DORIS DUKE CHARITABLE FOUNDATION 13-7043679

FORM 990PF, PART IV - CAPITAL GAINS AND LOSSES FOR TAX ON INVESTMENT INCOME

INVESTMENT AMOUNT

31-BGI US 1-3 TRSY INDEX FND (179,723) STMT 15A
32-BGI EQUITY INDEX FUND B L 44 672,867 STMT 15B
33-BGI US DEBT INDEX FUND (174,485) STMT 15C
36-CAPITAL GUARDIAN GLOBAL E 5,724,199 STMT 15D
37-CAP.INT'L EMG.MKTS.GROWTH 21,523,785 STMT 15E
39-COMMONFUND CAP PEV LP 619,899 STMT 15F
42-GMO EMG MARKETS FUND Ili 9,750,062 STMT 156G
43-HARBOUR VEST IPEP | LP 886,232 STMT 15H
44-HEITMAN 13,248,456 STMT 15
46-JOHN MCSTAY REAL ESTATE 1,774 STMT 15J
47-JOHN MCSTAY SMALL CAP 10 STMT 15K
50-OCH-ZIFF OFFSEAS FUND 4,621,815 STMT 15L
51-OlA SELECT FUND (3,830,525) STMT 15M
53-FORSTMANNLEFF 8,932,469 STMT 15N
57-WALTER SCOTT & PARTNERS 2,083,649 STMT 150
58-WESTPORT ASSET MANAGEMENT 10,450,632 STMT 15P
59-SENECA CAPITAL MGT LLC 1,569,977 STMT 15Q
60-M A WEATHERBIE & CO INC 2,715,082 STMT 15R
62-BLACK ROCK CORE BOND FUND (685,404) STMT 155
63-PIMCO COREPLUS BOND FUND 113,982 STMT 15T
64-PIMCO REAL RETURN 2,009,815 STMT 15U
65-BAIN CAPITAL FUND VIII LP 462,798 STMT 15V
71-BGI EAFE EQUITY INDEX 0,262,657 STMT 15W
73-CHILDREN'S INVESTMENT FND (24,225) STMT 15X
78-BRIDGEWATER PURE ALPHA EN 424 776 STMT 15Y
84-NTGI S&P 500 Ex-Tobacco (7,794) STMT 15Z
86-NTGI EAFE INDEX FUND 2,748,062 STMT 15AA

136,920,844

STATEMENT 15




26-15118

Doris Duke Charitable Foundation
BGI US 1-3 Treasury Index Fund
For Year Ended 12/31/2005
2005 ANNUAL ACCOUNTING TO TAX INCOME RECONCILIATION

Accounting Annual Income & Expenses:

Dividends 5

Interest (Net) 619,476 66
Other Income (Net)

Accretion (O 1.D)

Amortization (Prem)

Non-Cash Dividend

Total Inv Income $ 619,476 66
Fees and Expenses (12,977.29)
Total Accounting Income b 606,499.37

Adjustments to Income per Tax Annual:

MFB Northern Instl Fds Diversified - 12/31/04 $ (16 99)
MFB Northern Instl Fds Diversified - 12/31/05 3.80
Late Posting of 2005 Barclay Mgmt Fee (875.83)
Total Adjusted Income : $ 605,610.35

Tax Annual Income & Expenses:

Dividends:
Domestic-(Qualified)
DomesticANon-Qualified)
Foreign Div-(Qualified)
Foreign Div-(Non-Qualfied)
Foreign Taxes-(Non-qualfied)
USGI-(Non-Qualified)
Return of Capital

Interest
Taxable Bonds
Corporate Interest

OID - Corporate

Govt Interest
OID - US Govt
US Agency - ILL Exempt
US Mortgage Backed
Foreign Interest
Municipal Interest
Interest Expense
Miscellaneous Income
Legal Fees
Trustee & Executor Fees
Agency Fees
Other Alioc Expense
Other Income
Partnership Recelpts - Income

Total Income Tax Annual

ANNUAL ACCOUNTING TO TAX GAIN/LOSS RECONCILIATION

Accounting Annual:

Total Realized Gain/Loss® $ (192,011.97)
CF BGI 1-3 Treas Bd Index Fund (Cusip 055990949)
2004 Gain/Loss Adjustments 16,647 89
2005 Gain/Loss Numbers Adjusted by Final Factors 3,557 72
2004 Sale Gain/Loss Adjustments (7,916.26)
Total Trade Adjusted Gain/Loss b (179,722.62)

Tax Annual Gain/Loss:

S-T G/L-CTF

S-T G/L- Current

L-T 20% G/L

L-T 15% G/L-Current
L-T 15% CTF

L-T Qualified 5-yr

Total Tax Annual Gain/Loss

13-7043679

$
607,692 76

(1,397.23)

(13,853 12)
13,167 94

$ 605,610.35

$ (117,035 60)
(15,821.97)

224,357 41
(271,222.46)

$ (179,722.62)



ACCOUNT NAME DORIS DUKE CHARITABLE FOUNDATION BGI US 1-3 13-704367¢

TRSY INDEX FUND 26-15118 N
4% Northern Trust

\ey’

THE NORTHERN TRUST COMPANY
P.O. BOX 804358
CHICAGO, IL 60680

AGENT/CUSTODIAN TAX INFORMATION LETTER

PRINCIPAL
DORIS DUKE CHARITABLE FOUNDATION !D NUMBER XX-XXX3679
ATTN: DARLENE JONES
80 ROUTE 206 S TAX YEAR
HILLSBOROUGH, NJ 08876 BEGINNNG 01/01/2005

ENDING 12/31/2005

ENTER THE AMOUNTS LISTED BELOW ON YOUR U S. INCOME TAX RETURN

DIVIDEND INCOME:

QUALIFIED .cccccccccccocosccccsccscscscscascsccscsscscscscscscsscsscscssscss NONE

TOTAL FOR YEAR ccccococcococccccrcscncoscscscsosscscssscscscssccscosssscoess 607,693.
SHORT TERM GAINS OR LOSSES:

COMMON TRUST FUND GAIN OR LOSS .cccccvcecnccscscccccosncsocssssss -117,036.

OTHER GAIN OR LOSS .cccccccccccsccsccccsoscssscsncsccsccccscsscsss -15,822.
LONG TERM GAINS OR LOSSES:

COMMON TRUST FUND GAIN OR LOSS .c.cccccccecscscccccocsonsssssos -271,222.

OTHER GAIN OR LOSS ¢cccececccccescccccsscsoccsccscsssssccscssssss 224,357.
OTHER TAXABLE INCOME ..c.ccccccccccccscscccscccccsccscscccccscsssssse 13,168,

DEDUCTTIONS

IMEREST ExPHSE ®* & & & » & & & ® ® & % & & 0 " P O 8 " S BSOSO S S S P B O DO O S B R P e ST B S 1'397.
OTHER DEDUCTIONS * & & & @ & & & & > B " "D OSSP PSSO P PO PP PSP S ST OO S Y P OO TPRS 13'853.

