:1041

Department of the Treasury - Intemal Revenue Service

U.S. Income Tax Return for Estates and Trusts

2011

l OMB No. 1545-0092

A Check all that apply:

—

Decedent's estate
Simple trust
Complex trust

Qualified disability
trust

ESBT (S portion only)

Grantor type trust
Bankruptcy estate-
Ch.7

Bankruptcy estate-
Ch. 11

Pooled income fund

For calendar year 2011 or fiscal year beginning

, 2011, and ending

, 20

Name of estate or trust (If a grantor type trust, see the instructions.)

THE ANN D. ROMNEY BLIND TRUST

C Employer identification number

e entity created

Name and title of fiduciary

R. BRADFORD MALT, TRUSTEE

01/07/2003
E Nonexempt charitable and split-
interest trusts, check applicable
box(es), see instructions.

Number, street, and room or suite no. (If a P.O. box, see the instructions.)

ROPES & GRAY;PRUDENTIAL TOWER,800 BOYLSTON ST

Described In sec. 4947(a)(1). Check here

N gqn

if not & private foundation .

City or town, state, and ZIP code

BOSTON, MA 02199 Described in sec. 4847(a)(2)
8 ::ancl::; ?L eS:hedules K1 |F gg:ﬁléable nitial retumn L_l Final retum | | Amended retum | | Changein trusts name
instructions) » boxes: Change in fiduciary Change in fiduciary’s name Change in fiduciary's address
G Check here if the estate or filing trust made a section 645 election | . . » ! I
1 ’ntereSt InCOme ® * ¥ s e o 2 & e ¢ s w . " e e s & « o . . . . . * " e s & @ 1
2aTotal ordinary dividends, L. e e ] UNDER, TH RMS OF THE
b Qualified dividends allocable to: (1) Beneficiaries _____ (2)Estateortrust____TRUST INS IMENT, THIS
o| 3 Businessincome or (loss). Attach Schedule C or C-EZ (Form 1040) e e e, IS. A, GRANT®R TRUST AND
E| 4 Capital gain or (loss). Attach Schedule D (Form 1041) ceeveeevene....ALL INCOME4IS TAXABLE
2] 5 Rents, royalties, partnerships, other estates and trusts, etc. Attach Schedule E (Form 1040) . . TO. THE. GRAKTIOR AS SET
T | & Farmincome or (loss). Attach Schedule F (Form 1040) | . .. . . . e FORTH UNDER (1986 IRC
7 Ordinary gain or (loss). Attach Form 4797 _ e SECTIONS, 671-678.
8 Other income. Listtypeandamount ____________ .~ A STATEMENE |OF INCOME &
9 Total income. Combine lines 1, 2a, and 3 through 8 . . . . . . . . . e v DEDUCTIONS9 IIS ATTACHED
10 Interest. Check if Form 4952 is attached ™| [ .~ . . . . . e HERETO... . | 10
11 Taxes. ., . ,.,...... e e e e e e e e e e e e e e e e e e 11
12 Fiduciaryfees, , ., ... ... ... e e e e e e e e e e e e ... 12
13  Charitable deduction (from Schedule A, line 4 B .. e e e e . e P I
® 14 Attorney, accountant, and return preparerfees . ., . ... ... ....... e e e e e e e, . . 114
£ | 15a Other deductions not subject to the 2% floor (attach schedule) ., . ., .. ... ... .. ... . . 1 15a
® b Allowable miscellaneous itemized deductions subjecttothe 2% floor | . . ., ., . ... ...... .. ... |15b
$|16 Addlines 10 through 15b . . . . . e e . P 16
Q|17 Adjusted total income or {loss). Subtractline 16 fromline9, , . . . . . .. e e u7 .
18 Income distribution deduction (from Schedule B, line 15). Attach Schedules K-1 (Form 1041) , | . . . . e 18
19 Estate tax deduction including certain generation-skipping taxes (attach computation) , ., ., .. . e 19
20 Exemption . . ..., ., .. ......... . e . e e e e . .1 20
21 _Addlines 18 through20 . .., .. R > 21
22 Taxable income. Subtract line 21 from line 17. If a loss, see instructions e e e e e e e e . . 122
23 Total tax (from Schedule G, line?), ., , . . . .. ... ...... .. ... . e e e . .. p23
24 Payments: a 2011 estimated tax payments and amount applied from 2010 veturn . .. ... ... L24a
» b Estimated tax payments allocated to beneficiaries (fromForm1041-T) . . .. ... .. . e e .. l24b
S| cSubtractline 24bfrom e 24a « . . . . ... ... .. | 24¢
€|  d Taxpaid with Form 7004 (see instructions), . . . . . . ... .. e C .. |24d
E e Federal income tax withheld. If any is from Form(s) 1099, check ’I:I ,,,,,,,,,,, . e e e e .. 24
.g Other payments: f Foom2439 igForm4t3s ;Total P> | 24n
: 25 Total payments. Add lines 24c through 24e,and24h . . . . . . . . . . . ... e e e e . > 25
= 26 Estimated tax penalty (see instructions). . . « . . . ... .. e e e e e e e e e e e .| 286
27 Taxdue. If line 25 is smaller than the total of lines 23 and 26, enter amount owed. « « « « « » « .« . C e e e e 27
28 Overpayment If line 25 is larger than the total of lines 23 and 26, enter amount overpaid « « « « « . . . s . .| 28
29 Amount of line 28 to be: a Credited to 2012 estimated tax ™ ; bRefunded P | 29
Under penalties of perjury, | declare that | have examined this retum, including accompanying schedules and statements, and to the best of my knowledge and
. betief, I‘P is true, correct, apd complete. Declaration of preparer (other than taxpayer) is based on al?information of which preparer has any knowledge.
Hore| b BCV/EV/ETS T
} Signature of fiduciary gre Date EIN of fidusiary if a financial mstitdion | (se 'mﬂr_)?m Yes ,—]No
Print/Type preparer's name reparer's sighature Dat ) PTIN
Paid DANIEL P. FEHELEY é ’FM Q\a\ ve\em g
Preparer Fim's name p PRICEWATERHOUSECOOPERS LLP (\ Firm's EIN pw
Use Only| Fim's address p 125 HIGH STREET Phone no.
BOSTON, MA 02110

For Paperwork Reduction Act Notice, see the separate instructions.
JSA

1F 1010 2.000

Form 1041 (2011)



w1004

(Rev. November 2011)

Department of the Treasury
Intemal Revenue Service

Application for Automatic Extension of Time To File Certain
Business Income Tax, Information, and Other Returns

P File a separate application for each return.

P See separate instructions.

OMB No. 1545-0233

Name

THE ANN D. ROMNEY BLIND TRUST

identifying number

Print Number, street, and room or suite no. (If P.O. box, see instructions.)
or ROPES & GRAY; PRUDENTIAL TOWER, 800 BOYLSTON ST
Type

BOSTON, MA 02199

City. town, state, and ZIP code (If a foreign address, enter city, province or state, and country {follow the country's practice for entering postal code)).

Note. File request for extension by the due date of the return for which the extensionis granted, See instructionsbefore completing this form.

Automatic 5-Month Extension

1a Enter the form code for the return that this applicat _ion is for (see o I 0 I ST
Application Form Application Form
{s For: Code Is For: Code
Form 1065 . 09 Form 1041 (estate other than a bankruptcy estate) 04
Form 8804 31 Form 1041 (trust) 05
Automatic 6-Month Extension

b_Enter the form code for the return that this applicat ionisfor(seebelow) . . . . . . . . v v o v oo e ... . e s | ] T
Application Form Application Form
is For: Caode Is For: Code
Form 706-GS(D) 01 Form 1120-ND (section 4951 taxes) 20
Form 706-GS(T) 02 Form 1120-PC 21
Form 1041 (bankruptcy estate only) 03 Form 1120-POL 22
Form 1041-N 06 Form 1120-REIT 23
Form 1041-QFT 07 Form 1120-RIC 24
Form 1042 08 Form 1120S 25
Form 1065-B 10 Form 1120-SF 26
Form 1066 11 Form 3520-A 27
Form 1120 12 Form 8612 28
Form 1120-C 34 Form 8613 29
Form 1120-F 15 Form 8725 30
Form 1120-FSC . 16 Form 8831 32
Form 1120-H 17 Form 8876 33
Form 1120-L 18 Form 8924 35
Form 1120-ND 19 Form 8928 36
2 If the organization is a foreign corporation that does not have an office or place of business in the United States,
ChECK NEIE « =« « v i e e i e e e e et e e e e e e e e e e | 3
3 If the organization is a corporation and is the common parent of a group that intends to file a consolidated return,
CheCk here .« . o i e e e e e e e e e e e e >

If checked, attach a schedule, fisting the name, address, and Employer [dentification Number (EIN)for each member

covered by this application.

