012 9,177 61 9.618 95 441 34
PROGRAM
TICKER. OGZPY
3364000 PANASONIC CORP ADR 09/11/2007  05/02/2012 57,723 55 24,922 98 (32.800.57)
TICKER: PCRFY
4,805000 PANASONIC CORP ADR 0w/17/2007+  05/02/2012 84.642 48 35,598 96 (49.043.52)
TICKER PCRFY
5576000 POLYUS GOLD INTL LTDGDR 080372011 05/0272012 20,129 36 16,616 10 (3,513 26)
** [SIN US73180Y2037 **
1ICKER PLZLY
R 11,664000 POLYUS GOLD INTL LTDGDR 07/26/2011  05/02/2012 40474 08 34.757.94 (5.716 14)
++ 1SIN US73180Y2037 **
- TICKER PLZLY
1,072000 ROHM CO LTI UNSPONSORED ADR 10/28/2010  05/02/2012 33,5585 2363707 9918 78)
JAPAN) .
1ICKER ROIICY
1908000 ROHM CO LTD UNSPONSORED ADR 01/30/2009  05/02/2012 4830198 4207045 (6.23153)
(JAPAN)
[ICKER: ROLICY
2248000 SANOFI-AVENTIS ADR 07/0172009 050212012 67,755.17 46,332 95 18,577.78
TICKER SNY
249000 SANOFI-AVENTIS ADR 10/31/2008  05/02/2012 7.797.68 9,562 68 1.765 00
TICKER: SNY
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692010989 : JOHN S. DUNN FOUNDATION *THORNBURG*
04/25/2012 to 12/31/2012

Valuation Currency: USD
Sort Order: Closing Date

Trade Date Reporting
— Guinfloyy
Shares or Purchase Sale Short Long
Face Value Securily Description Date Date Cost Proceeds Term Term
724000 SANOFI-AVENTIS ADR 08/01/2008 05/022012 25,650.38 27.804.74 2,154.36
TICKER. SNY
2,388 000 SEKISUI HOUSE LTD SPONS ADR 03/06/2008 05/02/2012 21,967.93 21.658.67 (309.26)
1ICKER SKIISY
5351000 SEKISUIHOUSE LTD SPONS ADR 09/27/2007 05/02/2012 65991 21 48,532 48 (17.458.73)
TICKER' SKHSY
753000 SEVEN & [ {IOLDINGS-UNSPN ADR 08/20/2009 05/02/2012 35.275.04 45.540 42 10,265.38
TICKER. SVNDY
974000 SEVEN & I HOLDINGS-UNSPN ADR 06/04/2009 05/02/2012 46,157 96 58.906 20 12,748 24
TICKER SVYNDY
1,185000 SHISEIDO LTD SPONSORED ADR 05/2712011 05/02/2012 20.172.02 1981275 (35927)
TICKER SSDOY
2824006 SHISEIDO LTD SPONSORED ADR 03/31/2009 05/02/2012 41,756.51 47.216.22 5,459 71
1ICKER. SSDOY
1,771 000 SHISEIDO LTD SPONSORED ADR 12/1772008 05/02/2012 36,348 01 29,610 46 (6.731.55)
T'CKER. SSDOY
3,328000 SKXTELECOM COLIDAD 05/19/2009 05/02/2012 53,183 44 44.811.51 (8.37193)
R (SPONSORED) REP {
TICKER. SKM
7370000 SK TELECOM CO LTD AD 10/3172008 05/02/2012 128,139 98 99.237 04 (28.902.94)
R (SPONSORED) REP |
TICKER SKM
19,229 000 SUMITOMO MITSUI TRUST HIOLDINGS | 04/01/2011 05/02/2012 67.300.39 54.224.56 (13.076 83)
NC SPONSORED AMERICAN DEPOSITOR
LICKER: SUTNY
613000 SWISSCOM AG- SPONSORED ADR 05/06/2010 05/02/2012 20,533 54 23.593.84 3,060 30
1ICKER. SCMWY
1,007.000 SWISSCOM AG- SPONSORED ADR 06/08/2007 05/02/2012 34.031.87 38,758 56 4,726 69
IICKER SCMWY
12000 SWISSCOM AG- SPONSORED ADR 01/31/2006 05/02/2012 368.04 461.87 93.83
TICKER. SCMWY
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861000 SWISSCOM AG- SPONSORED ADR 01/30/2006 05/02/2012 26,57193 33,139.15 6,567 22
TICKER. SCMWY
383000 JALISMAN ENERGY 0171972012 05/02/2012 4,509 17 472397 214 80
TICKER' TLM
4439000 TALISMAN ENERGY 11/0772011 05/02/2012 63.698 32 54,751.17 (8.947 15)
TICKER TLM
1,015.000 TELECOMITAL A 05/02/2008 05/0212012 16,854.68 9,085.87 (7.768 81}
CUSIP: 87927Y201
4424000 TELECOM ITAL A 117252005 05/02/2012 104.885.52 39,601 87 (65.283 65)
CUSIP: $7927Y201
1493.000 TELECOM ITAL A 11/23/2005 05/02/2012 35,746 30 13.364.74 (22,381.56)
CUSIP- §7927Y201
1,188.000 TELECOMITAL A 11/22/2005 05/02/2012 27.55732 10,634.50 (16,922.82)
CUSIP: 87927Y201
4375000 TELECOMITAL A 1172112005 05/0272012 100,998 63 39,163.25 {61.835 38)
CUSIP 87927Y201
377000 1ELCCOMITALA 09/15/2005 05/02/2012 10,21293 3.374.75 (6.838 18)
CUSIP 87927Y201
1,427 000 TEé.KOM PT ADRREPRESENTING 20 ORD 02/24/2011 05/02/2012 47,800 65 51,236.57 343592
IMCKER 1LK
914000 TRANSOCEANLTID 12/08/2011 05/02/2012 40,066.66 45.369.67 530301
TICKER. RIG
2324000 UBS AG-REG 02/08/2012 05/02/2012 33,529.05 29,901 54 (3.62751)
TICKER UBS
1.643 000 UBS AG-REG 08/03/2011 05/02/2012 25.844.23 21,139.51 (4,704 72)
TICKER UBS
545000 UBS AG-REG 01/22/2010 05/02/2012 7.787.45 701219 (775 26)
TICKER UBS
1,296 000 UBS AG-REG 10/31/2008 05/02/2012 21,211.37 16,674 87 (4.536 50)
FICKER. UBS
1 185000 UBS AG-REG 06/19/2008 05/0272012 23 871.75 15,246 70 (8,631 05)
TICKER UBS
EM249VB-20)
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287000 VIVENDI SA UNSPONSORED ADR 04/10/2012 05/022012 493049 5.266.33 33584
TICKER. VIVHY
1,873.000 VIVENDI SA UNSPONSORED ADR 04/10/2012 05/02/2012 3217701 34368.78 219177
1ICKER VIVILY
618000 VIVENDI SA UNSPONSORED ADR 03/08/2012 05/02/2012 11,454 82 11.340.04 (114 78)
TICKER VIVHY
2,859.000 VODA! ONE GP PLC ADS NEW 1171072008 05/02/2012 48,122 40 80,003 88 3188148
1ICKER. VOD
66.000 WACOAL HOLDINGS CORP KYOTO ADR 11/62/2007 05/02/2012 4,027 76 3.707.80 (319 96)
TICKER WACLY
1,239000 WACOAL HOLDINGS CORP KYOTIO ADR 02/23/2005 05/02/2012 72,014 52 69.605.58 (2,408 94)
TICKER WACLY
3436000 WOLTERS KLUWER N V SPONSORED ADR 06/1172009 05/02/2012 60916 85 58.513.77 (2.403 08)
TICKLR: WTKWY
1,775000 WOLTERS KLUWER N V SPONSORED ADR 05/05/2009 05/02/2012 3083370 30.227.57 (606 13)
TICKER WTKWY
205000 IEVA PHARM 05/02/2012 05/24/2012 9.359 15 7.937.01 1422 14)
TICKER: TEVA
142000 CANADIAN NATIONAL RAILWAY CO 05/02/2012 06/06/2012 12,230 10 11.481.72 (748 38)
CAD NPV COM (USD) -
TICKER. CNI
503000 TESCO PLC SPONS ADR 05/02/2012 06/29/2012 7.85183 7339.15 (512.68)
{ICKER TSCDY
264 000 TESCO PLC SPONS ADR 05/02/2012 06/29/2012 4,121 04 3.864 66 (256 38)
TICKER. TSCDY
181 000 SAP AG, WALLDORF/BADEN ADR 05/02/2012 07/12/2012 11.943 92 10496 91 (1.44701)
1ICKER. SAP
69000 NOVO NORDISK A/S ADR 05/02/2012 07/13/2012 10.17295 10,023 82 (149 13)
TICKER NVO
45000 NOVO NORDISK A/S ADR 05/02/2012 07/13/2012 6,634 53 6,529.48 (105 05)
1ICKER: NVO
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285000 HSBC HOLDINGS PLC ADR 05/02/2012 07/20/2012 13.03259 11877 87 (1,154 72)
TICKER HBC f
295000 CANADIAN NATURAL RES 05/02/2012 07/24/2012 10,165 23 7.955 68 (2.209 55)
OURCES CAD COM NPV
[ICKER. CNQ
180000 HSBC HOLDINGS PLC ADR 05/0212012 07/24/2012 823111 711402 (1.11709)
TICKER HBC
522000 CANON INC ADR 05/02/2012 07/25/2012 23.436 44 17.708 29 (5.728 15)
TICKER CAJ
690000 CANADIAN NATURAL RES 05/02/2012 07/26/2012 23,776 30 18.853 06 (4,923 24) A
OURCES CAD COM NPV
TICKER. CNQ
843.000 CANADIAN NATURAL RES 05/02/2012 072712012 29,048 43 23302 35 (5,746 08)
OURCES CAD COM NPV
TICKER. CNQ
1.826.000 CANON INC ADR 05/02/2012 07/272012 81,982 66 58.302 14 (23.680.52)
1ICKER CAJ
CREDIT SUISSE GROUP ZUERICH ADR 05/02/2012 08/14/2012 96.11 96.11
TICKER CS
I8000 SIEMINS AG SPONS ADR 10/31/2008 08/3172012 1.052.89 1.699.35 646 46
1ICKER. St
19000 SIEMENS AG SPONS ADR 10/24/2008 08/31/2012 960 78 1,793.75 83297
TICKER SI
382000 LVMII MOET IIENNESSY LOUIS VUITTON 05/02/2012 09/04/2012 12942 16 12403 15 (53901)
PARIS ADR
TICKER LYMUY
79000 SIEMENS AG SPONS ADR 10/312008 09/04/2012 4.621.00 7.424.72 2.803.72
TICKER: SI
645.000 ASSA ABLOY AB ADR 05/02/2012 09/07/2012 9,552.45 9942 19 38974
TICKER ASAZLY
106 000 CANADIAN NATIONAL RAILWAY CO 05/02/2012 09/07/2012 9.129.52 9.731.93 602.41

CAD NPV COM (USD)
HCKER CNI
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__ Gain(los)
Shures or Purchave Sule Short Long
Face Value Security Description Date Date Cost Proceeds Term Term
77000 NOVO NORDISK A/S ADR 05/02/2012 09/1972012 1135243 12.004.15 651.72
TICKER. NVO
1,008 000 RECKITT BENCKISER GROUP PL.C 05/02/2012 09/19/2012 11.823.84 11.874 37 5053
SLOUGH UNSPONSORED ADR (UK)
CUSIP: 756255105 .
161 000 SAP AG, WALLDORF/BADEN ADR 05/02/2012 09/19/2012 10.624.15 11,694 27 1,070 12
TICKER SAP
111000 SIEMENS AG SPONS ADR 10/31/2008 09/19/2012 649280 1143253 493973
TICKER SI
917.000 TESCO PI.C SPONS ADR 05/02/2012 10/08/2012 1431437 13.950 46 (36391)
TICKER. TSCDY
503000 TESCO PLC SPONS ADR 05/02/2012 10/09/2012 7,851 83 756772 (284 11)
IICKER 1SCDY
415000 TESCO PLC SPONS ADR 05/02/2012 10/09/2012 647815 6,243.74 (234.41)
TICKER. TSCDY
1,585 000 ‘TESCO PLC SPONS ADR 05/02/2012 10/1012012 24,74 85 23914.57 (82728)
1ICKER TSCDY
132000 SIEMENS AG SPONS ADR 10/3172008 10/11/2012 2117 13.110.11 538994
TICKER S K
739000 1ESCO PLC SPONS ADR . 0s/02/2012  10/1172013 11,535.79 11.104 63 (431.16)
TICKER. TSCDYo.,
503000 TESCO PLC SPONS ADR 05/02/2012 10/1172012 785183 7.558 36 (29347)
. PR IICKER 1SCDY - - ¥, R
744000 TAIWAN SEMICONDUCTOR MANUFACTU 07/26/2012 1071972012 9.908.67 11348.27 1,439 60
ADR
TICKER TSM
734,000 1AIWAN SEMICONDUCTOR MANUFAC1U 07/26/2012 1012272012 9.775.48 11.233 98 1.458 50
ADR
IICKER TSM
968.000 RICKITI BENCKISER GROUP PLC 05/02/2012 10/24/2012 11.354 64 11.800.81 446 17

SLOUGH UNSPONSORED ADR (UK)
CUSIP 756255105
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171000 SAP AG, WALLDORF/BADEN ADR 05/02/2012 10/2472012 11,284 03 12210 18 926 15
TICKER. SAP
671000 BG GROUP PLC SPONS ADR 05/02/2012 1170172012 15,761 79 11,896 09 (3.865 70)
TICKER' BRGYY
0500 EASTJAPAN RYCO 03/02/2011 11/05/2012 5383 5.69 014)
TICKER EJPRY
0.500 EAST JAPAN RY CO 02/23/2011 11/05/2012 5.76 5.70 {0 06)
1ICKER. EIPRY
0500 GOLD FIELDS LTD SP ADR 10/3172008 11/05/2012 341 612 27
TICKER GFI
0500 GOLD IIELDS L1D SP ADR 10/3172008 11/05/2012 34l 613 272
TICKER GFI
344000 ASSA ABLOY AB ADR 05/02/2012 1172872012 5.094 64 6,032 31 93767
[ICKER. ASAZY
654000 RECKITT BENCKISER GROUP PL.C 05/02/2012 11728/2012 7.671 42 8,136 49 465 07
SLOUGH UNSPONSORED ADR (UK)
CUSIP 756255105
1,678 000 TURKIYE GARANTI BANKASI AS ADR 05/02/2012 1172812012 6.040.80 7.658.38 1,617 58
TICKER TKGBY
ASML HOLDING NV VELDHOVEN ADR 1071212012 11/29/2012 41.04 44 00 296
TICKER ASML
292000 ASSA ABLOY AB ADR 05/02/2012 1172972012 4.324.52 5.166.32 841.80
1ICKER ASAZY
222000 ASML HOLDINGN.V. 1071972012 12/0372012 2,194 65 2,633 37 43812
CUSIP NOTESC#95
427000 ASML HOLDING N.V 1071272012 12/03/2012 4.331.72 5,065.09 71337
CUSIP: NOTLLSC895
265.000 TEVA PHARM 05/022012 12/06/2012 12,098.42 11,08597 (1.01245)
TICKER' TEVA
351 000 05/02/2012 12/06/2012 9.887 67 11.605 06 171739

WAL-MAR1 DEMEXICOSAB DECV
ADR
TNICKER WMMVY
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Face Value Securiy Description Date Date Cast Proceeds Term Term
205000 ADIDAS SALOMON ADR 144A 05/02/2012 120712012 8.58130 8.927.49 346 19
TICKER. ADDYY f
286 000 l.VrISI MOET HENNESSY LOUIS VUITTON 05/02/2012 (20712012 9.689.68 10.189.61 49993
PARIS ADR
TICKER' LVYMUY
373000 MICHELIN (CGDE)}-UNSPON ADR 05/02/2012 12/07/2012 5.568.89 6,822.98 1,254 09
TICKER MGDDY
273000 MICHELIN (CGDE}UNSPON ADR 05/02/2012 120772012 407589 4.970 55 894 66
TICKER MGDDY
861000 RECKITT BENCKISER GROUP PI.C 05/02/2012 1216772012 10.099 53 10.493 47 79394