Report the amounts listed above onyour 2Q 05 tax return. These may differ from payments actually received by you. The

difference may be caused by the exclusion of tax-exempt income, our agreed plan of remitting, fiduciary deduction, or vanance
between your taxable year and that of this account. If you have interests in other accounts, appropriate schedules will follow.

e 2% DORIS DUKE CHARITABLE FOUNDATION 26-15118 3 S
STMT (A




ACCOUNT NAME: DORIS DUKE CHARITABLE FOUNDATION BGI US 1-3

TRSY INDEX FUND 26-15118 13-7043679

TRUST I.D NUMBER

THE NORTHERN TRUST COMPANY
P.O. BOX 804358

CHICAGO, IL 60680

BENEFICIARY: DORIS DURE CHARITABLE FOUNDATION
ATTN: DARLENE JONES
80 ROUTE 206 S

TAX YEAR
HILLSBOROUGH, NJ 08876 BEGINNING 01/01/2005

ENDING 12/31/2005

1.D.NUMBER: XX-XXX3679

The following transactions have been extracted from the subject account to assist you in the preparation of your individual tax
return. The transactions are listed under three general headings of medical, taxes, and miscellaneous where applicable They are
imtended to cover those items the account paid on your behalf duning the tax year that you may want to consider on your

individual tax return However, you will still want to check your statement of transactions for corrections and additions to the
following hst.

MI SCELLANEOTUS

OTHER DISBURSEMENTS

01/05/2005 TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,
DD - INVESTMENT CASH ACCOUNT
TO MAINTAIN ZERO BALANCE

_17-

01/06/2005 TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,
DD - INVESTMENT CASH ACCOUNT
PER CLIENT DIRECTION

-90' 431-

02/02/2005 TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,
DD - INVESTMENT CASH ACCOUNT
REPRESENTING INTEREST

02/04/2005 TRANSFERRED TO INVESTMENT MANAGEMENT -59,495.
ADVISORY ACCOUNT 26-14710,
DD - INVESTMENT CASH ACCOUNT
PER CLIENT DIRECTION

03/02/2005 TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,
DD - INVESTMENT CASH ACCOUNT

TRANSFER OF CASH TO MAINTAIN ZERO

XD717 2 000

DORIS DURE CHARITABLE FOUNDATION 26-15118

STMT ISHA-




Dtsris Duke Charitable Foundation

0370472005

04/04/2005

04/04/2005

04/06/2005

05/03/2005

0570572005

06/02/2005

06/21/2005

07/08/2005

BALANCE

TRANSFERRED TO INVESTMENT MANAGEMENT -61,696.
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT

TRANSFER FROM 26-15118 TO 26-14710 PER

CLIENT DIRECTION

TRANSFERRED TO INVESTMENT MANAGEMENT -4.
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT

TO MAINTAIN ZERO BALANCE

TRANSFERRED TO INVESTMENT MANAGEMENT -6000000.
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT

RE; CF PROCEEDS

TRANSFERRED TO INVESTMENT MANAGEMENT -55,474.
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT

PER CLIENT DIRECTION

TRANSFERRED TO INVESTMENT MANAGEMENT -4.
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT

TRANSFER OF CASH TO MAINTAIN ZERO

BALANCE

TRANSFERRED TO INVESTMENT MANAGEMENT -52,994.
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT

PER CLIENT DIRECTION

TRANSFERRED TO INVESTMENT MANAGEMENT -4.
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT

TRANSFER OF CASH TO MAINTAIN ZERO

BALANCE.

TRANSFERRED TO INVESTMENT MANAGEMENT -65,321.
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT

TRANSFER OF BGI REDEMPTIONS

TRANSFERRED TO INVESTMENT MANAGEMENT -103,314.
ADVISORY ACCOUNT 26-14710,

XD718 2000 DORIS DUKE CHARITABLE FOUNDATION 26-15118

13-7043679

STMTIS A-



Doris Duke Charitable Foundation

07/08/2005

07/2772005

08/05/2005

09/08/2005

10/03/2005

10/06/2005

11/04/2005

12/07/2005

12/30/2005

DD - INVESTMENT CASH ACCOUNT
TRANSFER OF BGI REDEMPTIONS

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT
TRANSFER OF BGI REDEMPTIONS

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT
TRANSFERRED FROM DORIS DURE BGI U.S.
1-3 YEAR TREASURY INDEX FUND ACCOUNT
PER CLIENT DIRECTION

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT
TRANSFER OF BGI REDEMPTIONS

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT

RE: TRANSFER OF BGI REDEMPTIONS

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT

PER CLIENT DIRECTION

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT
TRANSFER OF BGI REDEMPTIONS

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT
TRANSFER OF BGI REDEMPTIONS

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT
TRANSFER OF BGI REDEMPTIONS

TRANSFERRED TO TRUST
UNDER AGREEMENT ACCOUNT 22-20659,

X0718 200 DORIS DUKE CHARITABLE FOUNDATION

13-7043479

-81-

-22000000.

26-15118

-94,707.
-46,746.
-4500000.

_31’ 736-
_22' 621-
-18,572.

-6036978.

6 -
OTMT IS A



13-7043679

Doris Duke Charitable Foundation

DD - GOV BOND INDEX FD
PER CLIENT DIRECTION

TOTM OTHER DISB“SMMS.I...‘I..Il..ll...l.l.l'I'--.l-. -39240203.

OTHER RECEIPTS (INCOME)

05/04/2005 RECEIVED BY TRANSFER FROM INVESTMENT 17000000,
MANAGEMENT ADVISORY ACCOUNT 26-14711,
DD - BGI EQUITY INDEX FD B
REPRESENTING AN EXCHANGE
TOTAL OTHER RECEIPTS.cccccccecsssoscscescscssecsccscsnscssnsososs 17000000.
Xp716 20 DORIS DUKE CHARITABLE FOUNDATION 26-15118 7 -




DORIS DURKE CHARITABLE FOUNDATION BGI US 1-3

EXPLANATION OF INCOME AND DEDUCTIONS

CF BGI 1-3 TREAS BD INDEX FD

SHORT TERM INTEREST ADJUSTMENT

TOTAL NONQUALIFIED OTHER DIVIDENDS (ROUNDED)

TOTAL OTHER DIVIDENDS

TOTAL DIVIDEND INCOME

OTHER INCOME

CF BGI 1-3 TREAS BD INDEX FD

TOTAL OTHER INCOME (ROUNDED)

DEDUCTIONS

NONALILOCABLE:
SHORT TERM INTEREST ADJUSTMENT

TOTAL NONALLOCABLE (ROUNDED)

NET INTEREST EXPENSE

CONTINUED...