All Filers Must Complete This Part

4  Ifthe organization is a corporation or partnership that qualifies under Regulations section 1.6081-5, check here
________ ,20_____,andending __ _____

, Or tax year beginning

b Short tax year. If this tax year is less than 12 months, check the reason:

D Initial return D Final return

D Change in accounting period

D Consolidated return to be filed

6 Tentativetotaltax . . . v v it e e e e e e e e, 6 0
7 Total payments and credits (SE INSITUCHONS) « + v « v v v v i v vt e e vt e e s as e e e e ene e 7 0
8 _ Balance due. Subtract fine 7 from [ine 6 (SE@INSITUGHONS) « « « « « « 4 v ¢ v v v v v e r e e e e e 8 0

SA
1X0916 2.000

For Privacy Act and Paperwork Reduction Act Notice, see separate Instructions.
J

Form 7004 (Rev. 11-2011)



GOLDMAN SACHS HEDGE FUND PARTNERS II, LLC PARTNER
SCHEDULE K-1 SUPPORTING SCHEDULES R BRADFORD MALT TTEE THE ANN D ROPES & GRAY LLP

BOX 15, CODE P - OTHER CREDITS

U.8. WITHHOLDING TAX
TOTAL OTHER CREDITS

Page 5 of 22



BT LG(TEYY Charitable Deduction. Do not complete for a simple trust or a pooled income fund.

1 Amounts paid or permanently set aside for charitable purposes from gross income (see instructions) _ | . 1
2  Tax-exempt income allocable to charitable contributions (seeinstructionsy ... ... ... . 2
3 Subtractline 2 fromline 1, | | | e e e e e e e e e e e 3
4  Capital gains for the tax year allocated to corpus and paid or permanently set aside for charitable purposes 4
5 Addlines3and4 = | e e e e e e e e e e e et e e e §
6 Section 1202 exclusion allocable to capital gains paid or permanently set aside for charitable
purposes (seeinstructions) _ , . ., ... .. e e e e e e e e e e 6
7 Charitable deduction. Subtract line 6 from line 5. Enter here andonpagei.line13, ... .. .. R 7
Income Distribution Deduction
1 Adiustedtotal income (seelnstructions) , . ... 1
2 Adjusted tax-exemptinterest ... ... ... e e 2
3. Total net gain from Schedule D (Form 1041), line 15, column (1) (seeinstructions) , , , ., . . . .. e e 3
4  Enter amount from Schedule A, line 4 (minus any aflocable section 1202 exclusion) . . e e e e e 4
5 Capital gains for the tax year included on Schedule A, line 1 (seeinstructions) ., . ... ... ... e e e 5
6 Enter any gain from page 1, line 4, as a negative number. If page 1, line 4, is a loss, enter the loss
S BPOSHIVE RUMbEr . . . L L L 6
7  Distributable net income. Combine lines 1 through 6. If zero or less, enter-0- , , . . . . e r e e e e 7
8 If a complex trust, enter accounting income for the tax year as
determined under the governing instrument and applicable localtaw | , , . . . . . IJ ‘
9 Income required to be distributed currently e e e e e e e e e e e e e e e e e .. L8
10 Other amounts paid, credited, or otherwise required to be distributed |, | | | | e e e e e e e e e 10_
11 Total distributions. Add lines 9 and 10. If greater than line 8, see instructions | . e e e e e e 11
12 Enter the amount of tax-exempt income includedoniine 11 | |, | e e e e e e e e I I 3
13  Tentative income distribution deduction. Subtract line 12 from line N e e e . e 13
14 Tentative income distribution deduction. Subtract line 2 from line 7. If zero or less, enter -0~ e e e e 14
15 Income distribution deduction. Enter the smaller of line 13 or line 14 hereandonpage 1,6ne18 . . . .. .. .. 15
Tax Computation (see instructions)
1 Taxia Taxon taxable income (see instructions) e e e e e 1a
b Taxon lump-sum distributions. Attach Form 4972 1b
¢ Alternative minimum tax (from Schedule | (Form 1041), line 56) ... .. ic
d Total Add lines 1athrough1c. . . . .. e e e e e e e e e e e e e e e p| 1d
2a Foreign tax credit. Attach Form 1116 | e e e e e e e e e 2a
b General business credit. Attach Form 3800 _, , . . . ... .. ... e e e 2b
¢ Credit for prior year minimum tax. Attach Form 8801, , . ., . ... .. .. ... 2¢
d Bondcredits. Attach Form 8912 | ., ... .. ... ... .. ... .. 2d
3 Totalcredits. Addlines 2athrough2d . . . ., .. .. ... L L. P 3
4 Subtract line 3 from line 1d. If zero or less, enter -0- o m e ek h h e ke e h e e e e 4
5  Recapture taxes. Check if from: [:l Form 4255 D Form8611 . . . ., . ........... . 5
6 Household employment taxes. Attach Schedule H (Form1040) . ., . . ... .. e e e e e e e e e e [
7 Total tax. Add lines 4 through 6. Enter here and on page Lhine23 . . . ... . ... ... e e »i 7
Other Information Yes | No
1 Did the estate or trust receive tax-exempt income? If "Yes" attach a computation of the aliocation of expenses| X
Enter the amount of tax-exempt interest income and exempt-interest dividends b § ———— 48 .
2 Did the estate or trust receive all or any part of the earnings (salary, wages, and other compensation) of any
individual by reason of a contract assignment or similar amangement? e X
3 At any time during calendar year 2011, did the estate or trust have an interest in or a signature or other authority
over a bank, securities, or other financial account in a foreigncountry? L 1 X
See the instructions for exceptions and filing requirements for Form TD F 90-22.1. K “Yes," enter the name of the [
foreignoountry »
4 During the tax year, did the estate or trust receive a distributisn f;om—,—or—v-va—xsw _it—?t:e—_gr—a;t_oF_o—f,_ _o:_tr—al—wgf;r;r_ —t(;,—_a_
foreign trust? If “Yes," the estate or trust may have to file Form 3520. Seeinstructions . . . . ... .. ... ... ... ... ... X
5 Did the estate or trust receive, or pay, any qualified residence interest on seller-provided financing? If "Yes," see
the instructions for required attachment , , , . . . . . . . C e e e e e e e e e e e X
6 If this is an estate or a complex trust making the section 663(b) election, check here (seeinstructions) , . . . . ... ... .
7  To make a section 643(e)(3) election, attach Schedule D (Form 1041), and check here (see instructions) , _ . ., .. .. »
8 If the decedent’s estate has been open for more than 2 years, attach an explanation for the delay in closing the estate, and check here | | | | | »
9 Are any present or future trust beneficiaries skip persons? Seeinstructions. , . .. .. ... ... .... . e X
JsA Form 1041 (2011)

1F1620.2.000



TRUST I.D. NUMBER:
R. BRADFORD MALT,

BOSTON, MA 02199

GRANTOR:

QUALIFIED .....
TOTAL FOR YEAR

ORDINARY DIVIDENDS
QUALIFIED .....

TOTAL FOR YEAR

FOREIGN DIVIDENDS
QUALIFIED .....

TOTAL FOR YEAR

ANN D. ROMNEY

BE !uul, !! 02478

ACCOUNTNAME: THE ANN D. ROMNEY BLIND TRUST

TRUSTEE

ROPES & GRAY; PRUDENTIAL TOWER, 800 BOYLSTON ST

GRANTOR TAX INFORMATION LETTER

BEGINNING
ENDING

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

INCOME

U.S. GOVERNMENT INTEREST ..t it ttin et o eeeee e,
(ENTER ON FORM 1040, LINE 8A)

OTHER INTEREST INCOME . ..ttt iie it ine ettt e e e e,
(ENTER ON FORM 1040, LINE 8A)

FOREIGN INTEREST INCOME . .. iiinr ittt te e tee et e,
(ENTER ON FORM 1040, LINE 8A & FORM 1116)

U.S. GOVERNMENT INTEREST REPORTED AS DIVIDENDS

............................................

............................................

(ENTER ON FORM 1040, LINE 9a)

............................................

(SEE FORM 1040 INSTRUCTIONS)

............................................

(ENTER ON FORM 1040, LINE 92)

............................................

(SEE FORM 1040 INSTRUCTIONS)

............................................

(ENTER ON SCHEDULE B, PART II, LINE 5 & FORM 111e)
'SHORT TERM GAINS OR LOSSES:
PARTNERSHIP, TRUST/ESTATE, AND S CORP GAIN OR LOSS ........

(ENTER ON SCHEDULE D, LINE 5, COLUMN F)

OTHER CAPITAL GAIN OR LOSS ittt ittt ittt e e e
(ENTER ON SCHEDULE D, PART I, LINE 3)

SECTION 1256 GAIN OR LOSS ittt ittt ittt et i,
(SEE SCHEDULE D, LINE 4 INSTRUCTIONS)

LONG TERM GAINS OR LOSSES:
CAPITAL GAIN DISTRIBUTIONS
TOTAL FOR YEAR ottt it ittt ettt ettt et e e e e e

TAX YEAR
01/01/2011

12/31/2011

362,701,
599,527.

33,672.

156,157.

814,290.

1,593,540.

38,317.

64,686,

-939, 393.
~273,269.