SLOUGH UNSPONSORED ADR (UK)
CUSIP 756255105

693 000 CRCEDIT SCUSISSE GROUP ZUERICH ADR 05/02/2012 17142012 15,692 85 17.03743 1.344.58
TICKER
1543000 SBERBANK RUSSIA SPONSORED ADR 05/02/2012 124142012 19.750 40 18.669 42 (1.08098)
TICKER. SBRCY
20.000 CNOOC LTD ADR 05/02/2012 121722012 4,337.22 4,270 10 (66 52)
TICKER. CEQ
696.000 ClE_EDlT SUISSE GROUP ZUERICH ADR 05/02/2012 127172012 15,760.78 17.037.83 1.27705
I'CKER CS
29000 CNOOC LTD ADR 05/02/2012 1/18/2012 6,288 97 6,222.95 (66 02)
TICKER CEO
741000 CREDIT SUISSE GROUP ZUERICH ADR 05/02/2012 12/18/2012 16.779.80 18.406.02 1.626.22
TICKER. CS
347000 CREDIT SUISSE GROUP ZUERICH ADR 05/02/2012 12192012 7.857.74 8,745 00 38726
TICKER CS
TOTAL PORTFOLIO 5,843,789.82 4,888.,425.00 (176,793.68) (778,571.14)
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’ Gain (Losg)
Shures or Purchuse Sale Short Long
Face Value Security Description Date Date Cost Proceeds Term Term
NOVACOPPER INC 05/01/2012  04/30/2012 143 105 (038)
TICKER. NCQ
602000 AETNA INC 127102010 05/01/2012 18,392 18 26.772.63 8,380 45
TICKER AET
460.000 AETNA INC 12/09/2010  05/01/2012 13,481 42 20457 49 6,576 07
TICKER AET
7062000 AGEAS SPONSORED ADR 017242011  05/01/2012 20,481 21 1242884 (8.05237)
CUSIP 00844W109
6451000 AGEAS SPONSORED ADR 017242011 05/0172012 18.587 91 11,353 50 (7.23441)
CUSIP. 00844W 109
120000 ALLIANI TECHSYSTEMS 04/18/2012  05/01/2012 6.145 25 6.365 86 220 61
INC USD.0l COM
1ICKER ATK
232,000 ALLIANT 1ECHSYSTEMS 04/17/2012 05/0172012 1182128 12307.32 486 04
INC USD 01 COM
TICKER. ATK
125000 ALLLIANT TECHSYSTEMS 0152012 05/01/2012 735195 6.631.10 (720 85)
INC USD 61 COM
TICKER ATK '
450000 ALLIANT TECHSYSTEMS 081872011 05/01/2012 2591753 23371 96 (2,045 57)
INC USD 01 COM
1ICKER. ATK
279000 ALLIANT TECHSYSTEMS 08/037201  05/01/2012 17,68243 14.400.62 (2.881.81)
INC USD 01 COM
TICKER. ATK
711000 AMEREN CORP COM 04/282010 059172012 18,766 92 23490 48 4,723 56
1ICKER' ABE
1,101 000 AMEREN CORP COM 0172572010 05/01/2012 28,612 78 36.375 56 776278
TICKER. AEE
646000 AON PLC 01/25/2010 05/01/2012 25,18715 3383375 8.646 60
IICKER AON
2103000 ARCH COAL INC COM 04/04/2012 050172012 21,529 04 20268 05 (1.260 99)
TICKER: ACI
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789000 ARCH COAL INC COM 02/132012 05/01/2012 10,914 00 7.604.13 (3.30987)
1 TICKER. ACI
3,250 000 ARCH COAL INC COM 09/22/2011 05/01/2012 48,845 23 31.32248 (17.52275)
TICKER ACI
711000 ARCH COAL INC COM 09/22/2011 05/01/2012 10,685 83 685239 (3833 4)
TICKER ACI
1,894 000 ARCI! COAL INC COM 08/08/2011 05/01/2012 37,062.36 18.253 77 (18,808 59)
TNCKER. ACL
1,126 000 AXIS CAPITAL HLDGS 03/12/2010 05/01/2012 35,792 84 38.564 41 2,771 57
TICKER AXS
1225000 AXIS CAPITAL HILDGS 02/05/2010 05/01/2012 3461813 41,955 06 733693
TICKER AXS
5564000 BANRO CORP oW/I1172010  05/01/2012 992117 23.641 46 13,720 29
TICKER BAA
374000 BEST BUY INC COM 04/10/2012 05/01/2012 8.256 57 8.444.73 188 16
TICKER BBY ‘
421000 BEST BUY INC COM 03/07/2012 05/01/2012 10,333.45 9.505 97 (827 48)
TICKER. BBY
1402000 BEST BUY INC COM : OR/18/2011 05/0172012 3301598 31.656.45 (1,359 53)
TICKER BBY, .
371000 BEST BUY INC COM 08/08/2011 03/01/2012 8,963 32 8.376.99 (586 33)
TICKER. BBY
317000 BRISTOW GROUP INC COM 08/27/2010 05/01/2012 10.835.06 15831 10 4996 04
TICKER.
242000 CAMECO CORP CAD COM 11/15/2011 05/01/2012 4.810 65 5,606 87 796.22
ICKER' CCJ
258 000 CAMECO CORP CAD COM 1171472011 05/01/2012 4973 84 581539 841 55
TICKER. CCJ
184000 CAMECO CORP CAD COM 08/25/2011 05/01/2012 4,103 48 426307 15959
1ICKER. CCJ
303000 CAMECO CORP CAD COM 08/2472011 050112012 6.679 82 7.020 17 34035
TICKER' CCJ
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1,192000 CAMECO CORP CAD COM 04/13/2011  05/01/2012 3397772 27,617 30 (6360 42)
TICKER. CCY
1288000 CAMECO CORP CAD COM 041272011 05/01/2012 36234.40 29.841 52 (6392.48)
TICKER CCJ
1154000 CAMECO CORP CAD COM 03/15/2011 05/01/2012 3413717 26,736 89 (7,400 28)
TICKER CCJI
296.000 CAMECO CORP CAD COM 03/14/2011 05/01/2012 9.498 16 6,857 99 (2.640.17)
TICKER. CCJ
99800G CBIZ INC 01/12/2012 05/01/2012 6.007 26 6,095 55 88.29
TICKER CBZ
1,494 000 CBIZ INC 01/10/2012 05/01/2012 8,881.83 9.124.99 243 16
TICKER CBZ
203000 CDN PAC RLWAY 09/26/2011  05/01/2012 9,709 41 15,982 87 627346
TICKER. CP
2.166.000 CENTRAIS ELETRICAS BRASILEIRAS 09/14/2011  05/01/2012 2738496 25,700 53 (1,684 43)
ADR PFD
CUSIP 15234Ql08
1043000 CIIESAPEAKE ENERGY CORF COM 04/18/2012  05/01/2012 18.698.07 20.664 49 1.966 42
TICKER. CHK
508000 CHESAPEAKE ENERGY CORP COM 071072012 05/01/2012 11,200 79 10,064 78 (1,136 01)
TICKER. CHK .
288000 CHESAPEAKE ENERGY CORP COM 01/12/2012  05/01/2012 6.406 19 5,706 02 (700.17)
LICKER: CIIK
155000 CHESAPEAKE ENERGY CORP COM 12/19/2011  05/01/2012 3.510.30 3,07095 (439 35)
TICKER CHK
188.000 CHESAPEAKE ENERGY CORP COM 121512011 05/01/2012 426732 3,724.76 (542 56)
IICKER CHK
2710000 CHESAPEAKE ENERGY CORP COM 12/08/2010  05/01/2012 61.790 16 53,692 02 (8,008.14)
TICKER, CHK
339.000 CNA FINL CORP COM 01/27/2012  05/01/2012 9,546 00 10.479.65 933.65
LICKER. CNA
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549000 CNA FINL CORP COM 09/13/2011  05/01/2012 13,065 27 16.971 46 3.906 19
TICKER. CNA
684.000 CNA FINL CORP COM 01/25/2010  05/01/2012 15911.28 21144 77 523349
TICKER: CNA
376 000 COMPUTER SCIENCES CORP COM 12/08/2011 05/01/2012 943215 10,681.77 1.24962
TICKER. CSC
989000 COMPUTER SCIENCES CORP COM 09/08/2011  05/01/2012 28,547 54 28,096 46 (491 08)
1ICKER: CSC
89000 COMPUTER SCIENCES CORP COM 0871872011 05/D12012 2,505 71 2,528 40 2269
TICKER CSC
204000 CONSOL ENERGY INC COM 04/10/2012 05/01/2012 6,961 09 7,082.47 12138
TICKER. CNX
189000 CONSOL ENERGY INC COM 071072012 (5/01/2012 6.811.18 6.435.51 (37567)
LICKER. CNX
695.000 CONSOL ENERGY INC COM 08/08/2011  05/01/2012 26,866 20 23,664 99 3.20121)
TICKER CNX
422000 CONSOL ENERGY INC COM 07/20/2010 05/01/2012 1573533 14,369 24 (1,366.09)
TICKER. CNX
779000 CRESUD S A SPONS ADR 0171372012 05/01/2012 891955 747823 (1441 32)
TICKER CRESY
506000 CRESUD S A SPONS ADR 01/12/2012 05/01/2012 5.819.00 485749 (961 51)
TICKER. CRESY
1,414000 CRESUD S A SPONS ADR 01/25/2010  05/01/2012 18,054 09 13.574.09 (4.480.00)
TICKER. CRESY
10,194000 DAIWA SECS GROUP INC ADR 01/25/2010 05/01/2012 55,551.30 36.289.82 (19,267.48)
TICKER DSEEY
2,557000 DEAN FOODS CO 09/09/2011 05/01/2012 21.085.02 31346 06 10,261 04
ISIN US2423701042
TICKER DF
20,000 000 DENDREON CORP 12/2372011 05/01/2012 13,936 26 15.850 00 1.913.74

2 875% DUE 01/15/2016 @ 100 00
CUSIP 24823QACI
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1.489 000 DENDREON CORP COM STK 04/10/2012 05/01/2012 14.550.81 17.407.06 2,856 25
TICKER: DNDN
755000 ENDURANCE SPLTY 06/132011 05/01/2012 30.793.58 30,707 50 (86 08)
TICKER. ENH
3671000 FINMECCANICA SPA ROMA 1170972011 05/01/2012 10.930.04 7.635 5¢ (3.294 53)
UNSPONSORED ADR REPRESENTING
TICKER FINMY
3,785000 PINMECCANICA SPA ROMA 08/26/2011 05/01/2012 13.08247 7.872 62 (5.209 85)
UUNSPONSORED ADR REPRESENTING
HCKER FINMY .
16000 I'INMECCANICA SPA ROMA 08/17/2011 05/01/2012 5853 RRR (25 25)
UNSPONSORED ADR REPRESENTING
TICKER. FINMY
1529000 FOREST LABS INC COM 04/28/2010 05/0172012 41419 38 53,13543 11,716 45
TICKER. FRX
1,732 000 ERESH DEL MONTE PRODUCE INC COM 06/22/2010 05/01/2012 37349.54 42,401.87 505233
S1K
[ICKER. 1 DP
977000 GLATFELTER COCOM o04/1922011 05/0172012 12.720.83 15,625.88 290505
TICKER GILT
3350000 GOLD FIELDS LTD SP ADR 01/25/2010 05/0172012 41,704.15 4381701 211286
1ICKER GFI
20,000000 GOODRICH PETROLE CONV 10/2072011 05/01/2012 18,696 00 19.32500 62900
5000% CALLABLE 10/01/2014 @ 100.00
CUSIP 382410AC2
27000000 GOODRICH PETROLE CONV 09/28/2011 05/01/2012 24,434.06 26.088 75 1,254 69
5000% CALLABLE 10/01/2014 @ 100 00
CUSIP 382410AC2
950 000 GUOCO GROUP LTD ADR 10/26/2010 05/01/2012 23.200 33 15845 64 (7354.69)
TICKER GULRY
566 000 IMPALA PLATINUM SPONADR 03/28/2012 05/0172012 11,699 96 1100279 (697 17)