XD576 2 000

AO0Q223 656U 05/29/2006 16:49:43

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS POR

26-15118

13-7043679

606,151.64
150.08
1,391.04

1,397.23



DORIS DUKE CHARITABLE FOUNDATION BGI US 1-3

13-7043679
EXPLANATION OF INCOME AND DEDUCTIONS (Cont'd)
OTHER ALLOCABLE EXPENSE-PRINCIPAL 13,853.12
TOTAL ALLOCABLE 13,853.00
NET OTHER DEDUCTIONS 13,853.00

STATEMENT 2

XD576 2 000

AOQ223 656U 05/29/2006 16:49:43 26-15118

STMTISA-
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DORIS DUKE CHARITABLE FOUNDATION BGI US 1-3

13-7043679

FEDERAL COMMON TRUST FUNDS

CF BGI 1-3 TREAS BD INDEX FD -117,035.60

TOTAL SHORT-TERM COMMON TRUST FUNDS (ROUNDED) -117,036.00

LONG-TERM COMMON TRUST FUNDS

15% RATE COMMON TRUST FUNDS

CF BGI 1-3 TREAS BD INDEX FD -271,222.46

TOTAL 15% RATE COMMON TRUST FUNDS -271,222.00

TOTAL LONG-TERM COMMON TRUST FUNDS (ROUNDED) -271,222.00

STMTYS A~

"STATEMENT —5—

AOQ223 656U 05/29/2006 16:49:43 26-15118 12 -

XD576 2 000
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13-7043679

DORIS DURE CHARITABLE FOUNDATION BGI US 1-3

SUPPLEMENTAL CAPITAL GAINS SCHEDULE FOR NEW JERSEY

_179; 725 °

NET CAPITAL GAINS

XD577 2 00C

-
vy

26-15118

E AOQ223 656U 05/29/2006 16:49:43



13-7043679

26-14711
Doris Duke Charitable Foundation
BGI Equity Index Fund B
For Year Ended 12/31/2005
2005 ANNUAL ACCOUNTING TO TAX INCOME RECONCILIATION

Accounting Annual Income & Expenses: Tax Annual Income & Expenses:
Dividends $ 3,236,910 67 Dividends.
Interest (Net) 5,151 08 Domestic-(Quahfied) $
Other Income (Net) Domestic-(Non-Qualified) 3,859,998.32
Accretion (O 1D) Foreign Div-(Qualified)
Amortization (Prem) Foreign Div-(Non-Quahfied)
Non-Cash Dividend Foreign Taxes-(Non-qualified)
USGI-(Non-Qualified)
Total Inv Income $ 3,242,061 75 Return of Capital
Interest
Fees and Expenses (42,363 30) Taxable Bonds
Corporate Interest
Total Accounting Income $ 3,199,698.45 OID - Corporate
Govt Interest
OID - US Govt
US Agency - ILL Exempt
Adjustments to Income per Tax Annual: US Mortgage Backed
Foreign Interest
Late Posting of 2005 Barclay Mgmt Fee 3 (6,935.80) Municipal Interest
Interest Expense (0.40)
CF BGI Eqty Index Fund B (Cusip 0565994966) Miscellaneous Income
December 2004 Reversal of Income 456,522 25 Legal Fees
Trustee & Executor Fees
Late 2005 December income Postings 181,713.21 Agency Fees
Other Alloc Expense (49,299 10)
MFB Northern instl Fds - 12/31/05 34.92 Other Income 20,334 21

Partnership Receipts - Income

Total Adjusted Income $ 3,831,033.03 Total Income Tax Annual $ 3,831,033.03

ANNUAL ACCOUNTING TO TAX GAIN/LOSS RECONCILIATION

Accounting Annual: Tax Annual Gain/Loss:
Total Reahized Gain/Loss d 44,088,256.55 S-TG/LCTF $ 112,992.88
S-T G/L- Current (1,882,693 86)

CF BGI Eqty iIndex Fund B (Cusip 055994966) L-T 20% G/L
2004 Sale Gain/L.oss Adjustments (887,584 08) L-T 15% G/L-Current 32,749,855 80
2004 Gain/lLoss Adjustments 8,468,271 74 L-T 15% G/L- CTF 13,692,712.26
2005 Gain/Loss Numbers Adjusted by Final Factors (6,996,077 13) L-T Quahfied 5-yr

Total Trade Adjusted Gain/Loss $ 44,672,867.08 Total Tax Annual Gain/Loss $ 44,672,867.08
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Northern Trust

ACCOUNT NAME DORIS DUKE CHARITABLE FOUNDATION BGI EQUITY
INDEX FUND B LEND 26-14711 o™

' U™

(A
)&

THE NORTHERN TRUST COMPANY N’
P.O. BOX 804358

CHICAGO, IL 60680

AGENT/CUSTODIAN TAX INFORMATION LETTER

PRINCIPAL:
DORIS DUKE CHARITABLE FOUNDATION .D.NUMBER: XX-XXX3679
ATTN: DARLENE JONES
80 ROUTE 206 S TAX YEAR
HILLSBOROUGH, NJ 08876 BEGINNNG 01/01/2005

ENDING 12/31/2005

ENTER THE AMOUNTS LISTED BELOW ON YOUR U S. INCOME TAX RETURN

DIVIDEND INCOME:
QUALIFIED .cccccceccoecccssccsccosccsscssoconcscssoscsoscsccscosossscscsscso NONE
TOTAL FOR YEAR .cccccccvecsccscsoscscccsosnssocssonsososcsonsscscsocsocsosse 3,859,998.

SHORT TERM GAINS OR LOSSES:

COMMON TRUST FUND GAIN OR LOSS ccccccccccscscscsccccccsccccses 112,993.
OTHER GAIN OR LOSS .cccccccccccoscscccccccscscscsssscscscsccsccsscscss —1,882,694.

LONG TERM GAINS OR LOSSES:

COMMON TRUST FUND GAIN OR LOSS .cccccccsccccsccsnsssscsssess 13,692,712.
OTHER GAIN OR LOSS ccccccveccscscccsncscscscssssssscscsssssssscssce S4,749,856.
OTHER TAXABLE INCOME

& & ® & & & & 5 9 & B 0 O " O S SO SO O G PE 9 """ TP E TP YT PP 20'334.

DEDUCTTIONS

OTHER DEDUCTIONS ® % ® & ®» @ & & & & & ® & & & & & & & B S S S O S S S S PO OSSP E LS "SSP 49'299-

Report the amounts listed above onyour 2005 tax return. These may differ from payments actually received by you. The
difference may be caused by the exclusion of tax-exempt income, our agreed plan of remitting, fiduciary deduction, or vanance
between your taxable year and that of this account. If you have interests in other accounts, appropriate schedules will tollow

XG408 3000 DORIS DUKE CHARITABLE FOUNDATION 26-14711 3 S




ACCOUNT NAME: DORIS DUKE CHARITABLE FOUNDATION BGI EQUITY

INDEX FUND B LEND 26-14711

TRUST 1.D. NUMBER:

THE NORTHERN TRUST COMPANY

P.O. BOX 804358
CHICAGO, IL 60680

BENEFICIARY: DORIS DUKE CHARITABLE FOUNDATION
ATTN: DARLENE JONES
80 ROUTE 206 S
HILLSBOROUGH, NJ 08876

13-7043679

.D.NUMBER XX-XXX3679

TAX YEAR
BEGINNING 01/01/2005

ENDING 12/31/2005

The following transactions have been extracted from the subject account to assist you in the preparation of your individual tax
return The transactions are listed under three general headings of medical, taxes, and miscellaneous where applicable. They are
intended to cover those items the account paid on your behalf during the tax year that you may want to consider on your
individual tax return However, you will still want to check your statement of transactions for corrections and additions to the

following list.

MI SCELLANEOTUS

OTHER DISBURSEMENTS

02/04/2005 TRANSFERRED TO INVESTMENT MANAGEMENT

0370172005

03/01/2005

03/04/2005

03/11/2005

XD717 2 000

ADVISORY ACCOUNT 26-14710,
DD - INVESTMENT CASH ACCOUNT

TRANSFER FROM 26-14711 TO 26-14710 PER

CLIENT DIRECTION

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,

DD -~ INVESTMENT CASH ACCOUNT
REPRESENTING FUND REDEMPTIONS

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT
REPRESENTING FUND REDEMPTIONS

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT
TRANSFER FROM 26-14711 TO 26-14710
PER CLIENT DIRECTION

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,

DORIS DUKE CHARITABLE FOUNDATION

26-14711

_2; 004-

35000000.
10000000.