35,634.

11,811.

Report the amounts listed above onyour 2 (01 ] 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 wilf follow.

1780361000 ANN D. ROMNEY




GRANTOR TAX INFORMATION LETTER, CONTINUATION

(ENTER ON SCHEDULE D, LINE 13, COLUMN F)
PARTNERSHIP, TRUST/ESTATE, AND S CORP GAIN OR LOSS
TOTAL FOR YEAR . ttvttett ettt e e e e e e e e 3,951,985,
(ENTER ON SCHEDULE D, LINE 12, COLUMN F)
BUSINESS PROPERTY GAIN OR LOSS

TOTAL FOR YEAR ottt ittt et e ettt e e e e e i -161,524.
(ENTER ON FORM 4797, PART I, COLUMN G)
UNRECAPTURED SECTION 1250 GAIN (PARTNERSHIPS/S CORP) ... 17,095,

(ENTER ON LINE 11 OF WORKSHEET FOR SCHED D, LINE 19)
OTHER CAPITAL GAIN OR LOSS :

TOTAL FOR YEAR .ttt it ittt ettt ettt e et e e e e i 1,380,263.
(ENTER ON SCHEDULE D, PART II, LINE 10, COLUMN E)
SECTION 1256 GAIN OR LOSS &ttt itine e e e e 53,450.
(SEE SCHEDULE D, LINE 11 INSTRUCTIONS)
ROYALTY INCOME .ttt ittt it ettt e et et e e e e e e e e, 1,608.
(ENTER ON SCHEDULE E, PART TI)
OTHER TAXABLE INCOME .. ... i nnennnn... et e ettt et e, 449,263.
(ENTER ON FORM 1040, LINE 21)
RENT/ROYALTY INCOME FROM ACTIVE/PASSIVE ACTIVITIES ........... -171,067.
(ENTER ON SCHEDULE E, PART 1I)
PARTNERSHIP INCOME FROM ACTIVE/PASSIVE ACTIVITIES .....v....... -1,116,358.
(ENTER ON SCHEDULE E, PART II)
S CORPORATION INCOME FROM ACTIVE/PASSIVE ACTIVITIES . ......... 2,064,546.

(ENTER ON SCHEDULE E, PART II)

DEDUCTTIONS

INVESTMENT INTEREST EXPENSE ...ttt ettt it 40,442,
(ENTER THE ABOVE ON SCHEDULE A, IF APPLICABLE)

CHARITABLE DEDUCTION .. ttit vttt e e e e e e i, 163.
(ENTER THE ABOVE ON SCHEDULE A, IF APPLICABLE)

OTHER DEDUCTIONS SUBJECT TO 2% AGI vt iie et meee e, 458,546,

(ENTER THE ABOVE ON SCHEDULE A, IF APPLICABLE)

QUALIFIETD PRODUCTION INFO

QUALIFIED PRODUCTION ACTIVITIES INCOME (QPAT) ..vvomnnnn. . -3,339.
W2 WAGES .t e

Report the amounts listed above onyour 2 ()11 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.

DTIZZO00 o D. ROMNEY




GRANTOR TAX INFORMATION LETTER, CONTINUATION

MISCELLANEOUS INFORMATION

TAX-EXEMPT INTEREST . ...ttt ettt e e 481.
(ENTER ON FORM 1040, LINE 8B)
(NO ALLOCATION AGAINST FEES OR COMMISSIONS
HAS BEEN MADE WITH YOUR TAX-EXEMPT INCOME)
NONTAXABLE DIVIDENDS ...ttt ettt et tnt e e e e e e e e 236.

T A X CREDTITS

FOREIGN TAX CREDIT INFORMATION:

(ENTER THE FOLLOWING ON FORM 1116 OR SCH. A IF APPLICABLE)

COUNTRY FOREIGN INCOME EXPENSES TAXES DATE PAID
VARIOUS 1,724,931. 546,275. 36,399. 12/31/2011
VARIOUS -23,514. 6,873. 303. 12/31/2011

CTHER INFORMATTION

FOREIGN INFORMATION:

LINE 16B: $15,656,336

LINE 16C: $12,372,273

LINE 16G: $419,409

LINE 16H: $10,808,369

QUALIFIED FOREIGN DIVIDENDS: $543,861

COLLECTIBLES (28%) GAIN/(LOSS): $2009

SECTION 1250 GAIN/(LOSS)-BUSINESS ASSETS: $481
SECTION 1250 GAIN/(LOSS)-PSHIP INTEREST: $9,844
SECTION 1250 GAIN/(LOSS): $17,095

SECTION 1231 15% GAIN/(LOSS): $(165,786)
SECTION 1231 25% GAIN/(LOSS): $7,230

Report the amounts listed above onyour 2311 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.

ANN D. ROMNEY



GRANTOR TAX INFORMATION LETTER, CONTINUATION

LINE 12: $2
LINE 13M: 315,211

DOMESTIC PRODUCTION ACTIVITIES INFORMATION:
GROSS RECEIPTS FROM DPGR: $386,439

GROSS RECEIPTS FROM ALIL SOURCES: $711,313
COGS ALLOCABLE TO DPGR: $331,304

COGS FROM ALL SOURCES: $596,215

EXPENSES ALLOCABLE TO DPGR: $60,203
EXPENSES ALLOCABLE TO NON-DPGR: $155,258
EXPENSES NOT DIRECTLY ALLOCABLE: $78,443
W-2 WAGES: $38,888

INTEREST EXPENSE: $62,099

LINE 15J: $57
LINE 15L: $27
LINE 15M: $25
LINE 15N: $302
LINE 15P US WITHHOLDING: &7
LINE 15P OTHER CREDITS: $11

AMT ITEMS:

LINE 17A: $(4,573)
LINE 17B: $(5,024)
LINE 17D: $6,175
LINE 17E: $10,786
LINE 17F: $6,734

TAX-EXEMPT INCOME AND NONDEDUCTIBLE EXPENSES:
LINE 18B: $423
LINE 18C: $4,095

SECTION 1291 TAX FROM FORM 8621: $24

STATE AND LOCAL TAXES PAID: $2,743

Report the amounts listed above on your 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.

XD712 2000 ANN D. ROMNEY



SCHEDULEE Supplemental Income and Loss OMB No. 1545-0074
(Form 1040) (From rental real estate, royalties, partnerships, %}1 1

S corporations, estates, trusts, REMICs, etc.)
Department of the Treasury Attachment
Internal Revenue Senvice (99) P Attach to Form 1040, 1040NR, or Form 1041. P See separate instructions. Sequence No. 13
Name(s) shown on return Your social security nu
THE ANN D. ROMNEY BLIND TRUST
A Did you make any payments in 2011 that would require you to file Form(s) 10997 (see instructions) Yes No
B If "Yes," did you or will you file all required Forms 10997 Yes No

Income or Loss From Rental Real Estate and Royaities Note. if you are in the business of renting personaf property, use
Schedule C or C-EZ (see instructions). If you are an individual, report farm rental income or loss from Form 4835 on page 2, line 40.

Caution. For each rental property fisted on line 1, check the box in the last column only if you owned that property as a member of a
qualified joint venture (QJV) reporting income not subject to self-employment tax.

1 | Physical address of each property-street, city, state, zip | Type-from list [2 g;’t; ?ezaclgoregaal rli?é d Fair Rental| Personal Qv
below report t%e %umyber of Days | Use Days
A days rented at fair rental | A N/A
BT T T T T T e e e value and days with B
B B e ettt retee et T L SRS S personal use. See
c SEE ATTACHED STMT (S) instructions. c
Type of Property:
1 Single Family Residence 3 Vacation/Short-Term Rental 5 Land 7  Self-Rental
2 Multi-Family Residence 4 Commercial 6 Royalties 8 Other (describe)
Income: Properties
A B C
3a_Merchant card and third party payments. For 2011, enter -0- . ..| 3a
b_Payments not reported to youonline3a , , . . . . . e e e e 3b
4  Total not including amounts on line 3a that are not
income (seeinstructions) . . . ... ....... c i) 4
Expenses:
5 Advertising ., ... L LS
6 Auto and travel (seeinstructions) , , ., .. ... ... ..... 6
7 Cleaningandmaintenance , . , ., . ., ............. 7
8 Commissions . , , , . e e 8
9 Insurance . . ... ... ... 9
10 Legal and other professicnalfees , , . .., . ... ... .... 10
11 Managementfees . ., . . ., . ., , .. ..., ...... .. 11
12 Mortgage interest paid to banks, efc. (see instructions) 12
13 Otherinterest | ... ... ... 13
14 Repairs | 14
15 Supplies ., . L 15
16 TaX6s . L 18
17 Utlifles L P I
18 Depreciation expense or depletion 18
9 Other(isy p _ 19
20 Total expenses. Add lines 5 through 19 20
21 Subtract line 20 from line 4. If result is a (loss), see
instructions to find out if you must file Form 6198, | | . . | 21
22 Deductible rental real estate loss after limitation, if any,
on Form 8582 (seeinstructions) , . . ., .. ... ....... 22 i i )
23a Total of all amounts reported on line 3a for all rentat properties | . .. .. .. ...... 23a
b Total of all amounts reported on line 3a for alf royalty properties |, .. ., ., .. .. .. 23b
¢ Total of all amounts reported on line 4 for all rental properties |, ., ., ... ... .. 23¢
d Total of all amounts reported on line 4 for al royafty properties. . . , .. ... ... ... 23d
e Total of all amounts reported on line 12 for all properties ... .... .. 23e
f Total of all amounts reported on line 18 for all properties . . , ., . . . .. .. ... .. 23f
g Total of all amounts reported on line 20 for all properties , . , ., . ... .. . ... 23g
24 Income. Add positive amounts shown on fine 21, Do notincludeanylosses . , ., , ... ........... . 24 1 ., 608.
25 Losses. Add royaity losses from line 21 and rental real estate losses from line 22. Enter total losses here. . . . . .. 025 K )
26 Total rental real estate and royalty income or (loss). Combine lines 24 and 25. Enter the result here.
If Parts I, Hil, IV, and line 40 on page 2 do not apply to you, also enter this amount on Form 1040, line
17, or Form 1040NR, line 18. Otherwise, include this amount in the total onlinedtonpage2 , . ... .. 26 1,608.
For Paperwork Reduction Act Notice, see your tax return instructions. Schedule E (Form 1040) 2011