TICKER IMPUY
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1,333 000 IMPALA PLAIINUM SPONADR 08/10/201t 05/01/2012 30,279.49 2591294 (4366 95)
TICKER. MPUY ‘
1,158.000 INGRAM MICRO INC CL ACOM 052712011 05/01/2012 21,591 26 237762 786.36
TICKER M
1441000 INGRAM MICRO INC CL A COM 06/29/2010 05/01/2012 22,303 80 27,846.41 5.542.61
TICKER M
123000 INGRAM MICRO INC CL A COM 06/28/2010 05/012012 1,951 20 237690 42570
1ICKER. IM
630.000 TVANHOE MINES LIMITED 027132012 05/01/2012 10,461 84 731980 (3.14204)
SEE CUSIP 900435108
1ICKER. IVN
850000 TVANHOE MINES LIMITED 09/26/2011 05/01/2012 12,367 42 9.87593 (2.491.49)
SEE CUSIP 900435104
TICKER IVN
458 000 IVANHOE MINES LIMITED 09%/23/2011 05/01/2012 7.280 69 532138 (1,959 31)
SEE CUSIP 900435108
TICKER IVN
228000 JAPAN STL WKS LTD ADR 04/082011 05/01/3012 16,743.54 13,558 85 (3.184.69)
TICKER IPSWY ’
576 000 KINROSS GOLD CORP NEW 01/1972012 05/01/2012 5.824 05 5,187.51 (636 54)
1ICKER. KGC
574000 KINROSS GOLD CORP NEW 01/18/2012 05/0122012 5.936.14 5.169 50 (766 64)
TICKER KGC
1,926,000 KINROSS GOLD CORP NEW 07/27/2010 05/01/2012 30,343.36 17,345 74 (12,997.62)
TICKER KGC
971000 KINROSS GOLD CORP NEW 02022010 05/01/2012 16,835 20 8,744 92 (8.090 28)
TICKER KGC N
5141000 KINROSS GOLD CORP NEW 01/25/2010 05/01/2012 89.884.22 46,300 35 (43,583.87)
1CKER. KGC
2,522000 KROGER COCOM 12/07/2010 05/0172012 52,460.87 59.479 02 7018 15
TICKILR. KR
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818000 LAYNEINC COM 09/09/2011 05/0172012 20,515 52 16,761 75 {3.75377)
TICKER. LAYN
925000 LAYNEINC COM 05/18/2011 05/01/2012 26,473 32 18.954 31 (7,51901)
TICKER LAYN
511000 LAYNEINC COM 05/05/2011 05/01/2012 1441081 10,470 97 {3.939.84)
TICKER LAYN
90000 LAYNEINC COM 07/15/2010 05/01/2012 2,225.61 1.844 20 (381.41)
TICKER: LAYN
346 000 MOLSON COORS BREWING COCL B 08/16/2011 05/01/2012 15.278 36 14.544 06 (734 30)
TICKER TAP
7,559000 MURRAY & ROBERTS HLDG LTD 08/03/2011 05/01/2012 3393311 27,136.20 (6.796 91)
SPONSORED ADR
TICKER MURZY
1129000 MURRAY & ROBERTS IILDG LTD 08/01/2011 05/0172012 521101 4,053 02 (1.157.99)
SPONSORED ADR
TICKER. MURZY
1,991 000 NEXEN INC COM 08/08/2011 05/012012 37,572.96 38,616.17 1.043.21
TICKER. NXYYZ
200000 NEXEN INC COM 08/03/2011 05/012012 4,517.08 3,879.07 (638.01)
TICKER NXYYZ
454 000 NEXEN INC COM 08/02/2011 05/01/2012 10368 59 8.805.50 (1563 09)
TICKER. NXYYZ
487000 NEXEN INC COM 05/1072011 05/01/2012 11,704.70 9,445.54 (2,259 16)
TICKER. NXYYZ
881000 NEXEN INC COM 05/09/201 | 05/012012 21,061.45 17,087.32 (3.974 13)
TICKER NXYYZ
588000 NEXEN INC COM 12/07/2010 05/01/2012 13.075.59 11,404.48 {L671 11)
TICKER. NXYYZ
1.587000 NIT HOLDINGS INC CL-B COM 04/10/2012  05/01/2012 2020477 20,761.46 (8,443.31)
TICKER. NIHD
381000 NORTHERN TR CORP COM 1172172011 05/01/2012 13,864.70 18376 05 451135
IICKER NTRS
Emw-zoﬁno-ii%
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270000 NOVAGOLD RESOURCES INC CAD COM 02152012 05/0172012 235032 1.800.62 {549 70)
TICKER. NG
309000 NOVAGOLD RESOURCES INC CAD COM 02/14/2012 05/0172012 267097 2.060.70 {61027)
INCKER NG
525000 NOVAGOLD RESOURCES INC CAD COM 02/13/2012 05/01/2012 4.500.09 3.50120 (998 89)
TICKER NG
458000 NOVAGOLD RESOURCES INC CAD COM 12/30/2011 05/01/2012 381033 3,054 38 (75595)
1ICKER. NG
3,541 000 NOVAGOLIG) RESOURCES INC CAD COM 05/1172011 05/012012 38,454 55 23.614.76 (14.839 79)
TICKER Nt
1,857 000 NOVAGOLg RESOURCES INC CAD COM 05/04/2011 05/01/2012 21,653.36 12,384 24 (9.269 12)
TICKER N
398.000 NOVAGOLD RESOQURCES INC CAD COM 01/25/2010 05/012012 2,288.70 2.654 24 365 54
1ICKER. NG
1631000 OLD REP INTL CORP COM 0172472012 05/01/2012 15.359.94 16.097 60 73766
TICKER ORI
321000 PEABODY ENERGY CORP COM 04/04/2012 05/01/2012 9,226 37 10,116.28 88991
TICKER BTU
549000 PEABODY ENERGY CORP COM 03/07/2012 05/01/2012 17.029 76 17,301 67 27191
TICKER B1U
445000 PEABODY ENCRGY CORP COM 02/15/2012 05/01/2012 15,748 36 14,118 67 (1,629 69)
TICKER. BTU
933000 PETROBRAS ARGENTINA SA ADR 04/12/2012 05/01/2012 11.204.40 1061124 (593 16)
TICKER. PZE
1.047000 PETROBRAS ARGENTINA SA ADR 02/24/2010 05/01/2012 17.760 68 11,907 78 {5,852.90)
TICKER PZE
27.185000 POLYUS GOLD INTL LTDGDR 07/26/2011 05/01/2012 94,331.95 82,368 70 (11,963 25)
** ISIN US73180Y2037 **
TICKER PLZLY
8.113000 RUSHYDRO ADR 02/18/2011 05/01/2012 40,790.55 28,070 35 (12.720.20)
1ICKER. RSHYY
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3477000 SAICINC 09/06/2011  05/01/2012 45,025 76 2571283 (2,452 93)
TICKER. SAI
1,079000 SAIC INC 1152010 05/0172012 17,258 61 1321141 (4.047 20)
TICKER SAI
1,433 000 SHAW GROUP INC COM 0%/0872011  05/01/2012 31,253.59 43,001 35 11.74776
CUSIP #20280105
190000 SHAW GROUP INCCOM 07202011 05/01/2012 4,873.16 5,701 51 82835
CUSIP. 820280105
1,092 000 é{'l)‘b‘/,IER STANDARD RESOURCES INC 1272812011 05/0172012 13.966 46 15.887.37 1.92091
TICKER. SSRI
850000 SILVER STANDARD RESOURCES INC' 1272772011 05/0172012 10,976 48 12,366.55 1.390.07
COM
TICKER SSRI
949000 SILVER STANDARD RESOURCES INC 111472081 05/01/2012 14,908 51 13,306 88 (1101 63)
COM
HCKER SSRI
725 000 ?_{_I).D\IIIER STANDARD RESOURCES INC 05/2012010  05/01/2012 12,509 66 10.547 93 (L.96173)
TICKER. SSRI
2825000 SK TELECOM COLTDAD 03/24/2010 05/01/2012 48,492 26 38,421 68 (10.070 58)
R (SPONSORED) REP 1
1ICKER SKM
83000 SK1ELECOM COLTDAD 01/25/2010 05/01/2012 1,520 24 1,196.85 (323 39)
R (SPONSORED) REP 1
TICKER. SKM
1,196 000 SKYWEST INC COM 07/25/2011 050172012 14927.52 10,693.91 (4,233 61)
1ICKER. SKYW
3554000 SKYWEST INC COM 07/16/2010  05/01/2012 42,56199 377773 (10,784 26)
TICKER: SKYW
1679000 SOUTHWES] AIRLS CO COM 03/15/2012  05/01/2012 14,145 58 13.936 90 (208 68)
TICKER LUV
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708000 SOUTHWEST AIRLS COCOM 1170472011 05/01/2012 601531 5.876 90 (13841)
TICKER. LUV
2257000 SOUTHWEST AIRLS CO COM 09/23/2011 05/01/2012 18,767.18 18,734 71 (3247)
TICKER LUV
965000 SOUTHWEST AIRLS CO COM 09/22/2011 05/01/2012 7.762.85 801019 24734
TICKER LUV
523000 SOUTHWESTERN ENERGY COMPANY 04/10/2012 05/01/2012 15263 70 16.944.82 1.681.12
(DEL AWARE)
TICKER. SWN
481 000 SOUTHWESTERN ENERGY COMPANY 021072012 05/01/2012 16,113 50 15.584 05 {529 45)
(DEL AWARE)
TICKER. SWN
1422000 ST BARBARA MINES LTD SPONSORED 05/05/201 1 05/01/2012 16,114.10 15.954.48 (159 62)
ADR
TICKER. STBMY
1,168 000 ST BARBARA MINES LTD SPONSORED 05/03/2011 05/01/2012 13.944 52 13,104.66 (839 86)
ADR
TICKER. STBMY
1.560 000 TALISMAN ENERGY 02132012 05/01/2012 19.495 63 19,829 96 33433
TICKER. TLM  _.
376000 [ALISMAN ENERGY 11/23/2011 05/01/2012 4,724 29 4,779 53 5524
LICKER: TLM
813000 TALISMAN ENERGY 1172272011 05/01/2012 10,494 04 10,334 46 (159 58)
1ICKER: TLM
1088000 TALISMAN ENERGY 10/1872011 05/01/2012 14,508.59 13,830 13 (678 46)
TICKER TLM
388000 TRANSOCEAN LTD 01/1172012 05/01/2012 15822 60 19,720.98 3.898.38
TICKER: RIG
#6.000 TRANSOCEANLTD 121572014 05/01/2012 345288 437114 91826
lCKER RIG
2,100000 TURKCELL ILETISIM IIIZMET 05/23/2011 05/01/2012 29303 19 26.152 39 (3.150 80)
SPONS ADR NEW
1ICKER" TKC
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1.110.000 UPM-KYMMENE CORP- SPONS ADR 09/09/2011 05/0172012 13.075.25 14,263 18 1.187.93
TICKER. UPMKY
303.000 WEST JAPAN RY CO ADR 03/04/2011 05/01/2012 12,477 54 12289 40 (188 14)
TICKER WIRYY
806.000 WESTERN DIGITAL CORP COM 10/07/2010 05/01/2012 22,892 58 32,328 33 9.435.75
TICKFR WDC
504000 ZIMMER HLDGS INC COM 12/07/2010 05/012012 25346 16 32.512.21 7,166 05
1ICKER. ZM1{
1,226 000 NOVACOPPER INC 05/012012 05/02/2012 527037 4,249.34 (1,021 03)
TICKER NCQ :
MURRAY & ROBERIS IILDG LTD 05/03/2012 05/03/2012 3.642.50 3.682.50
SPONSORED ADR
TICKER MURZY
587 000 ALL!NC SCRIPTS HEALT1ICARE SOLU1ION 05/01/2012 05/2172012 6.474 38 6,457.20 (17 18)
TICKER. MDRX
1.843 000 Alé.SCR.IFl' S HEALTHCARE SOLUTION 05/01/2012 05/22/2012 20327 55 20.620 12 29257
TN
TICKER MDRX
995000 ALLSCRIPTS HEALTHCARE SOLUTION 05/01/2012 05/23/2012 10,974 45 10,992.01 17 56
IN
TICKER. MDRX
434000 SEMTECH CORPORATION COM 05/0172012 05/3072012 11.939.47 10428 74 (1,510 73)
FICKER. SM1C
541000 SEMTECI} CORPORATION COM 05/01/2012 05/31/2012 14.883 07 12,882 27 (2,000 80)
TICKER SM1IC
1672000 QIAGEN NV NLG003 05/01/2012 06/20/2012 28,226.70 27.928.12 (298.58)
COM (AMERICAN CERTS) USD
TICKER. QGEN
418000 QIAGENN V NLGO 03 05/0172012  06/2172012 7.056 68 707278 16.10
COM (AMERICAN CERTS) USD
TICKER QGEN
EM249VB-20)
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1,180000 QIAGENNYV NLGO 03 05/01/2012 06/27/2012 19,920 76 19470 15 (450 61)
COM (AMERICAN CERTS) USD
TICKER QGEN
KINDER MORGAN MANAGEMENT LLC SHS 05/01/2012 08/14/2012 27483 2749 {034)
TICKLER. KMR
350000 ULTIMATE SOFTWARE GROUP INC 05/01/2012 09/13/2012 27.064 20 34405 94 7.341 74
COM STK
1ICKER. ULTI
KINDER MORGAN MANAGEMENT LLC SHS 05/012012 1171472012 1974 18 82 {092)
1ICKER KMR
71000 FORRESTER RESEARCH INC 05/01/2012 12/18/2012 2,52575 1897 14 (628 61)
TICKER TORR
87.000 POWER INTERGRATIONS INCCOM STK 05/0172012 {2/182012 3,291 59 2961 17 (33042)
TICKER POWI
242000 UNITED NAT FOODS INC 05/01/2012 1271872012 11.89299 13.420.70 152771
TICKER. UNF[
344.000 FORRESTER RESEARCH INC 05/01/2012 12/19/2012 12237 42 9,287 82 {2,999 60)
TICKER. FORR
138000 POWER INTERGRATIONS INCCOM STK 05/01/2012 127192012 522115 4,732 85 (488 30)
1ICKER' POWI
72000 UNITED NAT FOODS INC 05/01/2012 12/1972012 353841 397775 43934
TICKER UNFI
780000 FORRES'IER RESEARCH INC 05/01/2012 12/20/2012 27,747 64 21,060 07 {6,687 57)
TICKER. 'ORR
232000 POWER INTERGRATIONS INCCOM STK 05/0172012 12202012 8,777 58 7.82595 (951 63)
TICKER' POWI
306000 UNITED NAT FOODS INC 05/01/2012 12/20/2012 15,038.25 16,980 62 1,942 37
TICKER. UNFI
503000 POWER INTERGRATIONS INCCOM STK 05/01/2012 122172012 19,030 70 16,622 31 (2.408 39)
[ICKER, POW1
TOTAL PORTFOLIO 3,006,048.40 2,813.668.14  (119,764.22) (72,616.04)

ent D-14
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6.285.000 AGEAS SPONSORED ADR 04/1072012  05/02/2012 12,568.74 10,994.50 (1.570 24)
CUSIP 00844W 109
6343000 ALSTOM ADR 0182011 05/02/2012 27.901.59 22,136 57 (5,765 02)
TICKER ALSMY
4,965 000 ALUMINA LTD SPONSORED ADR 09/26/2011 05/02/2012 26,365.64 23,536 05 (2,829.59)
TICKER' AWC
509.000 ANGLOGOLD ASHANTI LIMITED ADR 13172008 05/02/2012 9,504 71 17.119.78 7.615.07
NEW
TICKER AU
365.000 ANGLOGOLD ASHANTI LIMITED ADR 07/25/2008  05/02/2012 8,984 87 12276 46 3.291.59
NEW
TICKER AU
711000 ANGLOGOLD ASHANTI LIMITED ADR 07/25/2008  05/02/2012 17,502 03 23913 87 641184
NEW
TICKER: AU
22000 ANGLOGOLD ASHANTI LIMITED ADR 07/25/2008 050272012 541.55 73995 198.40
1ICKER. AU
1422000 ASTRAZENECA PLC SPONS ADR 02082011 05/02/2012 68822381 62.668 55 (6.154.26)
TICKER AZN B
1.159000 AXIS CAPITAL HLDGS 10/21/2009 05/02/2012 35,183.88 39.533.76 4349 88
I'ICKER: AXS
206000 BARRICK GOLD CORP COM 09/27/2011 05/02/2012 9.990 20 8,081 34 (1,908 %6)
1ICKER. ABX .
1.131000 BARRICK GOLD CORP COM 01/20/2011 05/02/2012 5307591 44.368.93 (8.706.98)
TICKER ABX
720000 BARRICK GOLD CORP COM 12/17/2009 05/02/2012 27,707.04 28,245.47 53843
TICKER: ABX
89000 CAMECO CORP CAD COM 03/15/2011 05/02/2012 2,87203 2,068.21 (803.82)
TICKER CCJ
1.702000 CAMECO CORP CAD COM 05/24/2010 05/02/2012 4091148 39.551.54 (1.359 94)
TICKER. CCJ
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1,632000 CAMECO CORP CAD COM 04/06/2010 05/02/2012 44224 10 37924 97 (6.299.23)
TICKER. CCJ
3,052000 CARREI'OUR SA (F) SPONSORED ADR 04/12/202 05/02/2012 13,279.56 1187201 (1.407 55)
TICKER CRRFY
11.343.000 CARREFOUR SA (F) SPONSORED ADR 121972011 05/02/2012 48.466 37 44.123 28 (4,343.09)
TICKER CRRFY
4452.000 CENTRAIS ELETRICAS B 03/28/2012 05/02/2012 43,10293 37,743 21 {5359.72)
RASILEIRAS SA ELECIR
TICKER EBR
2,292,000 DAI NIPPON PRINTING CO LTD 06/2172006 05/02/2012 3502233 18.564 18 (16,457.55)
TICKER DNPLY
5043000 DAI NIPPON PRINTING CO LTD 02/18/2005 05/02/2012 82487792 40.847 38 (42.030.54)
1ICKER DNPLY
1369000 DALICHISANKYO CO LTD SPONSORED 04/26/2011 05/02/2012 26.049 61 2295761 (3.092 00)
ADR LEVEL |
TICKER. DSNKY
2422000 EAS1 JAPAN RY CO 022372011 05/02/2012 2791476 24364 77 (3.549.99)
TICKER. EJPRY
5.688.000 ELECTRICITY DE FRANCE FRF SHARES 12162011 05/02/2012 26,491.55 2337716 (3.12039)
TICKER ECIFY
1,803 000 ELECTRICITY DE FRANCE FRF SHARES 04/07/2011 05/02/2012 14.186.18 7410 16 (6,776.02)
TICKER ECIFY
728000 ELECTRICITY DE FRANCE FRF SHARES 11/10/2010 05/02/2012 6439 42 299201 (3447 81)
'TICKER: ECI'Y
2509000 ERICSSONL M TEL CO ADR B SEK 10 02/08/2012 05/02/2012 24,133 57 2446220 328 63
TICKER. ERIC
9.880.000 ) INMECCANICA SPA ROMA 10/04/2010 05/02/2012 5827323 19.166 77 (39.106 46)
UNSPONSORLD ADR REPRESENTING
JICKER FINMY
7.118000 TINMLCCANICA SPA ROMA 05/17/2010 05/02/2012 40,136 27 13.808 61 (26,327 66)