-3191

-6000000.

SIMTISR



05/04/2005

05/31/2005

06/14/2005

07/01/2005

07/08/2005

07/18/2005

09/15/2005

10/12/72005

10/31/2005

X0718 2000 DORIS DUKE CHARITABLE FOUNDATION

DD - INVESTMENT CASH ACCOUNT
TRANSFER FROM 26-14711 TO 26-14710
REPRESENTING FUND PROCEEDS

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-15118,

DD - BGI US 1-3 TRSY INDEX
REPRESENTING AN EXCHANGE

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT
REPRESENTING CF REDEMPTIONS

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,
DD - INVESTMENT CASH ACCOUNT

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT

PER CLIENT DIRECTION

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT
TRANSFER OF NET STIF INTEREST POSTING.

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT
TRANSFERRED FROM DORIS DUKE BGI EQUITY
INDEX FUND ACCOUNT PER CLIENT DIRECTION.

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT

PER CLIENT DIRECTION

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT

PER CLIENT DIRECTION

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT

-17000000.

-50000000.

-5000000.

-15000000.

_367 .

-3000000.

-4000000.

-10000000.

26-14711 5 -



13-70:43679

PER CLIENT DIRECTION

11/16/2005 TRANSFERRED TO INVESTMENT MANAGEMENT -7000000.
ADVISORY ACCOUNT 26-14710,
DD - INVESTMENT CASH ACCOUNT
PER CLIENT DIRECTION

12/06/2005 TRANSFERRED TO INVESTMENT MANAGEMENT -10000000.
ADVISORY ACCOUNT 26-14710,
DD - INVESTMENT CASH ACCOUNT
TRANSFERRED FROM DORIS DUKE BGI EQUITY
INDEX FUND ACCOUNT PER CLIENT DIRECTION

12/22/2005 TRANSFERRED TO INVESTMENT MANAGEMENT -10000000.
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT

TRANSFERRED FROM DORIS DUKE BGI EQUITY

INDEX FUND ACCOUNT

TOTAL OTHER DISBURSEMENTS....... N -187002690

OTHER RECEIPTS (INCOME)

01/03/2005 RECEIVED BY TRANSFER FROM INVESTMENT 20000000.
MANAGEMENT ADVISORY ACCOUNT 26-14710,
DD - INVESTMENT CASH ACCOUNT
TRANSFER FROM 26-14710 TO 26-14711 FOR

FUNDING

01/10/2005 RECEIVED BY TRANSFER FROM INVESTMENT 5,000,000.
MANAGEMENT ADVISORY ACCOUNT 26-14710,
DD - INVESTMENT CASH ACCOUNT
TRANSFER CASH FROM 26-14710 TO 26-14711
TO FUND FOR TRADE

08/03/2005 RECEIVED FUNDS BY WIRE TRANSFER FROM 6,233.
AMERICAS NYC BY FWR#004512,
WIRE IN # 118408

TOTM.I OTER RECEIPTSI-.IIIIII.-l.l.llll‘ll..l--I.Il-IIII 25006233.

Xb718 2000 DORIS DUKE CHARITABLE FOUNDATION 26-14711

6 -
STMT (S{3




DORIS‘ DUKE CHARITABLE FOUNDATION BGI EQUITY 13-7043679

EXPLANATION OF INCOME AND DEDUCTIONS

X r_EKE_EKE_® __§F . _§ §® ¥ ¥ ¥ F ¥ F ¥ ¥ ¥ E ¥ §* ¥ ¥® _§ __» 3% K § B % N R} §} » B |
—y—= N K K _E— 8 _8 B B EF F F B X _E &F § ®§F _F—:— 5 & B8 __°8 B 8 B B _§B__B& B N __J}N_

amy il EIN SEE IS oy N I e e 2 daa aam B I

CF BGI EQTY INDEX FD B LENDABLE "NON ERISA" 3,856,880.39

MFB NORTHN INSTL FDS DIVERSIFIED ASSETS POR 4,318.74

SHORT TERM INTEREST ADJUSTMENT -1,200.81
TOTAL NONQUALIFIED OTHER DIVIDENDS (ROUNDED) 3,859,998.00
TOTAL OTHER DIVIDENDS ;:;;;:;;;:aa
TOTAL DIVIDEND INCOME 3,859,998.00

OTHER INCOME

OTHER INCOME 2,068.47

CF BGI EQTY INDEX FD B LENDABLE "NON ERISA" 18,265.74
TOTAL OTHER INCOME (ROUNDED) 20,334.00
DEDUCTIONS

ALLOCABLE:
OTHER ALLOCABLE EXPENSE-PRINCIPAIL 49,299.10
TOTAL ALLOCABLE 49, 299.00
NET OTHER DEDUCTIONS 49, 299.00

XD576 2000 AOW690 656U 05/29/2006 15:02:42 26-14711 7 -
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DORIS DUKE CHARITABLE FOUNDATION BGI EQUITY

13-7043679
FEDERAL COMMON TRUST FUNDS
CF BGI EQTY INDEX FD B LENDABLE "NON ERISA" 112,992.88
TOTAL SHORT-TERM COMMON TRUST FUNDS (ROUNDED) 112,993.00
LONG~-TERM COMMON TRUST FUNDS
15% RATE COMMON TRUST FUNDS
CF BGI EQTY INDEX FD B LENDABLE "NON ERISA" 13692712.26
TOTAL 15% RATE COMMON TRUST FUNDS 13692712.00
TOTAL LONG-TERM COMMON TRUST FUNDS (ROUNDED) 13692712.00

xD576 2 000

AOW690 656U 05/29/2006 15:02:42 26-14711
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26-14725
Doris Duke Charitable Foundation
BGI US Debt Index Fund
For Year Ended 12/31/2005
2005 ANNUAL ACCOUNTING TO TAX INCOME RECONCILIATION

13-7043679

Accounting Annual Income & Expenses: Tax Annual Income & Expenses:
Dividends $ Dividends:
Interest (Net) 501,663 28 Domestic-(Qualified) $
Other Income (Net) Domestic-(Non-Qualified) 499,525 32
Accretion (O.1 D.) Foreign Div-(Qualified)
Amortization (Prem) Foreign Div-(Non-Qualified)
Non-Cash Dividend Foreign Taxes-(Non-qualified)
USGI-(Non-Qualified)
Total Inv Income 3 501,663 28 Return of Capital
Interest:
Fees and Expenses (3,391 57) Taxable Bonds
Corporate Interest
Total Accounting Income \ 498,271.71 OID - Corporate
Govt Interest
OID - US Gowvt
US Agency - ILL Exempt
Adjustments to Income per Tax Annuatl: US Mortgage Backed
Foreign Interest
MFB Northern instl Fds - 12/31/04 (5 35) Municipal Interest
MFB Northern instl Fds - 12/31/05 8 86 Interest Expense (2 21)
Miscellaneous Income
Late Posting of 2005 Barclay Mgmt Fee (840 34) L egal Fees
Trustee & Executor Fees
Agency Fees
Other Alloc Expense (4,231 91)
Other income 2,143 68
Partnership Receipts - Incorme
Total Adjusted Income $ 497,434.88 Total Income Tax Annuali $ 497,434.88
ANNUAL ACCOUNTING TO TAX GAIN/LOSS RECONCILIATION
Accounting Annual: Tax Annual Gain/Loss:
Total Realized Gain/Loss b (135,276.36) S-TG/L CTF $ (23,554.77)
S-T G/L- Current
CF Barclays U S Debt Index Fund (Cusip 066559CF0) L-T 20% G/L
2004 Sale Gain/Loss Adjustments 320,551 72 L-T 15% G/L-Current (15,721 43)
2004 Gain/Loss Adjustments (383,911.39) L-T 15% G/L- CTF (135,209 03)
2005 Gain/Loss Numbers Adjusted by Final Factors 24,150.80 L-T Quahfied 5-yr
Total Trade Adjusted Gain/Loss $ (174,485.23) Total Tax Annual Gain/Loss $ (174,485.23)