S



Schedule E (Form 1040) 2011

Attachment Sequence No. 13 Page 2

Name(s) shown on return. Do not enter name and social security number if shown on other side.

THE ANN D. ROMNEY BLIND TRUST

Your social security number

Caution. The IRS compares amounts reported on

your tax return with amounts shown on Schedule(s) K-1.

Part il
any amount is not at risk, you must check the box in column (e} o

Income or Loss From Partnerships and S Corporations Note.

If you report a loss from an at-risk activity for which

n fine 28 and attach Form 6198, See instructions.

27 Are you reporting any loss not allowed in a prior year due to the at-

unallowed foss from a passive activity (if that loss was not reported on

risk or basis limitations, a prior year

Form 8582), or unreimbursed

Yes l:] No

partnership expenses? If you answered "Yes," see instructions before completing this section.
(b) Enter Pfor | {c} Check if (d) Employer (e) Check if
28 (a) Name partnership; S foreign identification any amount is
for S corporation parinership number not at risk
A
B ATTACHMENT 4
C
D
Passive Income and Loss Nonpassive Income and Loss
{f) Passive loss allowed (g) Passive income (h) Nonpassive loss (i) Section 179 expense (i) Nonpassive income
(attach Form 8582 if required) from Schedule K-1 from Schedule K-1 deduction from Form 4562 from Schedule K-1
A
B
C
D
29a Totals 2,115,241,
b Totals ~348,848, -989,272 ]
30 Add columns (g) and () of line29a . . . ... . e e 30 |1 2,115,241,
81 Add columns (f), (h). and (i) of line20b e P . 31 1(1,338,120. )
32 Total partnership and S corporation income or (loss). Combine lines 30 and 31. Enter the
result here and include in the total on line 41 below . . . . . . e . . e e e e e 32 777,121,

33 (a) Name iden(ts}?ci?giogjgber
A
B
Passive Income and Loss Nonpassive income and Loss
() Passive deduction or loss allowed (d) Passive income (e) Deduction or loss (f) Other income from
(attach Form 8582 if required) from Schedule K-1 from Schedule K-1 Schedule K-1
A
B
34a Totals
b Totals
35 Addcolumns (d)and (offinedda, e 35
36 Add columns (c) and (e) ofline34b_ . . e e 36 | ( )
37 Total estate and trust income or (loss). Combine lines 35 and 36. Enter the result here and
gaclude in the total on line 4T below + \ + o v o o v v v o v oo f e s e aee . 37
income or Loss From Real Esfate Mortgage Investment Conduits (REMICs) - Residual Holder
18 {a) Name {b) Employer identification (C)nggzzlse:%?slggz fzrgm (d) Taxable income (qet loss}) (e) Income from
number (see instructions) from Schedules Q, line 1b Schedules Q, line 3b
39 Combine columns (d) and (e) only. Enter the resuit here and include in the total on fine 41 below , . ., . . . . .. 39
Summary
40  Net farm rental income or (loss) from Form 4835, Also, complete line 42 below . .. 40
41 Total income or (loss). Combine lines 26, 32, 37, 39, and 40. Enter the resull hare and on Form 1040, line 17, or Form 1040NR, line 18 . . B> | 44 778,729.
42 Reconciliation of farming and fishing income. Enter your gross

farming and fishing income reported on Form 4835,
(Form 1065), box 14, code B: Schedule K-1 (Form 1

line 7; Schedule K-1
1208), box 17, code

U; and Schedule K-1 (Form 1041), line 14, code F (see instructions) ... .1 42 l
43 Reconciliation for real estate professionals. If you were a real estate

professional (see instructions), enter the net income or (loss) you reported

anywhere on Form 1040 or Form 1040NR from all rental real estate activities

in which you materially participated under the passive activity loss rules | , .| 43 ,

JSA
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Schedule E (Form 1040) 2011




RENT AND ROYALTY INCOME

Taxpayer's Name

THE ANN D. ROMNEY BLIND TRUST

DESCRIPTION OF PROPERTY TYPE FAIR RENTAL DAYS |PERSONAL USE DAYS| QJv

BCIP IT - D (OTHER)

X! Yes l No , Did you actively participate in the operation of the activity during the tax year?

ROYALTY INCOME S 87.
OTHER INCOME:

TOTAL GROSSINCOME - « « + « « L R T T R T T

87.

OTHER EXPENSES:

DEPRECIATION (SHOWN BELOW)
LESS: Beneficiary's Portion
AMORTIZATION
LESS: Beneficiary's Portion
DEPLETION _ , , . ., e N e e e e e e e e e e e e e e e e
LESS: Beneficiary's Portio
TOTAL EXPENSES

87.

Less Amount to
Rent or Royalty
Depreciation
Depletion
Investment Interest Expense

Other Expenses
Netlncome (Loss)toOthers . . . .. .. .. ... T

Net Rent or Royalty Income (Loss) | | .

87,

Deductible Rental Loss (if Applicable) » « « © « 4t it e e e e e e e e e

) {g) Depreciation (i) Life
b) Cost Dat
(a) Description of property ( ,) ost or R (c) Aa e ACRS | Bus. ® BaS'IS for in ® or
unadjusted basis acquired depreciation . Method
prior years rate

(j) Depreciation
for this year

JSA



RENT AND ROYALTY INCOME

Taxpayer's Name Identifying Number
THE ANN D. ROMNEY BLIND TRUST
DESCRIPTION OF PROPERTY TYPE FAIR RENTAL DAYS [PERSONAL USE DAYS| QJV

PROSPECT HARBOR INV
XI Yes l ) ‘ No Did you actively participate in the operation of the activity during the tax year?

ROYALTY INCOME . ..., e 31.

OTHER INCOME:

TOTAL GROSS INCOME « = = & = = ¢ ¢ ¢ & s 5 ¢ 2 ¢ ¢ 8 ¢ « o e 2 2 5 s « ¢ ¢ 2 6 v 4.« e e e r e e e e s e e e e e e e 31 .
OTHER EXPENSES:

DEPRECIATION (SHOWN BELOW) _ |
LESS: Beneficiary's Portion , |
AMORTIZATION
LESS: Beneficiary's Portion
DEPLETION ..
LESS: Beneficiary's Portion |
TOTALEXPENSES | . . . . ...ttt eine e, S,
TOTAL RENT OR ROYALTY INCOME (LOSS) * » = = = ¢ ¢ v n v ¢ 0w s v o v« “ e m x m s e wom b et ke s e n s ... 3 1 .
L.ess Amount to
Rentor Royalty | . . . . .
Depreciation

Depletion

Other Expenses

Netlncome (Loss}to Others . | . . L . . .. .. ittt e e e
Net Rent or Royalty Income (LOSS) . . . . . . . v v v u i i i e i ke e e e e e 31.

Deductible Rental Loss (if Applicable) « « » « « 1 r e e i e e e e i e e e e e e e e e e e e e e
SCHEDULE FOR DEPRECIATION CLAIMED

d) {e) . (g) Depreciation (i) Life

b) Cost Dat Basis f X -

(a) Description of property ( d') toz :))r . () ‘a Z ACRS | Bus. d(f) as:st.;or in M (Fh) or {}) Depreciation
unadjusted basis acquire epreciation prior years ethod rate for this year

JSA



RENT AND ROYALTY INCOME

Taxpayer's Name

THE ANN D. ROMNEY BLIND TRUST

DESCRIPTION OF PROPERTY

BC PTRS IX

TYPE

FAIR RENTAL DAYS

Identifying Number

PERSONAL USE DAYS| QJV

XI Yes l | No l Did you actively participate in the operation of the activity during the tax year?