UNSPONSORED ADR REPRESENTING
TICKER. FINMY
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24000 FUJI PHOTO FILM CO LTD ADR 03/0472008 05/02/2012 874.79 500 63 (374 16)
TICKER: FUITY
2019000 FUJI PHIOT0 FILM COLTD ADR 03/22/2006 05/02/2012 65.086.71 42.11539 (22971.32)
HICKER FUIIY
1410000 GLAXO SMITHKLINE SPONS PLC ADR 02/08/2011 05/02/2012 54,784 14 65.648 83 10.864 69
TICKER GSK
2355000 GOLD TELDS LTD SP ADR 02/04/2010 05/02/2012 26,197.49 30.085 86 3,888 37
IICKER. GF1
1342000 GOLD FIELDS LTD SP ADR 10/3172008 05/0272012 9.156.20 17.144 47 7.988 27
TICKER GFI
437000 HACHLIUNI BK LTD ADR 10/02/2009 05/02/2012 23.371.16 23.584 36 21320
TICKER HACBY
3,561 000 HOME RETAIL GROUP PLC ADR 121972011 05/02/2012 17,699.23 19.585 06 1.885 83
1ICKER 1IMRTY
610000 TMPALA PLATINUM SPONADR 03/08/2012 05/02/2012 12,695.44 11,608 03 (1,087 41)
TICKER IMPUY
3,236 000 KINROSS GOLD CORP NEW 02/2872012 05/02/2012 36.959 65 28,668 05 (8.291 60)
TICKER: KGC
1,710 000 KINROSS GOLD CORP NEW 10/14/2011 05/022012 24,425.64 15.149 06 (9.276 58)
1ICKER KGC
807000 KINROSS GOLD CORP NEW 09/27/2011 05/02/2012 12,407 30 7.14929 {5.25801)
TICKER KGC -
750000 KINROSS GOLD CORP NEW 02/24/2011 05/02/2012 11,72497 6,644 33 (5.080 64)
TICKER KGC
1906 000 KOREA ELEC PWR CO SPONS ADR 10/06/2006 05/02/2012 37,785.50 18,785 69 (18,999 81)
TICKER® KEP
500000 KOREA ELEC PWR CO SPONS ADR 09/28/2006 05/02/2012 9.842.40 4928.04 (4914 36)
TICKER. KEP
1,891 000 KOREA ELEC PWR CO SPONS ADR 02/17/2005 05/02/2012 26,738.74 18,637 84 (8.100 90)
TICKER. KEP
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2,529000 MARINE HARVEST ASA UNSPONSORED 08/2472011 05/02/2012 27,963.66 25.643.48 (2,320.18)
ADR
TICKER MNHVY
1,885 000 MS&AD INS GROUP HLDGS ADR 08/04/2010 05/02/2012 21,441 12 16813 82 (4.627 30)
IICKER. MSADY
4223000 MS&AD INS GROUP HLDGS ADR 08/27/2009 05/02/2012 58,195 47 37,668 31 (20,527 16)
TICKER MSADY
155,000 MS&AD INS GROUP tILDGS ADR 12/03/2007 05/02/2012 231664 138257 (1.434.07)
TICKER: MSADY
1,386.000 NEWCREST MINING LTD SPONSORED AD 07/31/2009 05/02/2012 34,486 73 37.53203 3,045 30
R
TICKER. NCMGY
742000 NEWCREST MINING LTD SPONSORED AD 08/13/2008 05/02/2012 15.679 50 20.09291 4,413 41
R
TICKER NCMGY
833000 NEXEN INC COM 05/182010 05/02/2012 17.878.76 15.778.50 (2,100.26)
TICKER. NXYYZ
2354000 NEXEN INC COM 10/28/2009 05/02/2012 51,683 01 44.548.93 (7.094 08)
TICKER NXYYZ
2,062.000 NINTENDOQ LTD UNSPONSORED ADR 08/01/2011 05/02/2012 40,851.11 33,053 11 (7,798 00)
1HICKER. NTDOY
2,832000 NIPPON TELEG & TEL CORP SPONS 06/14/2007 05/02/2012 63,482 96 62,933.84 (549 12)
ADR
1ICKER NTT
1.165000 NIPPON 1ELEG & 'IEL CORP SPONS 05/30/2007 05/02/2012 26,63749 25889 10 (748 39)
ADR
TICKER NTT
1.520000 NOKIA CORP ADR SIIRS 0Y/11/2011 05/02/2012 14,397 52 5.519.56 {8.877 96)
EACH REPSTG 1 A SHARE
FICKER NOK
1365000 NOKIA CORP ADR SIIRS 05/24/2010 05/02/2012 13,752 51 4.927.54 (8.824 97)
EACH REPSTG | A SHARE
TICKER NOK
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78000 NOKIA CORP ADR SHRS 04/30/2010 05/02/2012 10,702.91 3.169 51 (7533 40)
EACH REPSTG | A SHARE
TICKER NOK
5819000 NOKIA CORP ADR SHRS 11718/2009 05/02/2012 81,177 96 21,006.12 (60.171.34)
EACII REPSTG 1 A SUARE
TICKER NOK
2361000 OAO GAZPROM ADR LEVEL 1 ADR 09/30/2011 05/02/2012 22877 86 26,725 92 3,848 06
PROGRAM
TICKER. OGZPY
2,298 000 PANASONIC CORP ADR 03/17/2011 05/02/2012 27.213.15 17.022.74 {10,190 41)
TICKER PCRFY
1537000 PANASONIC CORP ADR 0927/2010 05/02/2012 21.16403 11,385 53 (9.778 50)
TICKER. PCRFY
373000 PANASONIC CORP ADR 06/11/2007 05/02/2012 6,40038 2.763.05 (3.637.33)
TICKER. PCRFY
2,127 000 POLYUS GOLD INTL LTDGDR 09/20/2011 05/02/2012 742195 6,338.32 (1.083 63)
** ISIN US73180Y2037 **
TICKER. PLZLY
2602000 POLYUS GOLD INTL LTDGDR 09/15/201) 05/02/2012 9.11562 7.783.58 (1.33204)
** [SIN US73180Y2037 **
TICKER: PLZLY -
4,141 000 POLYUS GOLD INTL LTDGDR 08/03/2011 05/02/2012 1494901 12,339 90 (2,609 11)
** ISIN US73180Y2037 **
IICKER PLZLY
460 000 %%QAAN():O LTD UNSPONSORED ADR 171612011 05/02/2012 10,139 83 10,142 77 294
(
TICKER. ROLICY
1,074 000 ROHM CO LTD UNSPONSORED ADR 10/28/2010 05/02/2012 33,61846 23,681 17 (9.937.29)
(JAPAN)
TICKER ROHCY
364000 SANOFI-AVENTIS ADR 08/01/2008 05/02/2012 12,896.05 13,981 54 1.085 49
TICKER. SNY
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1295000 SANOFI-AVENTIS ADR 05/22/2008  05/02/2012 48,555 38 49,742.04 1,186 66
TICKER. SNY
3986000 SEKISUI HOUSE LTD SPONS ADR 03/0672008  05/02/2012 36,668 41 36.15221 (516 20)
TICKER SKHSY
849000 SEVEN & | HOLDINGS-UNSPN ADR 08/20/2009  05/02/2012 41.646.09 53,756 62 12,110 53
TICKER SVNDY
1,991 000 SHISEIDO LTD SPONSORED ADR 05/317201F 050212012 33,781 89 33,288 77 (493 12)
1ICKER. SSDOY
986000 SHISEIDO LTD SPONSORED ADR 05/27/2011  05/02/2012 16,784 48 16,485 55 (298 93)
TICKER SSDOY
303000 SIEMENS AG SPONS ADR 09/27/2011 05/02/2012 28,698 13 27.629.49 (1.068 64)
TICKER SI
75000 SIEMENS AG SPONS ADR 10/312008  05/02/20)2 4,387 03 6,838 98 2,451.95
TICKER: 81
2213000 SKTELECOM COLTD AD 02/247201)  05/02/2012 3881336 29.814.64 (8,998 72)

R (SPONSORED) REP |
TICKER. SKM

2,647000 SK TELECOM COLTD AD 08/19/2009 05/02/2012 41,565 05 35.661 70 (5,903 35)
R (SPONSORED) REP |
1ICKER* SKM

650000 SKTELECOM COLTD AD 05/19/2009 05/02/2012 10,347.39 8.757 12 (1.63027)

R (SPONSORED) REP |
TICKER SKM

9905000 SUMITOMO MITSUI TRUST HOLDINGS 1 04/01/2011 05/02/2012 34,667 44 2793147 (6,735 97)
NC SPONSORED AMERICAN DEPOSITOR
TICKER SUTNY

1,284 000 SWISSCOM AG- SPONSORED ADR 01/30/2006 05/02/2012 39.626 42 49,420 05 9.793 63
TICKER. SCMWY

2434000 TALISMAN ENERGY 0171972012 05022012 2924484 30,638.70 1,393 82
TICKER 1LM

3825000 TELECOMITAL A 121022010 05/02/2012 40,694 56 34,246 37 (6.448 19)

CUSIP. 87927Y201
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2305000 TELECOMITALA 05/02/2008 05/02/2012 46,578 71 2511401 (21,464 70)
CUSIP. 87927Y201
243000 TELKOM PT ADRREPRESENTING 20 ORD 022472011 05/02/2012 8,139 84 8,726 32 586 48
1ICKER TLK
492000 TELKOM PT ADRREPRESENTING 20 ORD 02172011 05/02/2012 16.449 82 17,668 11 121829
TICKER TLK
222000 TOYOTA M1R CORP COM STK 09/13/2010 05/02/2012 1572397 17,742 91 201894
TICKER. T™M
228000 TOYQTA MTR CORP COM STK 09/08/2010 05/02/2012 15,741 58 18,222 44 2,480 86
TICKER ™
102000 1RANSOCEAN LTD 12/08/2011 05/02/2012 4471.33 5,063 83 592 50
TICKER RIG
368000 TRANSOCEAN LTD 12/07/2011 05/02/2012 16,708 16 18.269 50 1.561.34
HICKER. RIG -
432.000 UBS AG-REG 06/19/2008 05/02/2012 8,704 80 555708 (3.14772)
1ICKER UBS
220000 UBS AG-REG 05/20/2008 05/02/2012 282999 28299
TICKER. UBS
1.539.000 UBS AG-REG 02/29/2008 05/02/2012 50388 55 19.7197 10 (30,591 45)
TICKER UBS
1410006 UDBS AG-REG 01/22/2008 03/02/2012 5501277 18,137 69 (36,935 08)
TICKER. UBS
1,431.000 VIVENDI SA UNSPONSORED ADR 03/08/2012 05/02/2012 26,524 01 26.258 26 (265 75)
TICKER. VIVHY
2.311.000 VODAFONE GP PLC ADS NEW 11/10/2008 05/02/2012 38.498 52 64,675 12 25.776 60
TICKER' VOD
672000 WACOAL HOLDINGS CORP KYOTO ADR 11/02/2007 05/02/2012 41.009 94 37,777.04 (3.232.90)
TICKER WACLY
2414.000 WOLTERS KLUWER N V SPONSORED ADR 08/05/2011 05/02/2012 44,266 00 41,109 49 (3,156.51)
TICKER. WIKWY
269000 WOLTERS KLUWER N V SPONSORED ADR 06/11/2009 05/02/2012 4,769 10 4,580 97 (188.13)

TICKER WTKWY
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LAIR LIQUIDE ADR 05/03/2012 06/29/2012 2108 207 {0.37)
TICKER AIQUY
2871000 ERSTE GROUP BANK AG 05/0372012 07/05/2012 31.695.84 27.326.13 (4,369 71)
TICKER EBKDY .
1,425000 ERSTE GROUP BANK AG 05/03/2012 07/06/2012 15,732 00 12817.02 (2914 98)
TICKER EBKDY
1.142.000 CANON INC ADR 05/03/2012 07/31/2012 50,957.98 3835047 (12,607.51)
1ICKER. CA)
469000 NOVARTIS AG USD SPON ADR 05/032012 09/212012 25,484.38 28,539.98 3,055.60
REP 120 REGD SHS
IICKER. NVS .
1,419000 PETROLEO BRASILIERO 05/03/2012 1070372012 31,667 40 3151741 (149.99)
PETROBRAS SA ADR (R
CUSIP- 71654V101
746.000 [IOYA CORP ADR s 05/03/2012 117282012 16,926.74 14,384 79 (2.541.95)
TICKER. HOCPY -
848.000 HOYA CORP ADR ) 05/03/2012 11/29/2012 19,241 12 16.282 25 (2,958 87)
TICKER. HOCPY -~ a7
472000 HOYA CORP ADR 07/31/2012 11/30/2012 10,532.87 9,054 73 (1478 14)
TICKER HOCPY
322,000 HOYA CORP ADR 05/03/2012 117302012 7.306.18 6.177 17 (1.12901)
TICKER HOCPY
756 000 AGRIUM INC CAD NPV C OM (LJSD) 12/29/2008 12/06/2012 2347047 76,050 23 52,579 76
TICKER. AGU
495000 AXA ADR REPR /2 SHS 08/07/2007 12/06/2012 19.87034 8291 06 (11,579 28)
TICKER AXAHY
594000 BASF SE ADR 08/07/2007 12/06/2012 38.64823 54,034.96 15386 73
TICKER. BASFY
1.584 000 BHP BILLITON LTD ADR 08/07/2007 12/06/2012 98,422 16 114,823 80 16,401 64
TICKER. BHP
330000 BRITISH AMERN TOB PLC ADR 12/27/2007 12/06/2012 26,427 85 3441743 7.989 58
TICKER BTI
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165000 BRITISH AMERN TOB PLC ADR 09/25/2007 12/06/2012 11,560.84 17.208 72 564788
TICKER. BT1
129000 BRITISH AMERN TOB PLC ADR 08/07/2007 12/06/2012 8,556 85 13,454 09 4,897 24
TICKER BTI
594.000 BROOK‘}-"II_ELD ASSET MGMT INC CL 08/07/2007 12/06/2012 20,783 94 20.777 65 (6.29)
AL
TICKER BAM
161000 BUNGE LTD 12/29/2008 12/06/2012 7.885.11 11,540.22 365511
TICKER BG
367000 CANADIAN NATIONAL RAILWAY CO 08/07/2007 12/06/2012 19.273 67 33,161 1} 13,887 44
CAD NPV COM (USD)
TICKER CNI
980 N0 CANADIAN NA'1URAL RES 12/29/2010 12/06/2012 43,657 14 27.527 58 (16.129 56)
OURCES CAD COM NPV
TICKER. CNQ
558000 CANADIAN NATURAL RES 08/07/2007 12/06/2012 18,567 03 1567387 (2893 16)
QURCES CAD COM NPV -
1ICKER CNQ
400000 CDN PAC RLWAY 1271372010 12/0672012 25.757 96 40,187.66 14,429 70
TICKER CP
220000 CDN PAC RLWAY 05/12/2010 12/06/2012 13.230.25 22,103.21 8,872.96
1ICKER' CP
528.000 CDN PAC RLWAY 06/26/2008 12/06/2012 3561571 53.047 71 17,432.00
TICKER: CP
73000 CORE LABORATORIES NLGO 03 ORDS 08/07/2007 12/06/2012 3.876 65 7.623.94 3,747.29
TICKER CLB
230000 DIAGEO PLC SPONS ADR NEW 09/25/2007 120672012 19.901 42 27135973 745831
TICKER DEO
400000 DIAGEO PLC SPONS ADR NEW 08/07/2007 12/06/2012 33,048.60 47,582 13 14,533 53
FICKER DEO
1,061 000 EATON CORPORATION 12/03/2012 12/06/2012 54.518.57 54,518 57
TICKER ETN
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561000 ENSIGN ENERGY SVCS INC 08/07/2007 12/0672012 9,711 47 8414 381 (1.296 66)
TICKER. ESVIF
222000 FIBRIA CULULOSE ADR 11/30/2009 12/06/2012 3,356 92 254406 - (812 86)
TICKER TRR
165000 FINNING INTL LTD 1272012010 12/06/2012 4.354.65 3,750.36 (604.29)
TICKER FINGF
980000 FOSTER WHEELER LTD 12/29/2008 12/06/2012 22,725 81 22.904.92 17911
1ICKER IWLT
957000 INGERSOLL-RAND COMPANY LTD BE 08/07/2007 12/06/2012 47.52147 45.932.10 (1.589.37)
TICKER. IR
528000 MANULIFE FINANCIAL CORP CAD NPV 08/07/2007 12/06/2012 19.849.68 6.81204 (13,037 64)
COM i
TICKER MFC
3,300.000 NABORS INDUS1RIES LI1D COM S1K 08/07/2007 12/06/2012 95,005 02 43,085.86 {46.919.16}
TICKER. NBR
615000 NESTLE SA CHF10 SPONS ADR 08/07/2007 12/062012 23,732 83 40,066.35 16,333.52