STT 15 C



13-704367%

Northern Trust

ACCOUNTNAME DORIS DUKE CHARITABLE TRUST BGI US DEBT INDEX
N
J

FUND 26-14725 »
Yillas
A

\ N/

THE NORTHERN TRUST COMPANY
P.O. BOX 804358
CHICAGO, IL 60680

AGENT/CUSTODIAN TAX INFORMATION LETTER

PRINCIPAL -
DORIS DUKE CHARITABLE FOUNDATION ID NUMBER XX-XXX3679
ATTN: DARLENE JONES
80 ROUTE 206 S TAX YEAR
HILLSBOROUGH, NJ 08876 BEGINNING 01/01/2005

ENDING 12/31/2005

ENTER THE AMOUNTS LISTED BELOW ON YOUR U S INCOME TAX RETURN

DIVIDEND INCOME:

QUALIFIED ccceccscccccccsccsccscccncsoncsacsccsccccncccssscecasaes NONE

TOTAL FOR YEAR e covcesesocssocsncnnnnnceccanaoanananonesss 499,525, 7
SHORT TERM GAINS OR LOSSES:

COMMON TRUST FUND GAIN OR LOSS .cccecececcccccccnscccsncnss -23,555.7
LONG TERM GAINS OR LOSSES:

COMMON TRUST FUND GAIN OR LOSS ..cccceececcccccscscsnoanssas -135,209.7

OTHER GAIN OR LOSS .ccccccecccccnccncanscscoccsccssscocncsss -15,721.
OTHER TAXABLE INCOME ...ccocccecccscccccsesosccscsnscscnsosasssos 2,144 .~

DEDUCTTIONS

INTEREST EXPENSE * & 5 ® 2 S 0 O O SO F O S S SO O 0 S PP OSSOSO S PSP SO S e S S SO 2-
OTHER DEDUCTIONS ® & & & & & 0 8 0 8 &8 GO 9 B S S S OO O S S P O O O SO -0 6 B e S S PO O eSS 4;232-1"

Report the amounts listed above onyour 20058 tax return. These may differ from payments actually received by you. The
difference may be caused by the exclusion of tax-exempt income, our agreed plan of remitting, fiduciary deduction, or vanance
between your taxable year and that of this account. If you have interests in other accounts, appropnate schedules will follow.

X605 300 DORIS DUKE CHARITABLE FOUNDATION 26-14725 577“—?— / 5—&




ACCOUNTNAME DORIS DUKRE CHARITABLE TRUST BGI US DEBT INDEX
FUND 26-14725

13-7043679
TRUST 1.0 NUMBER:

THE NORTHERN TRUST COMPANY

P.O. BOX 804358

CHICAGO, IL 60680

BENEFICIARY: DORIS DUKE CHARITABLE FOUNDATION |D.NUMBER: XX-XXX3679

ATTN: DARLENE JONES
80 ROUTE 206 S TAX YEAR

HILLSBOROUGH, NJ 08876 BEGINNING 01/01/2005
ENDING 12/31/2005

The following transactions have been extracted from the subject account to assist you in the preparation of your individual tax
return. The transactions are listed under three general headings of medical, taxes, and miscellaneous where applicable. They are
intended to cover those items the account paid on your behalf during the tax year that you may want to consider on your

individual tax return However, you wtll still want to check your statement of transactions for corrections and additions to the
following list

MI SCELLANEOTUS

OTHER DISBURSEMENTS

01/05/2005 TRANSFERRED TO INVESTMENT MANAGEMENT -5.
ADVISORY ACCOUNT 26-14710,
DD - INVESTMENT CASH ACCOUNT
TO MAINTAIN ZERO BALANCE

01/06/2005 TRANSFERRED TO INVESTMENT MANAGEMENT -41,603.
ADVISORY ACCOUNT 26-14710,
DD - INVESTMENT CASH ACCOUNT
TRANSFER FROM 26-14725 TO 26-14710
PER CLIENT DIRECTION

02/02/2005 TRANSFERRED TO INVESTMENT MANAGEMENT -2.
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT

RE: INTEREST

02/04/2005 TRANSFERRED TO INVESTMENT MANAGEMENT -40,111.
ADVISORY ACCOUNT 26-14710,
DD - INVESTMENT CASH ACCOUNT
PER CLIENT DIRECTION

03/02/2005 TRANSFERRED TO INVESTMENT MANAGEMENT -2.
ADVISORY ACCOUNT 26-14710,
DD - INVESTMENT CASH ACCOUNT

XD717 2 000

DORIS DUKE CHARITABLE FOUNDATION 26-14725




03/04/2005

04/04/2005

04/06/2005

05/03/2005

05/05/2005

06/02/72005

06/21/2005

07/08/2005

07/08/2005

TRANSFER OF CASH TO MAINTAIN ZERO
BALANCE

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT

PER CLIENT DIRECTION.

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT

TO MAINTAIN ZERO BALANCE

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT

PER CLIENT DIRECTION

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT
TRANSFER OF CASH TO MAINTAIN ZERO
BALANCE

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT

PER CLIENT DIRECTION

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT
TRANSFER OF CASH TO MAINTAIN ZERO
BALANCE.

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT
TRANSFER OF BGI REDEMPTIONS

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT
TRANSFER OF BGI REDEMPTIONS

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,

X718 2000  DORIS DUKE CHARITABLE FOUNDATION

26-14725

13-70436779

-42' 863 °

-40; 555.

-41' 981 ®

-38,938.
_48 .

-44, 307 °

ST 1SC.