ROYALTY INCOME

OTHER INCOME:

TOTAL GROSS INCOME --------------------------------------

OTHER EXPENSES:

DEPRECIATION (SHOWN BELOW)
LESS: Beneficiary's Portion
AMORTIZATION
LESS: Beneficiary's Portion
DEPLETION
LESS: Beneficiary's Portion _ |
TOTAL EXPENSES |,

........................................................

Less Amount to
Rent or Royalty
Depreciation

SCHEDULE FOR DEPRECIATION CLAIMED

(b) Cost or

Description of propert
@ rpt property unadjusted basis

(c) Date
acquired

(f) Basis for
depreciation

{g) Depreciation
in
prior years

)
Method

(j) Depreciation
for this year

TJotals - . . . . . v v v o o ..

JSA



RENT AND ROYALTY INCOME

Taxpayer's Name

THE _ANN D. ROMNEY BLIND TRUST

DESCRIPTION OF PROPERTY

SSS T

TYPE FAIR RENTAL DAYS

IXIYes I lNo

I Did you actively participate in the operation of the activity during the tax year?

" ROYALTY INCOME

OTHER INCOME:

TOTALGROSSINCOME + « ¢ = « ¢« ¢ v v vt v s s 4«

OTHER EXPENSES:

DEPRECIATION (SHOWN BELOW) |, , .,
LESS: Beneficiary's Portion
AMORTIZATION
LESS: Beneficiary's Portion
DEPLETION
LLESS: Beneficiary's Portion
TOTAL EXPENSES

...... ® e e 4 % ox w e ek e e owomowoa

Less Amount to
Rent or Royalty | , , .
Depreciation
Depletion

Net Rent or Royalty Income {Loss)
Deductible Rental Loss (if Applicable)

SCHEDULE FOR DEPRECIATION CLAIMED

(b) Cost or

a) Description of propert
@ ! property unadjusted basis

(f) Basis for (9) Depreciation ) (i) Life

Al ! .
CRS | Bus depreciation . n Method o
. prior years rate

(c) Date
acquired

(j) Depreciation
for this year

Totals -« « « « « v v v v v o .

JSA



RENT AND ROYALTY INCOME

Taxpayer's Name

THE ANN _D. ROMNEY BLIND TRUST

DESCRIPTION OF PROPERTY

SOLAMERE FOUNDERS FUND I-B LP

L Yes X No { Did you actively participate in the operation of the activity during the tax year?

TYPE

Identifying Number

FAIR RENTAL DAYS [PERSONAL USE DAYS| QJv

ROYALTY INCOME

OTHER INCOME:

e e e 1,092,

TOTAL GROSSINCOME « * = = + o &« 6 o 0 6ttt v b e v s e m s n e s s e e aews PR

1,092.

OTHER EXPENSES:

DEPRECIATION (SHOWN BELOW)
LESS: Beneficiary's Portion
AMORTIZATION
LESS: Beneficiary's Portion
DEPLETION

X% o4 e & omoE s s e womae s ow e oea

TOTAL RENT OR ROYALTY INCOME (LOSS) « = * - - - -

1,092,

Less Amount to
Rent or Royaity ,
Depreciation , ., .., .. ......
Depletion
Investment Interest Expense
Other Expenses
Net Income (Loss) to Others

Net Rent or Royalty Income (Loss)

Deductible Rental Loss (if Applicable) - - . . . . .

1,092,

SCHEDULE FOR DEPRECIATION CLAIMED

(b) Cost or

Description of propert
@ cription of property unadjusted basis

(c) Date
acquired

() Basis for
depreciation

(g) Depreciation ") (i) Life
in or
prior years Method rate

(j) Depreciation
for this year

JSA



RENT AND ROYALTY INCOME

THE ANN D. ROMNEY BLIND TRUST
DESCRIPTION OF PROPERTY TYPE FAIR RENTAL DAYS [PERSONAL USE DAYS| QJV

Taxpayer's Name Identifying Number

GS HEDGE FUND PARTNERS LLC

LI Yes | XI No Did you actively participate in the operation of the activity during the tax year?
ROYALTY INCOME oo, C e e 228.

OTHER INCOME:

TOTALGROSSINCOME « =« « =+ v 6« 4 c v b v st et o u ot bt n s e e s o na e L T T T 228,
OTHER EXPENSES:

DEPRECIATION (SHOWN BELOW)

LESS: Beneficiary's Portion
AMORTIZATION

LESS: Beneficiary's Portion
DEPLETION _ . .., e e e e e e e e e e e e e e e e e .

LESS: Beneficiary's Portio
TOTALEXPENSES | | | L L ittt e e e e e e e e e
TOTAL RENT OR ROYALTY INCOME (LOSS) + = = " v ¢ ¢t x 1 4 v m s 4 e b e xm ot e e e e e e “h e e ks e e [ 22 8 .
Less Amount to

Rent or Royalty

Depreciation

Depletion ,

Other Expenses
Net Income (Loss) to Others

L T L T

Net Rent or RoyaltyIncome (Loss) , . . . . . ... ......00u... N, e e 228.

Deductible Rental Loss (if Applicable) - v i i e e e e ke e e e ke e e e r e e e R
SCHEDULE FOR DEPRECIATION CLAIMED

. {g) Depreciation (i) Life
b} Cost ¢) Dat B f . -
(a) Description of property un (d') tzsd srsi a( ) U.z: Z ACRS | Bus. d(f) as:stfor in M (thh) 4 or Gy Depfecnatxon
adjus asis cquire epreciation prior years ethod | e for this year

Jotals « « o« o v a e e e e e e e e e e e e S
JSA




RENT AND ROYALTY INCOME

Taxpayer's Name

THE ANN D. ROMNEY BLIND TRUST

Identi

DESCRIPTION OF PROPERTY

GS HEDGE FUND PARTNERS

Il LILC

TYPE

FAIR RENTAL DAYS

ing Number

PERSONAL USE DAYS| QJv

l Yes l Xl No Did you actively participate in the operation of the activity during the tax year?

ROYALTY INCOME

OTHER INCOME:

166.

TOTAL GROSS INCOME « « « + - « - . ..

166.

OTHER EXPENSES:

DEPRECIATION (SHOWN BELOW)
LESS: Beneficiary's Portion
AMORTIZATION
LESS: Beneficiary's Portion
DEPLETION

TOTAL RENT OR ROYALTY INCOME (LOSS) + - - -

166.

Less Amount to
Rent or Royalty
Depreciation
Depletion

Other Expenses
Net Income {Loss) to Others
Net Rent or Royalty Income (Loss)

Deductible Rental Loss {if Applicable) « « « « v s e e e e e e e e e e e e e R I T R R T T

166.

SCHEDULE FOR DEPRECIATION CLAIMED

(a) Description of property

(b} Cost or (c) Date
unadjusted basis acquired

(f) Basis for
depreciation

{(g) Depreciation
in
prior years

(i) Life
or
rate

(j) Depreciation
for this year

Totals - -« « « & v v v v o h .

JSA



Sales of Business Property
(Also Involuntary Conversions and Recapture Amounts
Under Sections 179 and 280F(b)(2))

» Attach to your tax return, > See separate instructions.

om 4797

Department of the Treasury
Intemal Revenue Service

(99)

OMB No. 1545-0184

2011

Attachment
Sequence No. 27

Name(s) shown on return

THE ANN D. ROMNEY BLIND TRUST
1 Enter the gross proceeds from sales or exchanges reported to you for 2011 on Form(s) 1099-B or 1099-S (or
substitute statement) that you are including on line 2, 10, or 20 (see instructions)

Identifying number

Sales or Exchanges of Property Used in a Trade or Business and Involuntary Conversions From Other

Than Casualty or Theft - Most Property Held More Than 1 Year (see instructions)