20 ADRS - | REG'D)
TICKER NSRGY
2,046.000 NOBLE CORPORATION COM STK. 08/07/2007 12/06/2012 102.183 48 72,519.04 {29.664 44)

ICKER' NE

205000 NOVARTIS AG USD SPON ADR 02/22/2008 12/06/2012 10279.17 12.788.99 2,509 82
REP 120 REGD SHS
TICKER NVS

653.000 NOVAR1IS AG USD SPON ADR 08/07/2007 12/06/2012 35975 66 40,737.60 4,761 94
REP 1/20 REGD SUIS
ICKER NVS

280.000 PARINERRE LIMITED BERMUDA 08/07/2007 12/0672012 20,150.88 23,124.68 297380
TICKER: PRE

779000 POTASH CORP OF SASKATCHEWAN 12/2972008 12/06/2012 18,783 69 30,648.83 11,865 14
INC CAD NPV .
TICKER POT

EM249VB-201,30809-113317
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696 000 POT'ASH CORP OF SASKA T[CHEWAN 08/07/2007 12/06/2012 20,026 87 27.3483 30 735643
INC CAD NPV
TICKER POT
1,452000 RIO TINTO PL.C SPONS ADR 08/07/2007 12/06/2012 97,307 56 7521249 (22,095.07)
TICKER. RIO
334000 SCHLUMBERGER LTD 08/07/2007 12/06/2012 29341 90 23413 66 (5.528.24)
001 (CURACAQ)
‘IICKER. SLB
1,353000 SUNCOR ENERGY INC 08/07/2007 12/06/2012 60344 88 44,174 46 {16.170.42)
I'CKER. SU
1.138.000 1ALISMAN ENERGY 08/07/2007 12/06/2012 19,482 56 12,665 65 (6,816 91)
TICKER. TLM
957.000 1FCK RESOURCES LTD 08/07/2007 12/06/2012 39,598 46 3374909 (5.849.37)
‘1ICKER TCK
200000 TCNARIS SA ADR 09/25/2007 12/06/2012 10,493 06 7.856 84 (2.636.22)
TICKER. TS
1417000 °1ENARIS SA ADR 08/07/2007 12/06/2012 68,016 00 55,665 74 (12,350.26)
TICKER TS
820000 TRANSOCEANLTD 08/07/2007 12/06/2012 109.732 40 38,005 98 {71.726.42)
HICKER RIG
252000 TRANSOCEAN LTD 08/07/2007 12/06/2012 25201 34 11679 89 (13.521 45)
TICKER RIG
214000 IRICAN WFLL SVCS LTD 08/07/2007 12/06/2012 3,794 22 2,694 19 (1.100.03)
1ICKER. TOLWF
55000 UBS AG-REG 05/20/2008 12/06/2012 48129 881.29
TICKER UBS
707.000 UDBS AG-REG 08/07/2007 12/0672012 39.57701 11328 64 {28.248.37)
'1ICKER. UBS .
1.110000 UNILEVER NV COM SHR 1272712007 12/06/2012 41.208 20 41.934 08 725.88
1ICKER. UN
283000 UNILEVER NV COM SHR 08/07/2007 12/06/2012 8.565 82 10,691 30 2,12548
1ICKER UN
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Realized Gains & Losses
692010991 : JOHN S. DUNN FOUNDATION *HARDING LOEVNER*
04/25/2012 to 12/31/2012

Valuation Currency: USD

Sort Order:  Closing Date

Trade Date Reporting
Gain (Loxy)
Shares or Purchave Sale Short Long
Face Value Security Description Date Date Cost Proceeds Term Term
2970000 VALESAADR 08/07/2007 12/0612012 69,615 02 52924 30 (16,690 22)
TICKER. VALE
3428000 WEATHERIORD INTLLID 08/07/2007 12/06/2012 102,169 70 41,223 95 (60,945 75)
IICKER WFT
165000 YARA INTL - ADR 08/07/2007 12/06/2012 4.116.75 8.157.41 4,040 66
TICKER YARIY
TOTAL PORTFOLIO 4,528,539.63 3.957,372.88 (31,607.21)  (539,559.54)

EM249VB-:
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01/01/2012 to 12/31/2012

Page: 1

Trade Date Reporting
Skares or Purchaxe Sule Short Long
Face Valne Security Description Date Date Cost Proceeds Term Term
1297000 3MCO 04/08/2009 02/03/2012 66,092 66 113,775 32 47.682 66
TICKER. MMM
1,400000 AIR PRODS & CIIEMS INC COM 06/21/2010 02/03/2012 102,045.86 125,661 72 23,615 86
TICKER APD
2000000 ALLERGAN INC COM 06/02/2011 02/03/2012 16307220 170930 71 7.858 51
TICKER. AGN
3,100000 AMER ELFC PWR INC COM 09/25/2009 02/03/2012 96,245.70 123326 17 27,080.47
1ICKER, AP
1,700 000 AMER EXPRESS CO COM 01/1812011 02/03/2012 78,790 58 48,302.42 951184
TICKER AXP
4020000 AMERICA MOVIL SAB DECV 10/30/2008 02/03/2012 60,834.05 96.680 75 35,846.70
TICKER AMX
500 000 APPLE INC 03/15/2011 02/03/2012 171,002.00 227970 67 56.968 67
1ICKER. AAPL
610000 APPLE INC 06/17/2009 02/03/2012 83,075.29 278,124.22 195,048 93
TICKER. AAPL
800000 AT&T INC 06/09/2010 02/03/2012 19.992.00 23.937.78 3,945.78
ISIN US00206R 1023
TICKER. T
3430000 AT&TINC 10/30/2008 02/03/2012 93,513 81 102,633 22 9.11941
ISIN US00206R 1023
TICKER. T
2,000000 BAKER HUGHES INC 06/02/2011 02/032012 148,275 00 102,898.42 (45,376.58)
1ICKER. BHl
1,050 000 BANK NEW YORK MELLON CORP 06/0972010 02/032012 26.498 85 2249502 (3,603 83)
TICKER. BK
1,010000 BANK NEW YORK MELLON CORP 10/30/2008 02/03/2012 32,11800 2202283 {10,095 17)
1ICKER BK .
1,758 000 BANK NEW YORK MELLON CORP 09/27/2006 02/0312012 66,814 06 38332.80 (28.481.26)
LICKER: BK
970000 BANK OI' AMERICA CORP 06/09/2010 02/03/2012 14,743 90 7461 39 {7,282.51)
ICKER BAC

EM240VB-20L30917-102
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Page: 2

Trade Date Reporting
Giain (Loxs)
Shares or Purchase Sule Short Long
Face Value Security Description Date Date Cost Proceeds Term Term
5370000 BANK OF AMERICA CORP 08/17/2009 02/03/2012 89,571 60 41,306.85 (48.264.75)
TICKER. BAC
500000 BAXTER INTERNATIONAL INC USDI 02/15/2011 02/03/2012 25949 95 28.424.85 247490
COM
TICKER. BAX
900000 BAXTER INTERNATIONAL INC USD! 06/09/2010 02/03/2012 3680991 51,164 74 14,354 83
COM
TICKER BAX
1,300000 BAXTER INTERNATIONAL INC USD1 07/21/2006 02/03/2012 53,430 52 73,904 62 20474 (0
CoM
TICKER BAX
175000 BAXTER INTERNATIONAL INC USD1 02/02/2006 02/03/2012 642238 9,948 70 3,526 32
COM
IMCKER BAX
2,950 000 CARDINAL HEALTH INC COM 1212072010 02/03/2012 114,548.50 125.398 26 10.849.76
TICKER CAH
1,100 000 CATERPILLAR INC COM 12/06/2011 02/03/2012 105,358.00 123,433 47 18,075 47
1ICKER' CAT
3.990.000 CISCO SYSTEMS INC 10/30/2008 02/03/2012 70,503.30 79.687 15 9.183.85
TICKER CSCO
980000 CISCOSYSTEMS INC 04/18/2007 02/03/2012 26,235 58 19.572.28 (6.663.30)
TICKER. CSCO
70000 CONOCOPHILLIPS 06/09/2010 02/03/2012 3,574.20 4,909 51 1,33531
1ICKER. COP
1843000 CONOCOPHILLIPS 10/30/2008 02/03/2012 94,148 36 129,260 37 3507201
TICKER COP
1,000 000 COVIDIEN PLC 02152011 02/03/2012 50,632 30 52,620 09 198779
TICKER: COV
700.000 COVIDIEN FLC 06/09/2010 02/03/2012 28,048.44 36.834 06 8,785 62
TICKER COV
1,660 000 COVIDIEN PLC 017122010 02/03/2012 80,846 32 8734935 6.503 03
TICKER: COV
EM249VB-10)
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01/01/2012 to 12/31/2012
Trade Date Reporting
Guin (Losy)
Shares or Purchese Sule Short Long
Face Value Security Description Date Date Cost Proceeds Term Term
2,392.000 DOLLAR TREE INC . 04/08/2009 02/032012 70,070.43 206.305.07 136,234 64
TICKER. DLTR
800000 EXXON MOBIL CORP 06/09/2010 02/03/2012 4892792 6732942 18,401.50
TICKER XOM
1.100000 EXXON MOBIL CORP 10/30/2008 02/03/2012 81.048.00 92,577 96 11,529 96
TICKER XOM
800.000 EXXON MOBIL CORP 10728/2008 02/03/2012 5545008 6732943 11.879 35
TICKER XOM
480000 EXXON MOBIL CORP 02/02/2006 02/03/2012 29,505 60 40.397 66 10.892 06
TICKER XOM
1450 000 GENERAL DYNAMICS CORP COM 06/21/2010 02/03/2012 98,394 68 101,832.27 343759
TICKER GD
1,200 000 GOODRICH CORP 09/162011 02/03/2012 113,023 68 150.561.94 37.53826
TICKER: GR
5,000.000 HEINZ HJCO COM 03/15/2011 02/03/2012 242,850 00 262,796 95 19.946 95
CUSIP 423074103
1850000 HONEYWELL INTERNATIONA 10/01/2010 02/03/2012 81,786.28 110,673.57 2838729
L INCCOM STK
TICKER. HON
9.000.000 INTEL CORP 03/1572011  02/03/2012 180,886.50 239.756.29 58.869.79
TICKER. INTC
1,220 000 ISIé[ARES NASDAQ BIOTECH 06/09/2010 02/03/2012 95.611.40 142,747 94 52,136 54
1ICKER IBB
2,000.000 JOHNSON CTLS INC COM 03/15/2011 02/03/2012 78,015 00 66,369.32 {11,645 68)
TICKER ICI
4,900 000 JP?OKC AN CHASE & CO 06/17/2009 02/03/2012 162,092.00 186,947 08 24,855.08
[ICKER. JPM
220000 JPMORGAN CHASE & CO 10/3072008  02/03/2012 8,036 60 8,393 54 35694
TICKER JPM
2,000.000 A}/}(C:DONALDS CORP COM 03/15/2011 02/03/2012 149,568.00 198.509.78 48.941.78
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12-7809A : JOHN S. DUNN FOUNDATION *GLOCAL*
01/01/2012 to 12/31/2012

Valuation Currency: USD
Sort Order:  Closing Date

Trade Date Reporting
Gain (Losy)
Shares or Purchase Sale Short Long
Face Value Securlty Description Date Date Cost Proceeds Term Term
3,500000 METLIFE INC COMM STOCK 06/02/2811 02/03/2012 149815 75 131,026 28 (18,789 47)
TICKER. MET
1400000 MICROSOFT CORP 06/09/2010 02/03/2012 35303 80 42,307 19 7,003 39
TICKER MSFI
1,000 000 MICROSOFT CORP 04/15/2010 02/03/2012 30,830 00 30,219 42 {610 58)
TICKER MSFT
3,371 000 MICROSOIT CORP 11716/2009 02/03/2012 99,208 53 101.869 66 2,661 13
TICKER: MSFT
4,000 000 MYLAN INC 03/2172011 02/03/2012 87,624 40 88,490 70 866 30
TICKER MYL
315.000 NORFOLK SOUTIERN CORP COM 06/09/2010 02/03/2012 17,151 12 22,985.17 5.834 05
TICKER NSC
500000 NORFOLK SOUTHERN CORP COM 04/15/2010 02/03/2012 30,099 70 36,484 40 6,384.70
[ICKER. NSC
1918000 NORFOLK SOUTHERN CORP COM 11/16/2009 02/03/2012 98,965 54 139,954 16 40,988.62
TICKER. NSC
215000 OCCIDENTAL PE1E CORP 06/09/2010 02/03/2012 17,408 70 21,536.24 4.127 54
TICKER. OXY
1,000 000 OCCIDENTAL PETE CORP 03/03/2010 02/03/2012 81,988 00 100,168.58 18.180.58
TCKER. OXY
2050000 ORACLE CORP 10/30/2008 02/03/2012 36.920.50 59,186.46 22.265 96
TICKER. ORCL
2416000 ORACLE CORP 08/08/2008 02/03/2012 56,734 69 69.753 41 13,018 72
TICKER. ORCL
1250000 PEPSICO INC 01/18/2011 02/03/2012 83.449.88 82.955.91 (493.97)
TICKER PEP
360000 PEPSICO INC 10/30/2008 02/03/2012 20,476 80 23,891 30 341450
TICKER PEP
1940 000 PEPSICO INC 02/02/2006 02/03/2012 111,278.40 128,747 56 17,469 16
TICKER. PEP
240000 PHILIP MORRIS INTL 06/09/2010 02/0372012 10.605.60 18.292 81 T7.687 21
TICKER PM
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Face Value Security Description Date Date Cost Proceeds Term Term
610000 PHILIP MORRIS INTL 10/30/2008 02/03/2012 26,093.79 46,494 22 20,400.43
TICKER PM
1455000 PHILIP MORRIS INTL 04/04/2008 02/03/2012 74,507.49 110.900 15 36,392.66
1ICKER PM
860,000 PHILIP MORRIS INTL 04/19/2007 02/03/2012 41,643 25 65549 23 23,905 98
TICKER PM
165000 PHILIP MORRIS INTL 06/07/2006 02/03/2012 6,294.01 12,576 31 6,282 30
IICKER. PM
280000 PNC FINANCIAL SERVICES GRP 06/09.2010 02/03/2012 16.295.33 17.077 88 782 55
COM STK
JICKER. PNC
290.000 Egc FSINANCIAL SERVICES GRP 10/30/2008 02/03/2012 18,659.50 17,687 80 (971.70)
M STK
1ICKER PNC
1070000 PNC FINANCIAL SERVICES GRP 12/20/2006 02/03/2012 79,647 70 65,261 89 {14,385 81)
COM STK
TICKER PNC
1.700000 POWERSHARES QQQ NASDAQ 100 04/08/2009 02/03/2012 53,717.79 104.943 06 51.22527
TICKER QQQ
1,290000 POWERSHARES QQQ NASDAQ 100 10/30/2008 02/032012 41,796.00 79.633 27 37,837 27
TICKER: QQQ
309000 POWERSHARES QQQ NASDAQ (00 10/12/2006 02/03/2012 12.925.47 19.074.94 6.149 47
TICKER QQQ
1.900000 PROCTER & GAMBLE 02/15/2011 02/03/2012 122,512.00 120,927.35 (1.584 65)
TICKER. PG
1,737000 PRUDENTIAL FINANCIAL INC 10/30/2008 02/03/2012 63,679 46 103,808.76 40,129 30
TICKER: PRU
650.000 QUALCOMM INC 06/09/2010 02/03/2012 22,768.14 39,507.28 16.739.14
IICKER QCOM
2,100000 QUALCOMM INC 01/12/2010 02/03/2012 101.325.00 127,638.91 26,313 91
TICKER. QCOM