08/05/2005

09/08/2005

10/06/2005

11/04/2005

12/07/2005

DD - INVESTMENT CASH ACCOUNT
TRANSFER OF BGI REDEMPTIONS

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT
TRANSFER OF BGI REDEMPTIONS

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT

RE: TRANSFER OF BGI REDEMPTIONS

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,

DD - INVESTMENT CASH ACCOUNT
TRANSFER OF BGI1 REDEMPTIONS

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,
DD - INVESTMENT CASH ACCOUNT
TRANSFER OF BGI REDEMPTIONS

TRANSFERRED TO INVESTMENT MANAGEMENT
ADVISORY ACCOUNT 26-14710,
DD - INVESTMENT CASH ACCOUNT
TRANSFER OF BGI REDEMPTIONS

TOTM OTHR DISB“SMS‘.III.II.II‘IIIIIIIIIIII.-G..I

XD718 2000 DORIS DUKE CHARITABLE FOUNDATION

26-14725

-41'1101

_41'498-

-41;924-

-40'237-

_43'332-

'\3_7043679

-498’525-




DORIS DUEKE CHARITABLE TRUST BGI US DEBT INDEX
13-7043679

EXPLANATION OF INCOME AND DEDUCTIONS

CF BARCLAYS U S DEBT INDEX FD B 499,425.19
MFB NORTHN INSTL FDS DIVERSIFIED ASSETS POR 97.92
SHORT TERM INTEREST ADJUSTMENT 2.21

TOTAL NONQUALIFIED OTHER DIVIDENDS (ROUNDED) 499,525.00

TOTAL OTHER DIVIDENDS 499, 525.00

TOTAL DIVIDEND INCOME 499,525.00

OTHER INCOME

CF BARCLAYS U S DEBT INDEX FD B 2,143.68

TOTAL OTHER INCOME (ROUNDED) 2,144.00

DEDUCTIONS

NONALLOCABLE:
SHORT TERM INTEREST ADJUSTMENT 2.21

TOTAL NONALLOCABLE (ROUNDED) 2.00

NET INTEREST EXPENSE 2.00

CONTINUED. .. STATEMENT 1

XD576 2 000

AOP333 656U 05/29/2006 16:27:48 26-14725 7 =




DORIS DURKE CHARITABLE TRUST BGI US DEBT INDEX

13-7043679
EXPLANATION OF INCOME AND DEDUCTIONS (Cont'd)
OTHER DEDUCTIONS
ALLOCABLE::
OTHER ALILOCABLE EXPENSE-PRINCIPAL 4,231.91
TOTAL ALLOCABLE 4,232.00
NET OTHER DEDUCTIONS 4,232.00
—STATEMENT 2
20 ROP333 656U 05/29/2006 16:27:48 26-14725
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DORIS DUKE CHARITABLE TRUST BGI US DEBT INDEX

13-7043679
FEDERAL COMMON TRUST FUNDS
SHORT-TERM COMMON TRUST FUNDS
CF BARCLAYS U S DEBT INDEX FD B -23,554.77
TOTAL SHORT-TERM COMMON TRUST FUNDS (ROUNDED) -23,555.00
LONG~-TERM COMMON TRUST FUNDS
15% RATE COMMON TRUST FUNDS
CF BARCLAYS U S DEBT INDEX FD B -135,209.03
TOTAL 15% RATE COMMON TRUST FUNDS -135,209.00
TOTAL LONG-TERM COMMON TRUST FUNDS (ROUNDED) -135,209.00

XD576 2 000

AOP333 656U 05/29/2006 16:27:48 26-14725
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ANNUAL ACCOUNTING TO TAX GAIN/LOSS RECONCILIATION

Accounting Annual:

Total Realized Gain/Loss®

Total Trade Adjusted Gain/Loss

5

5

26-14889
Doris Duke Charitable Foundation
Capital Guardian Global Equity
For Year Ended 12/31/2005

5,724,198.43

9,7/24,198.43

Tax Annual Gain/Loss:

S-T G/L (Post 5/6)
S-TG/L-CTF

L-T 20% G/L

L-T 15% G/L.-Current
L-T 15% CTF

L-T Qualitied 5-yr

Total Tax Annual Gain/Loss

>

13-7043679

1,731,600.11

(2,329 65)
3,994,927 97

5,724,198.43

SsTmMT 1S D




ACCOUNT NAME DORIS DUKE CAPITAL GUARDIAN GLOBAL EQUITY -/ 043679

- Northern Trust

THE NORTHERN TRUST COMPANY
P.O. BOX 804358

CHICAGO, IL 60680

AGENT/CUSTODIAN TAX INFORMATION LETTER

PRINCIPAL
DORIS DUKE CHARITABLE FOUNDATION ID NUMBER XX-XXX3679
ATTN: TOM CARNEY
80 ROUTE 206 S TAX YEAR
HILLSBOROUGH, NJ 08844 BEGINNING 01/01/2005

ENDING 12/31/2005

ENTER THE AMOUNTS LISTED BELOW ON YOUR U S INCOME TAX RETURN

DIVIDEND INCOME:
QUALIFIED ..¢ccc0¢ 00 cs e s s s s ec s s cescssessssscss s e ceco e e coo e 1,071,751.
TOTAL FOR YEAR .ccccccecoscccoscsnacscscncccsssssssssoscosssocssscsnsanses 1,137,712.
SHORT TERM GAINS OR LOSSES:

COMMON TRUST FUND GAIN OR LOSS ..... cscceesesnssccscscssssas 1,731,600.
LONG TERM GAINS OR LOSSES:

COMMON TRUST FUND GAIN OR LOSS ..cccccccccecancs cessessonne 3,994,928.

OTHER GAIN OR LOSS .cccceccccecccccaccacse cececesssscec s ¢ oo -2,330.

DEDUCTTIONS

IMEREST EXPENSE S« ® ®» & & % & & » & » & & & & % & & & & © &  » & & & & & & & & s D& " S 06 192.
OTHER DEDUCTIONS & ® & 9 9 ¥ O & 9 9 0 S " B D PSS PSS SO S PSP P O E PSS P PSS P P P e 325'471-

Report the amounts listed above onyour 2005 tax return. These may differ from payments actually received by you. The
difference may be caused by the exclusion of tax-exempt income, our agreed plan of remitting, fiduciary deduction, or vanance
between your taxable year and that of this account. If you have interests in other accounts, appropriate schedules will follow.

XGi0s 3000 DORIS DUKE CHARITABLE FOUNDATION 26-14889 577137‘/@




ACCOUNTNAME DORIS DUKE CAPITAL GUARDIAN GLOBAL EQUITY 13-7043479
| 26-14889

TRUST 1.D. NUMBER:

THE NORTHERN TRUST COMPANY
P.O. BOX 804358

CHICAGO, IL 60680

BENEFICIARY DORIS DUKE CHARITABLE FOUNDATION | D NUMBER
ATTN: TOM CARNEY

HILLSBOROUGH, NJ 08844 BEGINNING 01/01/2005
ENDING 12/31/2005

XX-XXX3679

The following transactions have been extracted from the subject account to assist you In the preparation of your individual tax
return The transactions are listed under three general headings of medical, taxes, and miscellaneous where applicable They are
intended to cover those items the account paid on your behalf during the tax year that you may want to consider on your

individual tax return However, you will still want to check your statement of transactions for corrections and additions to the
following list

MI SCELLANEUOTUS

OTHER DISBURSEMENTS

01/03/2005 TRANSFERRED TO INVESTMENT MANAGEMENT -3000000.
ADVISORY ACCOUNT 26-14710,
DD - INVESTMENT CASH ACCOUNT
REPRESENTING FUND REDEMPTION

03/04/2005 TRANSFERRED TO INVESTMENT MANAGEMENT -192.
ADVISORY ACCOUNT 26-14710,
DD - INVESTMENT CASH ACCOUNT
TRANSFER OF CASH TO MAINTAIN ZERO

BALANCE
TOTAL OTHER DISBURSEMENTS . . cccc0ccscccccccscccscscnccacsoos -3000192.
OTHER RECEIPTS (INCOME)
02/04/2005 RECEIVED BY TRANSFER FROM INVESTMENT 192.
MANAGEMENT ADVISORY ACCOUNT 26-14710,
DD - INVESTMENT CASH ACCOUNT
TRANSFER FROM 26-14710 TO 26-14889 TO
MAINTAIN ZERO BALANCE
TOTAL OTER RECEIPTS-..-..-.I.-III-.I....--.I-.-l..llll 192.