(e) Depreciation {f) Cost or other .
2 {(a) Description (b) Date acquired | {c} Date soid (d) Gross aliowed or basis, plus Sﬁ?t?a"::‘tn (;rfg‘:nsfge
of property {mo., day, yr.) (mo., day, yr.) sales price allowable since improvements and sum of (d) and (e}
acquisition expense of sale €
ATTACHMENT 5 -161,524,
3 Gain, if any, from Form 4684, 1ne39 _ , , ., , ., . .. e e . e 3
4 Section 1231 gain from instaliment sales from Form 6262, ine 26 or 37 | , | e e e e e e e e 4
5 Section 1231 gain or (loss) from like-kind exchanges from Form 8824 , . . . | e e e e e e e 5
6 Gain, if any, from line 32, from cther than casualty or theft | | _ | e e e e e e e e . 6
7 Combine lines 2 through 6. Enter the gain or (loss) here and on the appropriate line as follows: , , , . . .. .. .. .| 7 -—161,524.
Partnerships (except electing large partnerships) and S corporations. Report the gain or (loss) following the '
instructions for Form 1065, Schedule K, line 10, or Form 1120S, Schedule K, line 9. Skip lines 8, 9, 11, and 12 below.
Individuals, partners, S corporation shareholders, and all others. If line 7 is zero or a loss, enter the amount from
line 7 on line 11 below and skip lines 8 and 9. If line 7 is a gain and you did not have any prior year section 1231
losses, or they were recaptured in an earlier year, enter the gain from line 7 as a long-term capital gain on the
Schedule D filed with your return and skip lines 8, 9, 11, and 12 below.
8 Nonrecaptured net section 1231 losses from prior years (see instructions) |, . . . . . . . . e e e e e e 8
9 Subtract line 8 from line 7. If zero or less, enter -0-. If line 9 is zero, enter the gain from line 7 on line 12 below. If line
9 is more than zero, enter the amount from line 8 on line 12 below and enter the gain from line 9 as a long-term
capital gain on the Schedule D filed with your return (seeinstructions) . . . . . . . « o v o W . . . . . 9
mominary Gains and Losses (see instructions)
10 Ordinary gains and losses not included on lines 11 through 186 (include property held 1 year or less):
1 Loss, ifany fromline? . ., ., ., .. e e e o i 161,524)
12 Gain, if any, from line 7 or amount from fine 8, ffapplicable , |, . . . . .., . ... ... ... 12
13 Gain ifany fromline 31 | L L 13
14 Netgain or (loss) from Form 4684, nes31and38a, , . . . . . . .. ... ... i 14
15 Ordinary gain from installment sales from Form 6252, line250r36 . . . ., .. . ... ... . ... ... ... 15
16 Ordinary gain or (loss) from like-kind exchanges from Form 8824 . . . .. ... .. .. ... .. .. . 16
17 Combinelines 10through 16, . | . . . .. ... ... . ... e e e 17 -161,524.
18 For all except individual returns, enter the amount from line 17 on the appropriate line of your return and skip lines a
and b below. For individual returns, complete lines a and b below:
a If the loss on line 11 includes a loss from Form 4684, line 35, column (b)(ii), enter that part of the loss here. Enter the
part of the loss from income-producing property on Schedule A (Form 1040), line 28, and the part of the loss from
property used as an emplaoyee on Schedule A (Form 1040), line 23. Identify as from "Form 4797, line 18a."
Seeinstructions | ., . .., e e e e e e e e e e e e e 18a
b Redetermine the gain or (loss) on fine 17 excluding the loss, if any, on line 18a. Enter here and on Form 1040, line 14 | 18b

For Paperwork Reduction Act Notice, see separate instructions.

JSA
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Form 4797 (2011)



Form 4797 (2011) M
IR  Gain From Disposition of Property Under Sections 1245, 1250, 1252, 1254, and 1

{see instructions)

18 (a) Description of section 1245, 1250, 1252, 1254, or 1255 property: (bzggiedgi?%?d ((%)o?a(}gyf‘;fg)
A
B
[
D
Property A Property B Property C Property D

These columns refate to the properties on lines 19A through 180. P>

20 Gross sales price (Note: See line 1 before completing.)l 20

21 Cost or other basis plus expense of sale , | . . | | 21
22 Depreciation (or depletion) allowed or allowable , | |22
23 Adjusted basis. Subtract line 22 fromline 21 | | | |23
24 Total gain. Subtract line 23 fromline20 . . ., .. . 24

25 If section 1245 property:
a Depreciation allowed or allowable from line 22 | | |25a

b Enter the smallerof line24or25a ., ... ... .250

26 If section 1250 property: If straight line depreciation was
used, enter -0- on line 26g, except for a corporation subject
to section 291.

a Additional depreciation after 1975 (see instructions) |26a
b Applicable percentage multiplied by the smaller of
line 24 or line 26a (see instructions) 26b

¢ Subtract line 26a from line 24. If residential rental property
or line 24 is not more than fine 26a, skip lines 26d and 26e _|{26¢
d Additional depreciation after 1969 and before 1976 |26d

e Enter the smallerof line 26c or 26d, . . , . . . . . 26e
f Section 281 amount (corporations only), , . , . . . 26f
g Add lines 26b, 26e,and26f , ., ., , . ... . ... 269

27 f section 1252 property: Skip this section if you did not
dispose of farmland or if this form is being completed for a
partnership (other than an electing large partnership).

a Soil, water, and land clearing expenses 27a

b Line 27a multiplied by applicable percentage (see instructions) 127 h
¢ Enterthesmaller of ine 24 0r27b6 , . ., . . .. .. 27¢

28 If section 1254 property:

a Intangible drilling and development costs, expenditures for
development of mines and other natural deposits, mining
exploration costs, and depletion (see instructions) | | | | 28a

b Enterthesmallerof line240or28a , . ... ... . 28b

29 if section 1255 property:

a Applicable percentage of payments excluded from

income under section 126 (see instructions) 293

b Enter the smaller of line 24 or 29a (see instructions).|29b
Summary of Part Hl Gains. Complete property columns A through D through line 29b before going to line 30.

30 Total gains for all properties. Add property columns Athrough D, line 24 ... 30
31 Add property columns A through D, lines 25b, 26g, 27c, 28b, and 29b. Enter hereandonline 13, _ . . 31
32 Subtract fine 31 from line 30. Enter the portion from casualty or theft on Form 4684, line 33. Enter the portion from

other than casualty or thefton Form 4797, line6 . . . . . . . .. .. .. ... .. ... 32

GCILEVA  Recapture Amounts Under Sections 179 and 280F(b){(2) When Business Use Drops to 50% or Less
(see instructions)

{a} Section (b) Section
179 280F(b}(2)
33 Section 178 expense deduction or depreciation allowable in prioryears . . .. .. 33
34 Recomputed depreciation (seeinstructions) , . .. .. ... 34
35 Recapture amount. Subtract line 34 from line 33. See the instructions for where to report . . . . . 35
Form 4797 (2011)
JSA



Form 8621 Information Return by a Shareholder of a Passive Foreign | owsno. 1s4s-1002
(Rev. December 2011) Investment Company or Qualified Electing Fund

Department of the Treasury . . Attachment

Internal Revenue Service P See separate instructions. Sequence No. 69
Name of shareholder Identifying number (see instructions)

THE ANN D. ROMNEY BLIND TRUST

Number, street, and room or suite no. (If a P.O. box, see instructions.) Shareholder tax year: calendar year 20 - 1 orother tax year

ROPES & GRAY; PRUDENTIAL TOWER, 800 BOYLSTON ST beginning +20 and ending .20

City or town, state, and ZIP code or country

BOSTGN, MA 02199
Check type of shareholder filing the return:  [X] individual [] Corporation [] Partnership [] S Corporation L] Nongrantor Trust [ ] Estate

Name of passive foreign investment company (PFIC) or qualified electing fund (QEF) Employer identification number (if any)

ALPSTAR CLO 2 P.L.C. N/&

Address (Enter number, street, city or town, and country.) Tax year of company or fund: calendar year 20 ; 5 or other
5 HARBOURMASTER PLACE, INTERNATIONAL FINAMCIAL SERVICES CENTRE tax year beginning , 20 and

ending ,20

DUBLIN 1, IRELAND
Elections (See instructions.)

A [] Election To Treat the PFIC as a QEF. 1, @ shareholder of a PFIC, elect to treat the PFIC as a QEF. Complete lines 1a through 2c of Part Ii.

B [] Deemed Sale Election. |, a shareholder on the first day of a PFIC's first tax year as a QEF, elect to recognize gain on the deemed sale of my
interest in the PFIC. Enter gain or loss on line 10f of Part IV.

C [] Deemed Dividend Election. 1, a shareholder on the first day of a PFIC's first tax year as a QEF that is a controlled foreign corporation (CFC),
elect to treat an amount equal to my share of the post-1986 earnings and profits of the CFC as an excess distribution. Enter this amount on

] line 10e of Part IV.

D [} Election To Extend Time For Payment of Tax. [, a shareholder of a QEF, elect to extend the time for payment of tax on the undistributed
earnings and profits of the QEF until this election is terminated. Complete lines 3a through 4c of Part Ii to calculate the tax that may be deferred.
Note: [f any portion of line 1a or line 2a of Part I is includible under section 951, you may not make this election.

Also, see sections 1294(c) and 1294(f) and the related regulations for events that terminate this election.

[] Election To Recognize Gain on Deemed Sale of PFIC. |, a shareholder of a former PFIC or a PFIC to which section 1297(d) applies, elect to
treat as an excess distribution the gain recognized on the deemed sale of my interest in the PFIC, or, if | qualify, my share of the PFIC's post-1986
earnings and profits deemed distributed, on the last day of its last tax year as a PFIC under section 1297(d). Enfer gain on line 10f of Part IV.

F [] Election To Mark-to-Market PFIC Stock. 1, a shareholder of a PFIC, elect to mark-to-market the PFIC stock that is marketable within the

meaning of section 1296(e). Complete Part Ill.