ent D-16
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Trade Date Reporting
Gain (Loss)
Shares or Purchuse Sule Short Lony
Face Value Secarity Description Date Date Cast Proceeds Term Term
119000 SCHLUMBERGER L'TD 06/09/2010 02/03/2012 6,788.47 9.285 82 249735
001 (CURACAO)
TICKER. SLB
1,630 000 SCIILUMBERGER LTD 09/25/2009 02/03/2012 97,438 96 127.19232 29,753 36
001 (CURACAO)
TICKER SLB
3,010000 SUNCOR ENERGY INC 10/30/2008 02/03/2012 70,049 92 104332 12 34,282 20
IICKER. SU
760 000 SUNCOR ENERGY INC 02/02/2006 02/0372012 29,679 41 26,343.00 (3.336 41)
TICKER SU
1,750 000 TRAVELERS COS INC 11/19/2010 02/03/2012 97,160 00 104,416 99 1.256 99
TICKER: TRV
1,020.000 UNITED TECHNOLOGIES CORP 10/30/2008 02/032012 53,934 03 82,646.15 28,712.12
TICKER. UTX
493 000 UNITED TECIINOLOGIES CORP 09/07/2006 02/03/2012 30,910 86 39,945 64 9,034 78
TICKER. UTX
400000 VISA INC CLASS A _ 06/09/2010 02/03/2012 29,374 40 42,740 38 1336598
TICKER. V
500000 VISAINC CLASS A 04/15/2010 02/03/2012 47.494.50 53,425 47 593097
TICKER V
2,800.000 WALGREEN COCOM 10/18/2010 02/03/2012 96.264 00 94,852.65 (1411 35)
TICKER WAG
. 2948000 WALT DISNEY CO {(HHOLDING COMPANY) 11/16/2009 02/03/2012 90,425.48 116.630 66 26,205 18
1ICKER: DIS
2,300.000 WISCONSIN ENERGY CORP COM 06/09/2010 02/0372012 55.649.65 79.428.51 23,778 86
TICKER WEC
1,660.000 WISCONSIN ENERGY CORP COM 01/12/2010 02/0372012 41,765 52 57,326 67 15,561.15
1ICKER' WEC
2300000 YUM BRANDS INC 081072010 02/03/2012 97,151 08 147.630 94 50.479.86
IICKER. YUM
TOTAL PORTFOLIO 5998,312.11 7.471,443.58 176,132.04  1,296,999.43

Emvn-ﬂoﬁﬁ-%lél
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01/01/2012 to 12/31/2012
Trade Date Reporting
Gain (Loxy)
Shares or Purchase Sule Short Long
Face Value Security Description Date Date Cost Proceeds Term Term
2242000 OAO GAZPROM ADR LEVEL I ADR 107142010 01/20/2012 2423579 26340.52 2,10473
PROGRAM
TICKER OGZPY
2,669 000 HOME RETAIL GROUP PLC ADR ol/06/2011 01/26/2012 33946 A8 16,837 86 {17,108.62)
TICKER. HMRTY
3813000 SOCIETE GENERALE PARIS ADR 05/17/2010 02/08/2012 33,700.06 2435583 (9344.23)
TICKER SCGLY
4058000 SOCIETE GENERALE PARIS ADR 01/16/2009 02/08/2012 3433231 25920 79 (8411 52)
TICKER SCGLY
611000 TOYOTA MTR CORP COM STK 09082010 02162012 42,184 66 50.248 22 8,063 56
1ICKER. TM .
424000 TNT EXPRESS NV AMSTERDAM ADR 08/30/2011 02/17/2012 3,847.72 532967 1.481 95
TICKER TNTEY
9,023 000 INT EXPRESS NV AMSTERDAM ADR 07/19/2011 02172012 90.870.16 113418 87 22,548.71
TICKER: INTEY
569000 CAMECO CORP CAD COM 04/06/2010 02/23/2012 15418 82 14334 39 (1,084.43)
TICKER CCJ
1,946 000 CAMECO CORP CAD COM 02/10/2010 02/23/2012 52,411.62 49,024.10 (3.387 52)
TICKER. CCJ
956.000 CAMECO CORP CAD COM 10/31/2008 02/23/2012 14,634.83 24,083.79 9,448.96
TICKER. CCT
3,846 000 TNT EXPRESS NV AMSTERDAM ADR 08/30/2011 02/23/2012 34901.68 49,050 99 14,149 31
[ICKER TNTEY
1,411 000 TNT EXPRESS NV AMSTERDAM ADR 07/19/2011 02/27/2012 13,535.02 17,494 53 395951
TICKER TNTEY
796 000 INT EXPRESS NV AMSTERDAM ADR 0%30/2011 02/27/2012 5,72435 9.869 34 4,144 99
TICKER. INTEY
1.171 000 TNT EXPRESS NV AMSTERDAM ADR 08/30/2011 02/272012 10.626.59 14,518.85 3.89226
TICKER TNTEY
807000 SANOFI-AVENTIS ADR 04/14/2008 03/08/2012 30,769.38 30.446 99 (32239)
TICKER: SNY

W Wash sale reporting rules apply ro this vale
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Trade Date Reporting
Gain (Losy)
Shares or Purchave Sule Short Long
Face Value Secarity Description Date Date Cost Proceeds Term Term
675000 SANOFI-AVENTIS ADR 04/08/2008 03/08/2012 2593323 25.466 82 (466.41)
TICKER. SNY
2567000 ALLIANZ SE ADR 05/20/2010 03/28/2012 26,121.54 30328 97 4,707 43
TICKER® AZSEY
5755000 ALSTOM ADR 08/1872011 03/28/2012 25.315.09 22.18503 (3.13006)
TICKER ALSMY
46000 ASTRAZENNCA PLC SPONS ADR 017142010 03/28/2012 226373 2051.12 (212.61)
TICKER. AZN
841000 ASTRAZENECA PLC SPONS ADR ol112010 03/28/2012 40,071 55 37,499.76 2,571 79)
TICKER AZN
753000 AXIS CAPITAL IILDGS 10/21/2009 03/28/2012 22858 90 25,112 66 2.253.76
TICKER AXS
468.000 BARRICK GOLD CORP COM 04/09/2009 03/28/2012 13,485 93 20,118 77 6,632 84
TICKER. ABX
66000 CAMECO CORP CAD COM 04/06/2010 03/28/2012 1.788 47 1.431.50 (356 97)
TICKER: CC)
632.000 CARREFOUR SA (F) SPONSORED ADR 10/28/2009 03/28/2012 5.556.92 3.001.93 (2,554 99)
TICKER. CRRFY
6,843 000 CARREFOUR SA (F) SPONSORED ADR 10/2272009 03/28/2012 62,592 24 32,503 52 (30,088 72)
TICKER. CRRFY
952000 CARREFOUR SA (I') SPONSORED ADR 10/05/2009 03/28/2012 831905 4,521.90 (3.797 15)
TICKER. CRRFY
1,283 000 EAST JAPAN RY CO 02/23/2011 03/28/2012 14,787 22 13.61232 (1.174 90)
TICKER, EJPRY
1,419000 ELECTRICITY DE TRANCE FRF SHARES 03/25/2010 03/28/2012 14.654.44 6,442 11 (821233)
TICKER ECIFY
1,784 000 ERICSSON L M TEL CO ADR B SEK 10 02/08/2012  03/28/2012 17.159.94 18,323.94 1.164 00
TICKER ERIC
490.000 GLAXO SMITHKLINE SPONS PLC ADR 01/142010 03/28/2012 20,535 66 2222188 1,686.22

1ICKER: GSK

¥ Wash sale reporting rules apply fo this sule
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Page: 9
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Gain (Loss)
Shares or Purchase Sule Long
Face Value Secarity Description Date Date Cost Proceeds Term
94000 GLAXO SMITHKLINE SPONS PLC ADR 01/08/2010 03/28/2012 3,865 63 4.262.97 397.34
TICKER. GSK
1.077000 GOLD FIELDS LTD SP ADR 10/31/2008 03/28/2012 7.348 16 14,517.41 7.169 25
TCKER GFl1
195.000 HACHIJUNI BK LTD ADR 08/08/2008 03/2812012 11,703 37 11337.04 (366 33)
TICKER. HACBY
108000 [HACHIJUNI BK LTD ADR 06/10/2008 03/2872012 7,203 91 6.278 98 (924 93)
IICKER. 1IACBY
1,050 000 HOME RETAIL GROUP PLC ADR 04/01/2011 03/28/2012 13.260 03 7444 33 (5.815.70)
TICKER HMRTY
1,632000 [IOME RETAIL GROUP PLC ADR 01/06/2011 03/28/2012 20,757 08 11,570 62 (9.186 46)
TICKER HMRTY
244000 IMPALA PLATINUM SPONADR 03/082012 03/2822012 5078 18 4.962.84 (115.34)
1ICKER. IMPUY
415000 KINROSS GOLD CORP NEW 08/17/2009 03/28/2012 1,568 73 4,007 03 {3561 70)
TICKER KGC
1,198 000 %}{UNE HARVEST ASA UNSPONSORED 087242011 03/282012 13.246 53 1195577 (1.290 76)
s TICKER. MNHVY
1,942000 MS&AD INS GROUP HLDGS ADR 12/03/2007 03/28/2012 35,249 80 19,594 34 (15,695 46)
TICKER. MSADY
152000 NEWCREST MINING LTD SPONSORED AD 08/13/2008 03/28/2012 321197 4,651 09 1439 12
R
TICKER. NCMGY
875000 NEXEN INC COM 10/28/2009 03/282012 19,210.98 15,543.06 (3,667 92)
TICKER NXYYZ
1,025000 NEXEN INC COM 01/28/2009 03/28/2012 15273 83 18,207 59 2.933.76
IICKER. NXYYZ
622000 NEXEN INC COM 10/31/2008 03/2812012 9,554.98 11,048 90 1,493 92
TICKER NXYYZ

W Wash sale reporiing rules apply ro this sale
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Trade Date Reporting
Gain (Losy)
Shares or Purchase Sule Short Long
Face Value Security Description Date Date Cost Proceeds Term Term
354.000 NINTENDO LTD UNSPONSORED ADR 08/27/2009 03/28/2012 11499 16 6,718.76 (4.780 40)
TICKER. NTDOY
148000 NIN1TENDO LTD UNSPONSORED ADR 08/20/2009 03/2812012 4,790.66 2,808.98 (1.981 68)
TICKER N1DOY
909000 NIPPON TELEG & TEL CORP SPONS 05/30/2007 03/28/2012 20784 11 20.505 58 (278 53)
ADR
TICKER NTT
216000 NOKIA CORP ADR SIHRS 11/1872009 03/28/2012 301331 1,186 88 (1.826.83)
EACH REPSTG | A SHARE
TICKER NOK
2866000 NOKIA CORP ADR SHRS 07/20/2009 03/28/2012 37.56925 15.742 87 (21.826.38)
EACII REPSTG | A SHARE
TICKER. NOK
781.000 NOKIA CORP ADR SHRS 02/19/2009 03/28/2012 8,321 16 4290 02 {4.031.14)
EACH REPSTG | A SHARE
TICKER NOK
1,787.000 OAOGGALPROM ADR LEVEL 1 ADR 10/14/2010 03/28/2012 1931729 21.65795 2,340 66
1ICKER. OGZPY
1073000 PANASONIC CORP ADR 08/17/2007 03/2812012 1890143 994423 (8,957 20)
1ICKER' PCRFY
676,000 POLYUS GOLD INTL L'l DGDR 07/26/2011 03/28/2012 234572 2.034.71 (31101)
** [SIN US73180Y2037 **
1ICKER PLZLY
226 000 R%% ()ZO LTD UNSPONSORED ADR 01/30/2009 03/28/2012 572130 5,640 83 (8047)
[
TICKER: ROHCY
637000 RONLM COL1D UNSPONSORED ADR 01/15/2009 03/282012 15,787.03 15.899 16 1213
(JAPAN)
TICKER ROHCY
789000 SANOIT-AVENTIS ADR . 05/2272008- 29,583 16 30.526.12 942 96

LICKER. SNY

¥ Wush sale repariing rules apply to tiis sale.

03/28/2012
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Morgan Stanley

Private Wealth Management

Supplemental Report

Valuation Currency: USD
Sort Order: Closing Date

Realized Gains & Losses
692010106 : JOHN S. DUNN FOUNDATION *NWQ INTERNATIONAL*
01/01/2012 to 12/31/2012

Page: 11

Trade Date Reporting
Gain (Lavy)
Shares or Purchave Sale Short Long
Face Value Security Description Date Date Coxt Proceeds Term Term
30000 SANOFI-AVENTIS ADR 04/14/2008 03/28/2012 1,143 34 1.160 69 16 85
TICKER SNY
338000 SEKISUI IIOUSE LTD SPONS ADR 09/27/2007 03/28/2012 4,168 38 3,254 87 (913.51)
TICKER SKHSY
1,704 000 SEKISUI HOUSE LTD SPONS ADR 09/12/2007 03/28/2012 20,561 66 16,409 14 4,152.52)
TICKER SKHSY
227000 SEVEN & I HOLDINGS-UNSPN ADR 06/04/2009 03/28/2012 10,757.55 13,177 05 241950
LICKER: SVNDY
1.713000 SHISEIDO LTD SPONSORED ADR [Y17/2008 03/28/2012 3515761 29,565.72 (5.591.49)
TICKER SSDOY
1,354.000 SHISEIDO LTD SPONSORED ADR 11/18/2008 03/28/2012 2617377 23.369.51 (2.804.26)
TICKER SSDOY
621000 SHISEIDO LTD SPONSORED ADR 02/18/2005 03/28/2012 8,660 53 10,718 22 2,057.69
1ICKER. SSDOY
320000 SIEMENS AG SPONS ADR 10/242008 0372872042 16,181 64 32.258.05 16,076 41
TICKER 8]
436000 SK IELECOMCOLID AD 10/31/2008 03/28/2012 7,580.60 6,086 42 (1.494 18)
R (SPONSORED) REP 1
. TICKER. SKM
2,114 000 SUMITOMO MITSUI TRUST HOLDINGS [ 04/01/2011 03/28/2012 7.398 99 6.722.36 (676.63)
NC SPONSORED AMERICAN DEPOSITOR
. TICKER SUTNY
1,049 000 SWISSCOM AG- SPONSORED ADR 01/30/2006 03/28/2012 3237393 41,696 81 932288
TICKER. SCMWY
1,638000 TALISMAN ENERGY 1110772011 03/282012 23,504.81 20,637 67 (2.867.14)
TICKER TLM
674000 [ELECOMITAL A 09/15/2005 03/28/2012 18,258.66 6.604.38 {11,654 28)
CUSIP 87927Y201
774000 TELKOM PT ADRREPRESENTING 20 ORD 011011 03/282012 2587838 23245.86 (2.63252)

1ICKER. TLK

W Wasit sule reporting rules apply 1o tius sale

Attachment D-17
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Page: 12 Realized Gains & Losses Valuation Currency: USD
692010106 : JOHN S. DUNN FOUNDATION *NWQ INTERNATIONAL* Sort Order:  Closing Date
[[1/01/20]2 to 12/31/2012
Trade Date Reporting
Gain (Loss)
Shares or Purchaze Sule Short Long
Face Value S«curity Dexcription Date Date Cost Proceeds Term Term
194000 TOYOTIA MTR CORP COM STK 09/08/2010 03/28/2012 13,394 15 16.785 76 339161
TICKER. TM
539000 TRANSOCEAN LTD 12/07/2011 03/282012 24,472.00 28930 98 4.458 98
FICKER RIG
75000 UBS AG-REG 0172272008 03/28/2012 292940 1.055 55 (1,873.85)
TICKER UBS
1,386 000 UDBS AG-REG 01/18/2008 03/28/2012 56,69599 19.506.53 (37.149 46)
TNCKER. UBS
287 000 NDI SA UNSPONSORED ADR 03/08/2012 03/28/2012 531963 5.214.67
TICKER VIVHY
11000 VODAI'ONE GP PLC ADS NEW 11/10/2008 . 03/28/2012 185.15 305.69 120 54
TICKER VOD \
719000 VODAFONE GP PLC ADS NEW 09/24/2008 03/28/2012 16,078 93 19.980 99 3.902.06
TICKER. YOD
564.000 WACOAL HOLDINGS CORP KYOTO ADR 022312005 03/28/2012 32,781.43 3234710 (434 33)
TICKER WACLY
50.000 WACOAL HOLDINGS CORP KYOTO ADR 11/11/2004  03/28/2012 2.814.29 2,867.65 5336
TICKER. WACLY
1.296 000 WOLTERS KLUWER N V SPONSORED ADR 05/05/2009 03/28/2012 2251295 2446793 185498
TICKER WTKWY
400 000 WOLTERS KLUWER N V SPONSORED ADR 04/29/2009 03/28/2012 6,646 72 7,551.83 905 11
TICKER. WTKWY
348000 TELKOM PT ADRREPRESENTING 20 ORD 021772011 04/17/2012 11,635.24 11,522.40 (11284)
TICKER TLK
TOTAL PORTFOLIO 1,526,05637 1,424,378.46 41.593.07 (143,166.02)

W Wash sale reporting rules apply to his sule.