XD7i7 2 000

DORIS DUKE CHARITABLE FOUNDATION 26-14889




DORIS DUKE CAPITAL GUARDIAN GLOBAL EQUITY

EXPLANATION OF INCOME AND DEDUCTIONS

CF CAP GUARDIAN GLOBAL EQTY TXT #2555
TOTAL QUALIFIED OTHER DIVIDENDS (ROUNDED)

NONQUALIFIED OTHER DIVIDENDS

CF CAP GUARDIAN GLOBAL EQTY TXT #2555
MFB NORTHN INSTL FDS DIVERSIFIED ASSETS POR
SHORT TERM INTEREST ADJUSTMENT

TOTAL NONQUALIFIED OTHER DIVIDENDS (ROUNDED)
TOTAL OTHER DIVIDENDS

TOTAL DIVIDEND INCOME

DEDUCTIONS

NONALLOCABLE:
SHORT TERM INTEREST ADJUSTMENT

TOTAL NONALLOCABLE (ROUNDED)

NET INTEREST EXPENSE

CONTINUED. ..

XD576 2 000

AOC0912 656U 05/31/72006 10:57:26 26-14889

13-7043679

1,071,750.20

1,071,751.00

65,747 .41

21.39
192.48

192.489




DORIS DUKE CAPITAL GUARDIAN GLOBAL EQUITY

EXPLANATION OF INCOME AND DEDUCTIONS (Cont'd)

ALLOCABLE:
OTHER ALLOCABLE EXPENSE-PRINCIPAL 325,470.54
TOTAL ALLOCABLE 325,471.00
NET OTHER DEDUCTIONS 325,471.00

P2 A00912 656U 05/31/2006 10:57:26 26-14889 6 @
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DORIS DUKE CAPITAL GUARDIAN GLOBAL EQUITY
. 13-7043679

FEDERAL COMMON TRUST FUNDS

SHORT-TERM GAIN/LOSS - COMMON TRUST FUND 1,731,600.11

TOTAL SHORT-TERM COMMON TRUST FUNDS (ROUNDED) i 1,731,600.00

LONG-TERM COMMON TRUST FUNDS

15% RATE COMMON TRUST FUNDS

LONG-TERM 15% GAIN/LOSS - COMMON TRUST FUND 3,994,927 .97

TOTAL 15% RATE COMMON TRUST FUNDS 3,994,928.00

TOTAL LONG-TERM COMMON TRUST FUNDS (ROUNDED) 3,994,928.00

e E™ A00912 656U 05/31/2006 10:57:26 26-14889 jm’@
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. 13-7043679

26-15225
Doris Duke Charitable Foundation
Cap International Emerging Markets Growth Fund
For Year Ended 12/31/2005
ANNUAL ACCOUNTING TO TAX GAIN/LOSS RECONCILIATION

Accounting Annual: Tax Annual Gain/Loss:

Total Realized Gain/Loss: $ 21,523,784.85 S-T G/L (Post 5/6) $
S-T G/L- Current
L-T 20% G/L
L-T 15% G/L-Current
L-T 15% Capital Gain Dividend 21,523,784 85
L-T Qualfied 5-yr

Total Trade Adjusted Gain/Loss % 21,523,784.85 Total Tax Annual Gain/Loss $ 21,523,784.85

SIT (SE




ACCOUNTNAME: DD - CAP INTL EMG MKTS GROWTH FUND 26-15225%

13-7043679

Northern Trust

THE NORTHERN TRUST COMPANY
P.O. BOX 804358
CHICAGO, IL 60680

AGENT/CUSTODIAN TAX INFORMATION LETTER

PRINCIPAL:
DORIS DUKE CHARITABLE FOUNDATION I.D.NUMBER: XX -XXX3679
ATTN : TOM CARNEY
80 ROUTE 206 S TAX YEAR
HILLSBOROUGH, NJ 08844 BEGINNING 01/01/2005

ENDING 12/31/2005

ENTER THE AMOUNTS LISTED BELOW ON YOUR U.S. INCOME TAX RETURN

FOREIGN DIVIDEND INCOME:

QU L I I ED .. it i ittt ittt atonnoseancncessseeaecacaeancansossnsas 2,414,923.

TOTAL FOR YEAR ... i ittt ittt it teteesoceeceensecansanssseoss 2,414,923,
LONG TERM GAINS OR LOSSES:

CAPITAL GAIN DIVIDENDS ... it ittt ittt oeeneeeeceseoeessnaseas 21,523,785.

COUNTRY FOREIGN INCOME TAXES DATE PAID

OTHER COUNTRIES 2,414,923. 374,715. 12/31/2005

Report the amounts listed above onyour 2005 tax return. These may differ from payments actually received by you. The

difference may be caused by the exclusion of tax-exempt income, our agreed plan of remitting, fiduciary deduction, or vanance
between your taxable year and that of this account. If you have interests in other accounts, appropriate schedules will follow.

XG40 3000 DORIS DUKE CHARITABLE FOUNDATION 26-15225 57 7—3 4 EE—‘
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DD - CAP INTL EMG MKTS GROWTH FUND 26-15225

EXPLANATION OF INCOME AND DEDUCTIONS

__—___—-__-——-____-———--_——__——__——___
I S Sl e Sy ey T DI I T I I AT e T Y e S Y Tl EEar e SR S A T Spigly M e ST S Sy b IS S Mgl

Y el delelr el ST
I I B IS s e
e iy mi S G ap R W AR R AR SR e SR R

I S e s et T - - S - S e - S S Ea .

- s a = aEl S -G - - G T aEE - O e s o A o - S S e s -

MFO CAP INTL EMERGING MKTS GROWTH FD INC15 2,414,923.14
TOTAL QUALIFIED FOREIGN DIVIDENDS (ROUNDED) 2,414,923.00
TOTAL FOREIGN DIVIDENDS ;:;1;:;5;T66
TOTAL DIVIDEND INCOME ;:;i;:;égjaa

FOREIGN TAXES

I I I I AR T TN B S ey e e
Talee IEEET ST T Sy ™ R i ST S S S

MFO CAP INTL EMERGING MKTS GROWTH FD INC15 374,715.44

TOTAL FOREIGN TAXES (ROUNDED) 374,715.00

STATEMENT 1

XD576 2 000

AONO64 656U 05/30/2006 16:18:40 26-15225 4 -




13-7043679
DD - CAP INTL EMG MKTS GROWTH FUND 26-15225

. Doris Duke Charitable Foundation

FEDERAL CAPITAL GAIN DIVIDENDS

15% RATE CAPITAL GAIN DIVIDENDS

MFO CAP INTL EMERGING MKTS GROWTH FD INC15 21523784 .85
TOTAL 15% RATE CAPITAL GAIN DIVIDENDS 21523785.00
TOTAL LONG-TERM CAPITAL GAIN DIVIDENDS (ROUNDED) 21523785.00
STATEMENT 2

XD576 2 000

AON0O64 6560 05/30/2006 16:18:40 26-15225
ST (S2S
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13-7043679

26-14891
Doris Duke Charitable Foundation
GMO Emerging Market Fund il
For Year Ended 12/31/2005
ANNUAL ACCOUNTING TO TAX GAIN/LOSS RECONCILIATION