G [T] Deemed Dividend Election With Respect to a Section 1297(e) PFIC. 1, a shareholder of a section 1297(e) PFIC, within the meaning of
Regulations section 1.1291-9(j)}(2)(v), elect to make a deemed dividend election with respect to the Section 1297(e) PFIC. My holding period in
the stock of the Section 1297(e) PFIC includes the CFC qualification date, as defined in Regulations section 1.1297-3(d).

H [] Deemed Dividend Election With Respect to a Former PFIC. |, a shareholder of a former PFIC, within the meaning of Regulations section
1.1291-8()(2)(iv). elect to make a deemed dividend election with respect to the former PFIC. My holding period in the stock of the former PFIC
includes the termination date, as defined in Regulations section 1.1298-3(d).

:Uflf Income From a Qualified Electing Fund (QEF). All QEF shareholders complete lines 1a through 2c. If you are making
Election D, also complete lines 3a through 4c. (See instructions.)

m

1a Enter your pro rata share of the ordinary earnings of the QEF . . . . . . l 1a !
b Enter the portion of line 1a that is included in income under section 951 or that
may be excluded under section 1283(@y . . . . . o o L. I 1b [
€ Subtract line 1b from line 1a. Enter this amount on your tax return as ordinary income .
2a Enter your pro rata share of the total net capital gain ofthe QEF . . . . . LZa ‘
b Enter the portion of line 2a that is included in income under section 951 or that
may be excluded under section1293(g) . . . . . . . . . . . . I 2b I

C  Subtract tine 2b from line 2a. This amount is a net long-term capital gain. Enter this amount in Part I of the
Schedule D used for your income tax return. (See instructions.)

3a Addlines 1cand 2¢ e,

b Enter the total amount of cash and the fair market value of other property distributed

or deemed distributed to you during the tax year of the QEF. (See instructions.) . . 3b

¢ Enter the portion of line 3a not already included in line 3b that is attributable to
shares in the QEF that you disposed of, pledged, or otherwise transferred
duringthetaxyear . . . . . . . . . . . . . . . . . .3
Add lines 3b and 3¢

e Subtract line 3d from line 3a, and enter the difference (if zero or less, enter amount in brackets)

important: Ifline 3e is greater than zero, and no portion of line 1a or 2a is includible in income under section
851, you may make Election D with respect to the amount on line 3e.
4a Enter the total tax for the tax year (See instructions.) . . . . . . . . 4a

b Enter the total tax for the tax year determined without regard to the amount
enteredonlinede . . . . . . . . . . . . . . . . . . . |4b

¢ Subtract line 4b from fine 4a. This is the deferred tax, the time for payment of which is extended by
making Election D. See instructions .

For Disclosure, Privacy Act, and Paperwork Reduction Act Notice, see separate instructions. Form 8621 (Rev. 12-2011)




Form 8621 (Rev. 12-2011)
m Gain or (Loss) From Mark-to-Market Election (See instructions.)

Page 2

b

[

Fhg\4 Distributions From and Dispositions of Stock of a Section 1291 Fund (See instructions.)

Enter the fair market value of your PFIC stock at the end of the tax year .

Enter your adjusted basis in the stock at the end of the tax year

Subtract line 5b from line 5a. If a gain, do not complete lines 6 and 7. Include this amount as ordinary income
on your tax return. If a loss, go to line 6

Enter any unreversed inclusions (as defined in section 1296(d

Enter the loss from line 5c¢, but only to the extent of unreversed inclusions on fine 6. Include this amount as an
ordinary foss on your tax return . e e Lo

if you sold or otherwise disposed of any section 1296 stock (see |nstructlons) during the tax year:

Enter the fair market value of the stock on the date of sale or disposition

Enter the adjusted basis of the stock on the date of sale or disposition

Subtract line 8b from line 8a. If a gain, do not complete line 9. Include this amount as ordinary income on your
tax return. If aloss, goto line 9 . .

Enter any unreversed inclusions (as defined in section 1296(d))

Enter the loss from line 8c, but only to the extent of unreversed inclusions on line 9a. Include this amount as an
ordinary loss on your tax return. if the loss on line 8c exceeds unreversed inclusions on fine 9a, complete line 9¢

Enter the amount by which the loss on line 8¢ exceeds unreversed inclusions on line 9a. Include this amount on
your tax return according to the rules generally applicable for losses provided elsewhere in the Code and
regulations . L.

Note. See instructions in case of multxple dlsposmons

5a

5b

5¢c

8a

8b

8c

9a

8b

9c

Complete a separate Part |V for each excess distribution (see instructions).

10a  Enter your total distributions from the section 1291 fund during the current tax year with respect to the

applicable stock. If the holding period of the stock began in the current tax year, see instructions 10a 0
b Enter the total distributions (reduced by the por‘tions of such distributions that were excess distributions but

not included in income under section 1291(a)(1)(B)) made by the fund with respect to the applicable stock for

each of the 3 years preceding the current tax year (or if shorter, the portion of the sharehoider's holding period

before the current tax year) P, . 10b 0
¢ Divide line 10b by 3. (See instructions if the number of preceding tax years is less than 3. ) 10¢ 0
d  Multiply line 10c by 125% (1.25) 10d 0
e Subtract line 10d from line 10a. This amount, if more than zero, is the excess distribution with respect to the

applicable stock. If zero or less and you did not dispose of stock during the tax year, do not complete the

rest of Part IV. See instructions if you received more than one distribution during the current tax year. Also,

see instructions for rules for reporting a nonexcess distribution on your income tax return 10e g
f  Enter gain or loss from the disposition of stock of a section 1291 fund or former section 1291 fund. If a gain,

complete line 11. If a loss, show it in brackets and do not complete line 11 10f : 0

11a Attach a statement for each distribution and disposition. Show your holding period for each share of stock or

block of shares held. Allocate the excess distribution to each day in your holding period. Add all amounts that

are allocated to days in each tax year.
b Enter the total of the amounts determined in line 11a that are allocable to the current tax year and tax years before the

foreign corporation became a PFIC {pre-PFIC tax years). Enter these amounts on your income tax return as other income
¢ Enter the aggregate increases in tax (before credits) for each tax year in your holding period (other than the

current tax year and pre-PFIC years). (See instructions.) 1ic 0
d  Foreign tax credit. (See instructions.) .o . 11d
e  Subtract line 11d from line 11c. Enter this amount on your income tax return as addmonal tax.” (See instructions. ) 11e 0
T Determine interest on each net increase in tax determined on line 11e using the rates and methods of section

6621. Enter the aggregate amount of interest here. (See instructions.) 11f 0

Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011)

m Status of Prior Year Section 1294 Elections and Termination of Section 1294 Elections
g election. Complete lines 9 and 10 only if there is a partial

Page 3

Complete a separate column for each outstandin
termination of the section 1294 election.

10

Tax year of outstanding
election .

Undistributed earnings to
which the election relates
Deferred tax

Interest accrued on deferred
tax (line 3) as of the filing date
Event terminating efection
Earnings distributed or
deemed distributed during

the tax year .
Deferred tax due with this
return P
Accrued interest due with this
return Lo
Deferred tax outstanding after
partial termination of election .
Interest accrued after partial
termination of election

(i)

(it)

(i)

(iv)

\d)

(vi)

Form 8621 (Rev. 12-2011)



THE ANN D. ROMNEY BLIND TRUST —

SUPPLEMENT TO FORM 8621

NAME OF PFIC OR QEF:

DESCRIPTION ACQUIRED SOLD AMOUNT
ALPSTAR CLO 2 P.L.C. SALE 11/23/2010 02/24/2011 0.
TOTAL : 0.

The PFIC is held indirectly through Goldman Sachs Hedge Fund Partners, LLC
and Goldman Sachs Hedge Fund Partners II, LLC. The number of shares is
unknown.



THE ANN D. ROMNEY BLIND TRUST

Tax & Interest under §1291

PFICS SOLD/DISPOSED

Alpstar CLO2 P.L.C. 35% 4%
2010 2011 Total TAX  INTEREST
Holding Period 11/23/2010 2124/2011 Days 8621 8621
39.00 55.00 94 PTIV1ic PTIV11Mf
Line 10F
o] 2010 0.00 4] 0

2011 0.00
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3021

(Rev. December 2011)
Department of the Treasury
internal Revenue Service

Information Return by a Shareholder of a Passive Foreign
Investment Company or Qualified Electing Fund

» See separate instructions.

OMB No. 1545-1002

Attachment
Sequence No. 69

Name of shareholder

THE ANN D. ROMNEY BLIND TRUST
Number, street, and room or suite no. (If a P.O. box, see instructions.)

RCPES & GRAY; PRUDENTIAL TCWER, 800 BOYLSTON

ST

Identifying number (see instructions)

Shareholder tax year: calendar year 20 1 |
beginning , 20 and ending

or other tax year
,20

City or town, state, and ZIP code or country

BOSTON, MA 02199

Check type of shareholder filing the retun:  [¥] |ndividual [] Corporation [] Partnership [] S Corporation [ Nongrantor Trust [ Estate

Name of passive foreign investment company (PFIC) or qualified electing fund (QEF)

BRYANT PARK CDO LTD. (IOT 1)

Employer identification number (if any)

Address (Enter number, street, city or town, and country. )
P.O. BOX 90BGT, WALKER HOUSE, MARY STREET
GEORGE TOWN, GRAND CAYMAN, CAYMAN ISLANDS

N/&
Tax year of company or fund: calendar year 20 12 or other
tax year beginning , 20 and

ending , 20

Elections (See instructions.)