Attachment D-17
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Supplemental Report

Realized Gains & Losses
692010515 : JOHN S. DUNN FOUNDATION *WENTWORTH HAUSER & VIOLICH*
01/01/2012 to 12/31/2012

Valuation Currency: USD

Sort Order: Closing Date

Trade Date Reporting
Guin (Losy)
Shares or Purchase Sule Short Long
Face Value Security Description Date Date Cost Proceeds Term Term
625000 COOPER INDUSTIRIES LTD 03/31/2008 12/03/2012 25,068.25 49,469.77 24,401 52
CASH PROCEEDS:USD 24,468 75
STOCK PROCEEDS USD 25,001 02
CUSIP G24140108
1,450 000 COOPER INDUSIRIES LTD 08/07/2007 12/03/2012 73,163.09 114,776 07 41,612 98
CASH PROCEEDS USD 56.767.50
S$TOCK PROCEEDS USD 58,008.57
CUSIP 24140108
EATON CORPORATION 12/03/2012 12/03/2012 3560 35.31 (029)
TICKER. ETN
TOTAL PORTFOLIO 98,266.94 164,281.18 (0.29) 66,014.50

EM‘ZJOVE-ZOBI 1T§7

Attachment



Morgan Stanley

Private Wealth Management

Supplemental Report

Valuation Currency: USD
Sort Order: Closing Date

Realized Gains & Losses
692010763 : JOHN S. DUNN FOUNDATION *CONGRESS LARGE CAP GROWTH*
01/01/2012 to 12/31/2012

Page: 14

Trade Date Reporting
Shares or Purchase Sale Short Long
Face Value Security Description Date Date Cost Proceeds Term Term
1,083 000 T-ROWE PRICE GROUP INC 10/2172008 02/08/2012 40,646 72 63.063 17 2241645
TICKER. TROW
2,360 000 FASIENAL COCOM 04/19/2010 02/09/2012 64,122 15 113.656 35 49,534 20
IICKER. FAST
850000 SMUCKERJM COCOM 12/11/2009 02/16/2012 5147532 60.251 59 8,776 27
TICKER SIM
1,120000 ST JUDE MED INCCOM 05/1872011 03/14/2012 54,904 61 4754191 {11,362 70)
1ICKER: SIJ
20000 APPLE INC 1072172008 03/28/2012 187193 1233572 10,463 79
TICKER AAPL
550000 CISCO SYSTEMS INC 06/20/2011 03/28/2012 8,324 36 1152373 319937
TICKER CSCO
55000 [INTL BUSINESS MACHS CORP 05/18/2009 03/28/2012 5,689 45 11,386 64 569749
TICKER. IBM
32000 [INTUTTIVE SURGICAL INC 08/3172010 03/28/2012 853995 17.294 65 %.754.70
1ICKER. ISRG -
95000 MCDONALDS CORP COM 10/2172008 03/28/2012 534565 9.255.64 390999
TICKER MCD
400000 STARBUCKS CORPCOM 06/18/2010 03/28/2012 11,255.44 22346 49 11,091.05
1ICKER SBUX ‘
395000 TIX COSINC NEW COM 05/24/2010 03/282012 8.755 57 15,499.45 6.743 88
TICKER TIX
60000 S§1ARBUCKS CORP COM 06/18/2010 04/10/2012 1,688 32 3,467 25 1,778.93
TICKER SBUX
1,670000 JUNIPER NETWORKS INC COM STK 05/27/2009 05/18/2012 40,850 87 2921081 (11,640 06)
US48203R1041
1ICKER. JNPR
1.693 000 STARBUCKS CORP COM 06/18/2010 05/18/2012 47,638 64 4741745 39,778 81
TICKER SBUX
860000 DEVON ENERGY CORP COM STK 06/11/2010 05/24/2012 58.274.12 51.586 11 (6,688 01)

L{ICKER. DVN

Attachment D-18
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Page: 15 Realized Gains & Losses Valuation Curreacy:  USD
692010763 : JOHN S. DUNN FOUNDATION *CONGRESS LARGE CAP GROWTH* Sort Order: Closwg Date
01/01/2012 to 12/31/2012
Trade Date Reporting
Gain (Losy) ’
Shares or Purchase Sale Short Long
Face Value Security Dexcription Date Date Cost Proceeds Term Term
834000 CERNER CORP 03/1122011 06/28/2012 42,929.69 64,665 41 21,73572
TICKER. CERN
4,100000 CISCO SYS1EMS INC 06/20/2011 08/02/2012 62,054 32 64.338.21 2,283 89
TICKER CSCO
1,050 000 DEERE & CO COM 03/23/2010 08/16/2012 64,365 63 78540 24 14,174 61
TICKER DE
805000 BECTON DICKINSON & CO COM 1072172008 08/17/2012 57.929.17 61,274 09 3,344.92
TICKER. BDX
1450000 WAILGREEN COCOM 0872212011 09/19/2012 5092429 51.837.20 91291
TICKER WAG
KRAF [ FDS GRP 10/21/2008 10/01/2012 2114 3223 11.09
TICKER KRFT
895000 MCDONALDS CORP COM 10/21/2008 10/03/2012 50361 65 81.164.12 30,802.47
TICKER: MCD
915000 ACCENTUREPLC 10/21/2008 107192012 28,775 29 62,605.64 33,830 35
TICKER ACN
740 000 ]A_IGCILEII:T:EC HNOLOGIES INC COM STK 05/23/2012 10/19/2012 29,508 91 26,676 92 (2.83199)
KE]
425000 ALLERGAN INC COM 10/04/2012 10/19/2012 39838 82 39.480.85 (35797)
TICKER AGN .
675000 AMERICAN TOWER - 10/03/2011 107192612 3642894 50,434.13 14,005 19
.- . TICKER AMT
59000 APPLEINC 10/21/2008 107192012 5,522.20 36,614 58 31,092 38
TICKER. AAPL
1,340 000 ARM [IOLDINGS PLC CAMBRIDGE ADR 12/01/2011 10/19/2012 37.686 56 37.969.92 283 36
TNMCKER ARMH
1,190.000 BB & T CORPORATION COM 02/09/2012 10/19/2012 3507549 35.862.10 786.61
TICKER BBT
470000 BED BATI1 BEYOND INC 08/16/2012 . 10/19/2012 30,806 53 28,189 26 (2,61727)
TICKER BBBY

Attachment £3-19
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Page: 16

692010763 : JOHN S. DUNN FOUNDATION *CONGRESS LARGE CAP GROWTH*

Supplemental Report

Realized Gains & Losses

01/01/2012 to 12/31/2012

Valuation Currency: USD

Sort Order:  Closing Date

Trade Date Reporting
Gain (Loss)
Shares or Purchave Sale Short Long
Face Value Security Description Date Date Cost Proceeds Term Term
690.000 CANADIAN NATIONAL RAILWAY CO 06/16/2009 10/19/2012 29,505 09 60.562.22 31,057.13
CAD NPV COM (USD)
TICKER. CNI
510.000 CAPITAL ONE FINL CORP COM 03/1012011 10/19/2012 24,636 47 30.859 40 6,222.93
TICKER: COF
440 000 ggEC;(TII’(On\'I' SOFTWARE TECHNOLOG ow172011 10/19/2012 25,360 28 18,075.80 (7.284 48)
M
1ICKER. CHKP
255000 COACHINC COM 09/197201 1 107192012 15,093 91 14.433 23 (660 68)
IICKER COH
610000 COCACOLACO 05/08/2010 10/19/2012 17,681 95 22,386 68 5.204.73
25
TICKER. KO
262.500 COLGATE PALMOLIVE CO COM 10/21/2008 10/19/2012 16,660 06 24.515.05 11,854.99
TICKER. CL
162 500 C(():LGATEPALMOLIVE CoCcoM 10/21/2008 10/19/2012 10313 37 1765217 7.338.80
1ICKER' CL
740.000 DOLLAR TREE INC 12/012011 10/19/2012 30,492.59 29,073.94 (1.418 65)
TICKER DLTR
300000 DU PONT E 1 DENEMOURS & CO COM 02/1872011 10/19/2012 16,777 02 “14.844 65 (1.93237)
TICKER. DD .7 .
930000 EBAY INC COM STK 08/1672012 10/19/2012 42,603 67 46,396 66 3,79299
TICKER: EBAY
1.315.000 EMC CORP MASS COM SIK 10/06/2009 10/19/2012 2294268 32.501.07 9.558 39
HICKER. EMC
465000 ESTEELAUDFERCOSINCCL A 0972012012 10/19/2012 28,558 35 29498 65 940.30
1ICKER EL
530000 EXXON MOBIL CORP 07/09/2010 10/192012 31,4233 49,113 99 17971 66 ’
INCKER XOM
60000 GOOGLE 02/02/2011 10/19/2012 36,732.83 40.961.68 4.228 85
TICKER. GOOG

Attachment D-19
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Page: 17 Realized Gains & Losses Valuation Currency: USD
692010763 : JOHN S. DUNN FOUNDATION *CONGRESS LARGE CAP GROWTH* Sort Order: Closing Date
01/01/2012 to 12/31/2012
Trade Date Reporting
Gain (Losy)
Shares or Purchase Sule Short Lorg
Face Value Security Description Dare Date Cast Proceeds Term Term
225000 INTL BUSINESS MACHS CORP 05/18/2009 10/19/2012 23,2750t 43,717 51 20,442 50
TICKER. IBM
105000 INTUITIVE SURGICAL INC 08/312010 10/19/2012 28,021.72 56,887 57 28,865.85
‘1{CKER ISRG
545000 JOHNSON & JOHNSON 06202012 LO0V19/2012 3681328 3926092 244764
TICKER INJ
375000 KRAFT FDS GRP 10/21/2008 10/1972012 11,644.94 17.288 12 5643 18
* TICKER. KRFT
250000 MEAD JORNSON NUTRITION CO 087162011 10/192012 17 669.82 17.655 60 (1422)
TICKER MIN N
1285000 MONDELEZ INTL INC 10212008 107192012 24.605 09 34,720.95 10,115 86
TICKER MDLZ
5[5000 MONSANTO COMPANY COM STK 05/25/2012 10/192012 37,863 88 45,622 82 7.758 94
TICKER. MON
595000 NATIONAL-OILWELL VARCO INC COM 0171072011 107192012 38,170 32 4817797 10,007 65
TICKER NOV
304 500 OCCIDENTAL PETE CORP 05/07/2010 10/19/2012 24,451 35 25.741 94 1,290 59
TICKER. OXY
0500 OCCIDENTAL PETE CORP 05/07/2010  10/19/2012 4015 4227 2.12
TICKER OXY
410.000 PRAXAIR INC COM 10/21/2008 10/1972012 27.380.33 43,456.93 16,076 60
TICKER. PX
185000 PRECISION CASTPARTS CORP COM 09/20/2012 1071972012 29,634 61 30.800 89 1.166 28
TICKER. PCP
645000 QUALCOMM INC 10/21/2008 10/19/2012 24226 13 38,202 94 13976 81
TICKER QCOM
390000 ROPER INDS INC NEW COM 03/16/2012 10/19/2012 38.702.19 42,066.01 3,363 82
TICKER ROP
305.000 SCHLUMBERGER LTD 10/2172008 10/1972012 16,495 50 22,706 74 6,211.24
0 01 (CURACAO)
1ICKER SLB

Attachment D-19
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Supplemental Report

Realized Gains & Losses
692010763 : JOHN S. DUNN FOUNDATION *CONGRESS LARGE CAP GROWTH*
01/01/2012 to 12/31/2012

Valuation Currency: USD
Sort Order: Closing Date

Trade Date Reporting
Guin (I.osy)
Shares or Purchuse Sule Short Long
Face Value Secarity Description Date Date Coxt Proceeds Term Term
185.000 TERADATA CORP 10/20/2011 10/1972012 1041224 13.481.57 3.069 33
TICKER: TDC
215.000 1RERADATA CORP 09/28/2011 10/192012 12,174 33 15.667.77 3493 4
TICKER IDC
1,390 000 TIX COS INC NEW COM 05/24/2010 10/19/2012 30.810 74 59.903.76 29,093 02
TICKER TIX
755000 ‘IRAVELERS COS INC 02/09/2012 1071972012 45379 35 55.654.86 10275 51
TICKER. IRV
295000 UNITED PARCEL SERVICE INCCL B 08/05/2010 10/1972012 19.862 61 2142242 1.559 81
TICKER UPS
385000 UNITED TECIINOLOGIES CORP 10/21/2008 10/19/2012 19,637 62 30.213.97 10.576 35
TICKER UTX
300000 VFCORP 02272012 10/192012 44,114 82 50.146 87 6.032 05
TICKER. VFC
240000 CAPITAL ONE FINL CORP COM 03/1072011 10/22/2012 11,593 63 14,692 47 3,098 84
TICKER COF
740.000 ggac;( POIN1 SOTTWARE TECIINOLOG 08/17/2011 10/2312012 42,651.38 31,860 05 (10,791 33)
TK
TICKER. CHKP
TOTAL PORTFOLIO 1,949,743.37 2.510,290.27 24,527.62 536,019.28

Attachment D-19
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692010852 : JOHN S. DUNN FOUNDATION *NWQ SMID* Sort Order:  Closing Date
01/01/2012 to 12/31/2012
Trade Date Reporting
Gain (Loxy)
Shares or Purchase Sale Short Long
Face Vaiue Securlty Description Date Date Cost Proceeds Term Term
201000 AEINAINC 021272010 01/03/2012 5,730 17 852577 2,795 60
TICKER. AET
10000 CDN PAC RLWAY 0972672011 01/03/2012 478 30 684 42 206 12
TICKER CP
247000 CDN PAC RLWAY 0172572010 01/03/2012 12,614 46 16,905 30 4.290 84
TICKER CP
665000 DEAN I'OODS CONEW SEE CUSIP 24 08/1872011 01/0472012 543983 7.21026 1.77043
2370203 ISIN
CUSIP 242370104
310000 TECHDATA CORP 0172572010 01/10/2012 1343270 16.059 05 2,626 35
TICKER. 1ECD
276000 WESTERN DIGITAL CORP COM 10/07/2010 01/10/2012 7.839 14 9.302 98 1,463 34
TICKER WDC
773000 AMEREN CORPCOM 01/2512010 01/1172012 20.088 72 24.967.19 4878 47
TICKER: AEE
23,000 000 JETBLUE AIRWAYS SER B CONV 08/082011 0171172012 27,331 82 32,142 50 4310068