Accounting Annual. Tax Annual Gain/l.oss:
Total Realized Gain/Loss S 11,046,600.38 S-T G/L (Post 5/6) &
S-T G/L- Current
MFO GMO Emerging Markets (Cusip 362007601) L-T 20% G/L
Short Term Capital Gain reclassified as L-T 15% G/L-Current
Dividend Income (1,296,539.30) L-T 15% Capital Gain Dividend 9,750,061 08

L-T Qualified 5-yr

Total Trade Adjusted Gain/Loss $ 9,750,061.08 Total Tax Annual GainfLoss $ 9,750,061.08

STMT/5G
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13-7043677

% Northern Trust

THE NORTHERN TRUST COMPANY
P.O. BOX 804358
CHICAGO, IL 60680

AGENT/CUSTODIAN TAX INFORMATION LETTER

PRINCIPAL
DORIS DUKE CHARITABLE FOUNDATION ID. NUMBER: XX-XXX3679
ATTN: TOM CARNEY
80 ROUTE 206 S TAX YEAR
HILLSBOROUGH, NJ 08844 BEGINNING 01/01/2005

ENDING 12/31/2005

ENTER THE AMOUNTS LISTED BELOW ON YOUR U.S INCOME TAX RETURN

U.S. GOVERNMENT INTEREST REPORTED AS DIVIDENDS:

QUALIFIED . vcvceeeccococscsccsasossosssssaacsecscsssescsscscsssssass NONE

TOTAL FOR YEAR .. vcceccecscocsaccnanccscnsnssss ceeenanes C e 5,846.
FOREIGN DIVIDEND INCOME:

QUALIFIED .. veececcascsscscsnacsacsaccssssssssessssa Ceeessssaeena 698, 369.

TOTM FORYEA-R  ® & &4 &= & & & & & & & & > " BB E s P E S PSSP S Y 5 P Y P 1'352'895.
DIVIDEND INCOME:

QUALIFIED .c.c0cccccoocccscoccscscccssccosccsoscsssscsscsasancosseos 467 ,735.

TOTAL FOR YEAR .cccssccsscscssccscsssosscnsonaocoe Pesesseesse e e 1,886,374.
LONG TERM GAINS OR LOSSES:

CAPITAL GAIN DIVIDENDS ...¢csc¢c0sc000cc0ccccssas cscscsssssccs e 9,750,061.

TAXES DATE PAID

VARIOUS 1,352,895. 233,347. 12/31/2005

Report the amounts listed above onyour 2005 tax return. These may differ from payments actually received by you The

difference may be caused by the exclusion of tax-exempt income, our agreed plan of remitting, fiduciary deduction, or variance
between your taxable year and that of this account. If you have interests in other accounts, appropriate schedules will follow.

XG406 3000 DORIS DUKE CHARITABLE FOUNDATION 26-14891 Wﬁ@




DD - GMO EMG MARKETS FUND IIIXI 26-14891

Dari
oris Duke Charitable Foundaﬁon

EXPLANATION OF INCOME AND DEDUCTIONS

MFO GMO EMERGING MKT FD III
TOTAL NONQUALIFIED USGI DIVIDENDS (ROUNDED)

TOTAL USGI DIVIDENDS

FOREIGN DIVIDENDS

MFO GMO EMERGING MKT FD IIIX
TOTAL QUALIFIED FOREIGN DIVIDENDS (ROUNDED)

NONQUALIFIED FOREIGN DIVIDENDS

MFO GMO EMERGING MKT FD III
TOTAL NONQUALIFIED FOREIGN DIVIDENDS (ROUNDED)

TOTAL FOREIGN DIVIDENDS

OTHER DIVIDENDS

CONTINUED. ..

X0576 2 000

13-7043679

5,845.73
5,846.00
5,846.00

698,368.88
698,369.00

654,526.03
654,526.00
1,352,895.00

STATEMENT 15 6

AOP(045 656U 05/30/2006 17:50:20 26-14891 4




DD - GMO EMG MARKETS FUND III 26-14891
13-7043¢79

Doris Duke Charitable Foundation

EXPLANATION OF INCOME AND DEDUCTIONS (Cont'd)

MFO GMO EMERGING MKT FD III 467,734.75

TOTAL QUALIFIED OTHER DIVIDENDS (ROUNDED) 467,735.00

NONQUALIFIED OTHER DIVIDENDS

MFO GMO EMERGING MEKT FD III 1,418,639.11

TOTAL NONQUALIFIED OTHER DIVIDENDS (ROUNDED) 1,418,639.00

TOTAL OTHER DIVIDENDS 1,886,374.00

TOTAL DIVIDEND INCOME 3,245,115.00

FOREIGN TAXES

MFO GMO EMERGING MKT FD III 233,347 .24

TOTAL FOREIGN TAXES (ROUNDED) 233,347.00

XD576 2 000

STATEMENT ASG
5 -

AOPO45 656U 05/30/2006 17:50:20 26-14891




DD - GMO EMG MARKETS FUND III 26-14891 ’3‘7043679
Doris Duke Charitable Foundation

FEDERAL CAPITAL GAIN DIVIDENDS

LONG-TERM CAPITAL GAIN DIVIDENDS

15% RATE CAPITAL GAIN DIVIDENDS

MFO GMO EMERGING MKT FD III 9,750,061.08
TOTAL 15% RATE CAPITAL GAIN DIVIDENDS 9,750,061.00
TOTAL LONG-TERM CAPITAL GAIN DIVIDENDS (ROUNDED) 9,750,061.00

XD576 2 000

AOP045 656U 05/30/2006 17:50:20 26-14891 6 -
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Accounting Annual:
Total Realized Gain/lLoss:

Dividend Income Reclassified as Unrecaptured 1250 Gain
Dividend Income Reclassified as Long Term Gain
* 2004 Sales Adjusted by Retum of Capital

cost reductions

* 2005 Sales Adjusted by Retum of Capital
cost reductions

Total Trade Adjusted Gamn/loss

26-14888

Doris Duke Charitable Foundation
Heitman Real Estate Securities
For Year Ended 12/31/2005
ANNUAL ACCOUNTING TO TAX GAIN/LOSS RECONCILIATION

$ 12,945,744.70
$ 90,872.86
223,589.69
(178,499.52)

166,748 43

$___ 13,248456.16_

Tax Annual Gain/Loss:

13-7043679

S-T G/ (Post 5/6) $

S-T G/L- Current 2,058,699.78
Cap Gain Dist 90,872.86
L-T 15% G/L-Current 10,875,293.83
L-T 15% Capital Gain Dividend 223,589.69

L-T Qualified 5-yr

Total Tax Annual Gamn/Loss

$ __13,248,456.16_




ACCZUNTNAME DORIS DURE CHARITABLE FOUNDATION HEITMAN REAL

ESTATE SECURITIES 26-14888 . 13-7043679

A %) Northern Trust

L ¢

THE NORTHERN TRUST COMPANY
P.O. BOX 804358
CHICAGO, IL 60680

AGENT/CUSTODIAN TAX INFORMATION LETTER

PRINCIPAL:
DORIS DURKE CHARITABLE FOUNDATION .D.NUMBER: XX-XXX3679
ATTN: DARLENE JONES
80 ROUTE 206 S TAX YEAR
HILLSBOROUGH, NJ 08844 BEGINNING 01/01/2005

ENDING 12/31/2005
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