6.750% CALLABLE 10/15/2016 @ 100.00
CUSIP 477143AG6

7915000 SUMITOMO MITSUI TRUST HOLDINGS I 04/01/2011 01/13/2012 27,701 92 22,756 77 (4,945 15)

NC. SPONSORED AMERICAN DEPOSITOR
TICKER. SUINY

406 000 KROGER CO COM ; 12/07/2010 01/20/2012 844533 9,685 02 1.239 69
TICKER KR

401000 INGRAM MICRO INC CL ACOM 06/28/2010 01/25/2012 636122 762122 1.260 00
TICKER. M

693000 LOEWS CORP COM 05/17/2010 01/25/2012 23,697 27 26479 64 2,782.37
TICKER. L

261.000 TRANSOCEAN LTD 1271572011 01/27/2012 10479 07 12.481.51 200244
TICKER. RIG

209000 AGCO CORP COM 09/29/2011 01/30/2012 7.564 04 10,806 0f 324197
TICKER. AGCO

Attachment D-20
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Page: 20 Realized Gains & Losses Valuation Currency: USD
692010852 : JOHN S. DUNN FOUNDATION *NWQ SMID* Sort Order: Closing Date
01/01/2012 to 12/31/2012
Trade Date Reporting
Gain (Losy)
Shares or Purchase Sale Short Long
Face Value Security Description Date Date Cost Proceeds Term Term
161000 AGCO CORP COM 09/29/2011 01/30/2012 5826.85 8314 70. 2487 85
TICKER: AGCO
65.000 AGCO CORP COM 09/29/2011 01/30/2012 233764 3.356.86 1.01922
TNCKER AGCO
241 000 LOEWS CORP COM 05/172010 01/30/2012 8.241.04 9,008.17 760 13
TICKER L
228000 [LOEWS CORP COM 05/17/2010 01/30/2012 7.796.51 8.518.27 721.76
TICKER. L
44 000 _[hOCEWS CORP COM 05/172010 0173172012 1,504 59 1,645 38 140.79
ER L
304,000 ZIMMER LILDGS INC COM 04/25/2010 01/31/2012 14,516.97 18476 18 3.959.21
TICKER ZMH
281000 AGCO CORP COM 09/2972011 02/01/2012 10,169 84 14,497 30 432746
TICKER: AGCO
497000 WESTERN DIGITAL CORP COM 10/0772010 02/01/2012 14,116 14 18.948 30 4,832 16
TICKER WDC
217000 CDN PAC RLWAY 09/26/2011 02/08/2012 1037902 16.673 56 6.294 54
TICKER. CP
147000 COMPUTER SCIENCES CORP COM 08/18/2011 02/08/2012 4.138 64 4.616 55 47791
TICKER' CSC
130000 COMPUTER SCIENCES CORP COM 08/18/2011 02/08/2012 3.660 02 4.114.65 454 63
TICKER CSC
1.556000 BANRO CORP 08/11/2010 02/09/2012 2,774 50 7,528 56 4,754 06
TICKER BAA -
1,158 000 BANRO CORP 07/09/2010 02/09/2012 2316.00 5.602.87 3.286.87
IICKER' BAA
50000 CAMECO CORP CAD COM 03/14/2011 02/05/2012 1,604 42 1.16971 (434 71)
TICKER CCJ
715000 CAMECO CORP CAD COM 05/21/2010 02/09/2012 17,062 04 16.726 81 (33523)
1ICKER CCJ
76 000 COMPUTER SCTENCES CORP COM 0%/18/2011 02/09/2012 213970 2.396 83 257.13
TICKER CSC

EM249VB-20130917-102937
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692010852 : JOHN S. DUNN FOUNDATION *NWQ SMID*
01/01/2012 to 12/31/2012

Valuation Currency: USD
Sort Order: Closing Date

Trade Date Reporting
Gain (Losy)
Shares or Purchave Sule Short Long
Face Value Securlty Description Date Date Cost Proceeds Term Term
1.123000 BANRO CORP 08/112010 021072012 200242 532695 332453
TICKER. BAA
747 000 (S:ILVER STANDARD RESOURCES INC 05/20/2010 02102012 12,889.26 1249707 (39219)
OM
TICKER. SSRi
51.000 gIOLh‘![ER STANDARD RESOURCES INC 05/19/2010 02/10/2012 91121 853 21 (58 00)
1ICKER. SSR1
291 000 DEAN FOODS CONEW SEE CUSIP 24 08/18/2011 02/15/2012 2,380 44 3.524.67 1.144.23
2370203 ISIN
CUSIP 242370104
633 000 DE%%;OODS CONEW SEE CUSIP 24 08/18/2011 02/15/2012 517807 7,600 35 242228
237
CUSIP 242370104
343 000 DE:‘}I’O;'OODS co Nléw SEE CUSIP 24 09/09/2011 0Y/16/2012 282838 4,133 45 1,305 07
ISIN
CUSIP 242370104
668 000 I'):;L%% ;‘OODS co N%“I(l SEE CUSIP 24 08/18/2011 02/1672012 546437 8.049 99 2,585 62
237
CUSIP. 242370104
728 000 DEAP:); O0DS CO NEW SEE CUSIP 24 08/18/2011 02/16/2012 5.955.19 8,783 16 242797
2370 ISI
CUSIP. 242370104
745000 GOLD ITELDS LTD SP ADR 01/25/2010 021772012 9,274.51 11.980 05 2,705 54
TICKER GFI1
151000 [DACORP INC COM 03/11/2010 02/17/2012 522730 633183 1,104 53
1ICKER. IDA
586000 IDACORP INC COM 03/10/2010 02/17/2012 20.152.07 2457253 4,420 46
TICKER IDA
1369000 TNT EXPRESS NV AMSTERDAM ADR 09/1472011 02/17/2012 11,487 14 17,195 43 5.708 29
TICKER. TNTEY
276000 CAMECO CORP CAD COM 03/142001 0212272012 8,456.40 712594 (1.730 46)
TICKER CCJ
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Valuation Currency: USD
Sort Order: Closing Date

Realized Gains & Losses
692010852 : JOHN S. DUNN FOUNDATION *NWQ SMID*
01/01/2012 to 12/31/2012

Page: 22

Trade Date Reporting
Guin (Losy)
Shares or Purchase Sule Short Long
Face Value Secarity Description Date Date Cost Proceeds Term Term
650000 INT EXPRESS NV AMSTERDAM ADR 1172372011 02/22/2012 4,062 11 4.399.08 4336.97
TICKER. TNTEY
610000 INT EXPRISS NV AMSTERDAM ADR 09/14/2011 027222012 5.11845 758221 2.763.76
1ICKER. TNTEY
121000 CAMECO CORP CAD COM 03/14/2011 02/23/2012 3.842.70 3.068.83 (81387)
TICKER CCJ
282000 |ELUS CORPORATION NON-VTG COM 0217/2010 02/23/2012 8,730.52 15.896 59 7,166 07
CUSIP 87971M202
735000 TNT EXPRESS NV AMSTERDAM ADR 11723/2011 02/2472012 459331 921247 4,619 16
TICKER TNTEY
4,181 000 BANRO CORP 08/11/2010 02/28/2012 7455.14 23,702 50 16,247 36
TICKER BAA v
739000 NEXEN INC COM 12/07/2010 02/29/2012 16433 44 15.289 26 (1.144 18)
1ICKER. NXYYZ
646000 AON CORP 01/2572010 04/02/2012 25,187 15 31,684 69 6,497 54
CUSIP- 037349103 .
169000 AETNA INC 12/09/2010 04/04/2012 509991 833075 3.23084
TICKER. AET
116000 AETNA INC 021272010 04/04/2012 3,306 96 571815 2411.19
1ICKER AET
TOTAL PORTFOLIO 462,264.36 594,374.50 47,139.54 84,970.60

"~
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Fom 3868 Application for Extension of Time To File an

(Rev January 2013) Exempt Organization Return OMB No. 1545-1709
Department of the Treasury

Intemal Revenue Service D File a separate application for each return.

o If you are filing for an Automatic 3-Month Extension, complete only Partiand check thisbox , , ., ., . .......... »1X]

o If you are filing for an Additional (Not Automatic) 3-Month Extension, complete only Part Il (on page 2 of this form).
Do not complete Part ll unless you have already been granted an automatic 3-month extension on a previously filed Form 8868.

Electronic filing (e-file). You can electronically file Form 8868 if you need a 3-month automatic extension of time to file (6 months for
a corporation required to file Form 990-T), or an additional (not automatic) 3-month extension of time. You can electronically file Form
8868 to request an extension of time to file any of the forms listed in Part | or Part Il with the exception of Form 8870, Information
Return for Transfers Associated With Certain Personal Benefit Contracts, which must be sent to the IRS in paper format (see
instructions). For more details on the electronic filing of this form, visit www.irs.gov/efile and click on e-file for Charities & Nonprofits.

X Automatic 3-Month Extension of Time. Only submit original (no copies needed).
A corporation required to file Form 990-T and requesting an automatic 6-month extension - check this box and complete

PRI TOMIY . . . . e e e e e e e »[]
All other corporations (including 1120-C filers), partnerships, REMICs, and trusts must use Form 7004 to request an extension of time
to file income tax returns. Enter filer’s Identlfying number, see Instructions
Name of exempt organization or other filer, see instructions. Employer identification number (EIN) or
Type or
print JOHN S DUNN FOUNDATION 74-1933660
zﬂ: %ﬁ:ﬁo ] Number, street, and room or suite no if a P O. box, see instructions Social security number (SSN)
filing your 3355 WEST ALABAMA, SUITE 720
::::m&?::s City, town or post office, state, and ZIP code. For a foreign address, see nstructions.
HOUSTON, TX 77098-1718
Enter the Return code for the return that this application is for (file a separate application foreachreturn) . . . . .. . . .. .. l_olil
Application Return ] Application Return
Is For Code |[Is For Code
Form 990 or Form 890-EZ 01 Form 990-T (corporation) 07
Form 990-BL 02 Form 1041-A 08
Form 4720- (individual) 03 Form 4720 09
Form 990-PF 04 Form 5227 10
Form 990-T (sec. 401(a) or 408(a) trust) 05 Form 6069 11
Form 990-T (trust other than above) 06 Form 8870 12

e The books are in the'care of » DONNA E NASSO

Telephone No. » 713 626-0368 FAX No. »
o If the organization does not have an office or place of business in the United States, checkthisbox _ , . . .. ......... > D
e If this is for a Group Retumn, enter the organization's four digit Group Exemption Number (GEN) . If this is
for the whole group, check thisbox | , , . . . » D If it is for part of the group, check this box > L__Tand attach
a list with the names and EINs of all members the extension is for.
1 lrequest an automatic 3-month (6 months for a corporation required to file Form 990-T) extension of time
until 08/15 ,20 13 |, to file the exempt organization return for the organization named above. The extension is
for the organization's return for:
» calendaryear 2012 or
> |tax year beginning , 20 , and ending , 20

2 If the tax year entered In line 1 1s for less than 12 months, check reason: |::| Imitial return [:] Final return
Change in accounting period

3a If this application is for Form 990-BL, 990-PF, 990-T, 4720, or 6069, enter the tentative tax, less any
nonrefundable credits. See instructions. 3a|$ 40,700.
b If this application is for Form 990-PF, 990-T, 4720, or 6069, enter any refundable credits and
estimated tax payments made. include any prior year overpayment allowed as a credit. 3b($ 40,700.
c Balance due. Subtract line 3b from line 3a. Include your payment with this form, if required, by using EFTPS
(Electronic Federal Tax Payment System). See instructions. 3c|$ 0
Caution. If you are going to make an electronic fund withdrawal with this Form 8868, see Form 8453-EQ and Form 8879-EQ for payment instructions.
For Privacy Act and Paperwork Reduction Act Notice, see Instructions. Form 8868 (Rev. 1-2013)
JSA
2F8054 2 000
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o ®

Form 8868 (Rev. 1-2013) Pege 2
* If you are filing for an Additional (Not Automatic) 3-Month Extension, complete only Part Il and check thisbox_ , . . . . .. > I_x__|
Note. Only complete Part Il if you have already been granted an automatic 3-month extension on a previously filed Form 8868.

¢ _If you are filing for an Automatic 3-Month Extension, complete only Part | (on page 1).

Im Additional (Not Automatic) 3-Month Extension of Time. Only file the original (no copies needed).

Enter filer's Identifying numbaer, ses instructions

Name of exempt organization or other filer, see instructions. Employer identification number (EIN) or
Type or
print JOHN S DUNN FOUNDATION _ 74-1933660
Fi n Number, street, and room or suite no. if a P.O. box, ses instructions. Social security number (SSN)
e | 3355 WEST ALABAMA, SUITE 720

flling your City, town or post office, state, and ZIP code. For a foreign address, see Instructions.

Inatnsctions. | HOUSTON, TX 77098-1718

Enter the Return code for the return that this application Is for (file a separate application for each retum) . . . .-. e eeea [ o 4]
Application Return | Application Return
Is For Code |IsFor Code
Form 990 or Form 990-EZ 01 R T T R I L NP :
Form 990-BL 02 Form 1041-A 08
Form 4720 (individual) 03 Form 4720 09
Form 990-PF 04 Farm 5227 10
Form 990-T (sec. 401(a) or 408(a) trust) 05 Form 6069 11
Form 990-T (trust other than above) 06 Form 8870 12

STOP! Do not complete Part Il if you were not already granted an automatic 3-month extension on a previously flled Form 8888,
e The books ara inthe care of » DONNA E NASSO

Telephone No. » 713 626-0368 . FAX No. »
¢ If the organization does not have an office or place of business in the United States, checkthisbex _ , , . . .. ... .. ... » D
e |f this is for a Group Retumn, enter the organization's four digit Group Exemption Number (GEN) .l thisis
for the whole group, check thisbox _ _ . _ . . » [_]. ititis for part of the group, check this bax. _ . . . ..»| _Jandattacha

list with the names and EINs of all members the extension Is for.

4 | request an additional 3-month extension of time until 11/15 ,2013
5§ For calendar year 2012, or other tax year beginning , 20 , and endin: . 20
8 |f the tax year entered in line 5 is for less than 12 months, check reason: |___| Initial return Final return

Change in accounting period
7 State in detail why you need the extension ADDITIONAL TIME IS NECESSARY TO FILE A

COMPLETE AND ACCURATE RETURN.

8a It this application is for Form 980-BL, 990-PF, 990-T, 4720, or 6069, enter the tentative tax, less any
nonrefundable credits. See instructions.

b If this application is for Form 990-PF, 990-T, 4720, or 6069, enter any refundable cradits and
estimated tax payments made. Include any prior year ovaerpayment aliowsd as a credit and any
amount paid previously with Form 8868.

¢ Balance Due. Subtract line 8b from line 8a. Include your payment with this form, if required, by using EFTPS
(Electronic Federal Tax Payment System). See instructions. 8c|$ 0

Signature and Verification must be completed for Part Il only.

Under penaities of perjury, | declare that | have examined this form, including accompanying schedules and statsments, and to the best of my knowledge and belief,
it Is true, correct, and complete, and that | am authorized to prepare this form,

R i wr( Dl D026, 7hsb

Form 8868 (Rev. 1-2013)

s  40,700.

ol

3 40,700.

“Toll 29770 OLH OR§ 445D

JSA
8055 2,000
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