A [] Election To Treat the PFIC as a QEF, 1, a shareholder of a PFIC, elect to treat the PFIC as a QEF. Complete lines 1a through 2c of Part Ii.
B [] Deemed Sale Election. [, a shareholder on the first day of a PFIC's first tax year as a QEF, elect to recognize gain on the deemed sale of my

interest in the PFIC. Enter gain or loss on line 10f of Part IV.

C [[] Deemed Dividend Election. |, a shareholder on the first day of a PFIC's first tax year as a QEF that is a controlled foreign corporation (CFC),
elect to treat an amount equal to my share of the post-1986 earnings and profits of the CFC as an excess distribution. Enter this amount on

line 10e of Part IV.

D [7] Election To Extend Time For Payment of Tax. 1, a shareholder of a QEF, elect to extend the time for payment of tax on the undistributed
eamings and profits of the QEF until this election is terminated. Complete lines 3a through 4c of Part Il to calculate the tax that may be deferred.

Note: If any portion of line 1a or line 2a of Part Il is includible under section

951, you may not make this election.

Also, see sections 1294(c) and 1294(f) and the related regulations for events that terminate this election.

m

[] Election To Recognize Gain on Deemed Sale of PFIC. |, a shareholder of a former PFIC or a PFIC to which section 1297(d) applies, elect to

treat as an excess distribution the gain recognized on the deemed sale of my interest in the PFIC, or, if | qualify, my share of the PFIC’s post-1986

earnings and profits deemed distributed, on the last day of its fast tax year as

n

meaning of section 1296(e). Complete Part Iil.

@

a PFIC under section 1297(d). Enter gain on line 10f of Part IV.

[] Election To Mark-to-Market PFIC Stock. |, a sharehoider of a PFIC, elect to mark-to-market the PFIC stock that is marketable within the

[[] Deemed Dividend Election With Respect to a Section 1297(e} PFIC. |, a shareholder of a section 1297(e) PFIC, within the meaning of

Regulations section 1.1291-9(j)(2)(v), elect to make a deemed dividend election with respect to the Section 1297(e) PFIC. My holding period in
the stock of the Section 1297(e) PFIC includes the CFC qualification date, as defined in Regulations section 1.1297-3(d).

H [T} Deemed Dividend Election With Respect to a Former PFIC. |, a shareholder of a former PFIC, within the meaning of Regulations section
1.1291-9(])(2)(iv), elect to make a deemed dividend election with respect to the former PFIC. My holding period in the stack of the former PFIC

includes the termination date, as defined in Regulations section 1.1298-3(d).

CURlN Income From a Qualified Electing Fund (QEF). All QEF shareholders complete lines 1a through 2c. If you are making
Election D, also complete lines 3a through 4c. (See instructions.)
1a  Enter your pro rata share of the ordinary earnings of the QEF 1 ia l
b Enter the portion of line 1a that is included in income under section 951 or that
may be excluded under section 1293(g) 1b l
€ Subtract fine 1b from line 1a. Enter this amount on your tax return as ordinary income .
2a  Enter your pro rata share of the total net capital gain of the QEF [ 2a {
b Enter the portion of line 2a that is included in income under section 951 or that
may be excluded under section 1293(g) 2b I
€ Subtract line 2b from line 2a. This amount is a net long-term capital gain. Enter this amount in Part H of the
Schedule D used for your income tax return. (See instructions.)
3a Addlines 1icand 2¢ e e .o
b Enter the total amount of cash and the fair market value of other property distributed
or deemed distributed to you during the tax year of the QEF. (See instructions.) 3b
¢ Enter the portion of line 3a not already included in line 3b that is attributable to
shares in the QEF that you disposed of, pledged, or otherwise transferred
during the tax year e 3c
Add lines 3b and 3¢
e Subtract line 3d from line 3a, and enter the difference (if zero or less, enter amount in brackets)
Important: If line 3e is greater than zero, and no portion of line 1a or 2a is includible in income under section
951, you may make Election D with respect to the amount on line 3e.
4a  Enter the total tax for the tax year (See instructions.) 4a
b Enter the total tax for the tax year determined without regard to the amount
entered on fine 3e . 4b
c

Subtract line 4b from line 4a. This is the deferred tax, the time for payment of which is extended by
making Election D. See instructions . . .

sa For Disclosure, Privacy Act, and Paperwork Reduction Act Notice, see separate instructions.

Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011) Page 2
iG] Gain or (Loss) From Mark-to-Market Election (See instructions.)
5a Enter the fair market value of your PFIC stock at the end of the tax year . Sa
b Enter your adjusted basis in the stock at the end of the tax year 5b
¢ Subtract line 5b from line 5a. If a gain, do not complete lines 6 and 7. Include this amount as ordinary income
on your tax return. if a foss, go to line 6 e 5¢c
6 Enter any unreversed inclusions (as defined in section 1296(d)) 6
7 Enter the loss from line 5c, but only to the extent of unreversed inclusions on line 6. Include this amount as an
ordinary loss on your tax return . N .o 7
8  If you sold or otherwise disposed of any section 1296 stock (see instructions) durlng the tax year:
a Enter the fair market value of the stock on the date of sale or dispasition 8a
b Enter the adjusted basis of the stock on the date of sale or disposition 8h
¢ Subtract line 8b from line 8a. If a gain, do not complete line 9. Include this amount as ordinary income on your
tax return. If aloss, gotoline 9 . . Lo 8¢
8a Enter any unreversed inclusions (as defined in section 1296(d)) 9a
b Enter the loss from line 8c, but only to the extent of unreversed inclusions on line 9a. Include this amount as an
ordinary loss on your tax return. If the loss on line 8¢ exceeds unreversed inclusions on line 9a, complete line 9¢ b
¢ Enter the amount by which the loss on line 8¢ exceeds unreversed inclusions on line Sa. Include this amount on
your tax return according to the rules generaHy applicable for losses provided elsewhere in the Code and
regulations . . Lo e gc
Note. See instructions in case of multlple dlsposmons
PR Distributions From and Dispositions of Stock of a Section 1291 Fund (See instructions.)
Complete a separate Part |V for each excess distribution (see instructions).
10a  Enter your total distributions from the section 1291 fund during the current tax year with respect to the
applicable stock. If the holding period of the stock began in the current tax year, see instructions 10a )
b Enter the total distributions (reduced by the portions of such distributions that were excess distributions but
not included in income under section 1291(a)(1)(B)) made by the fund with respect to the applicable stock for
each of the 3 years preceding the current tax year (or if shorter, the portion of the shareholder's holding period
before the current tax year) e e e . 10b 0
c Divide line 10b by 3. (See instructions if the number of preceding tax years is less than 3. ) 10¢ 0
d  Multiply fine 10c by 125% (1.25) 10d 0
e Subtract line 10d from line 10a. This amount, if more than zero, is the excess distribution with respect to the
applicable stock. If zero or less and you did not dispose of stock during the tax year, do not complete the
rest of Part IV. See instructions if you received more than one distribution during the current tax year. Also,
see instructions for rules for reporting a nonexcess distribution on your income tax return 10e 0o
f Enter gain or loss from the disposition of stock of a section 1291 fund or former section 1291 fund. Ifa gain,
complete line 11. If a oss, show it in brackets and do not complete line 11 10f
11a  Attach a statement for each distribution and disposition. Show your holding period for each share of stock or
block of shares held. Allocate the excess distribution to each day in your holding period. Add all amounts that
are allocated to days in each tax year.
b Enter the total of the amounts determined in fine 11a that are allocable to the current tax year and tax years before the
foreign corporation became a PFIC (pre-PFIC tax years). Enter these amounts on your income tax return as other income
¢ Enter the aggregate increases in tax (before credits) for each tax year in your holding period (other than the
current tax year and pre-PFIC years). (See instructions.) Lo 1ic 1
Foreign tax credit. (See instructions.) .o F . 11d
e Subtract line 11d from line 11c. Enter this amount on your income tax return as "addmonal tax.” (See instructions.) 11e
f  Determine interest on each net increase in tax determined on line 11e using the rates and methods of section
6621. Enter the aggregate amount of interest here. (See instructions.) 11f o

Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011)

Page 3

termination of the section 1294 election.

Status of Prior Year Section 1294 Elections and Termination of Section 1294 Elections
Complete a separate column for each outstandin

g election. Complete lines 9 and 10 only if there is a partial

10

Tax year of outstanding
election .

Undistributed earnings to
which the election relates
Deferred tax

Interest accrued on deferred
tax (line 3) as of the filing date
Event terminating election
Earnings distributed or
deemed distributed during

the tax year .
Deferred tax due with this
return P
Accrued interest due with this
return R
Deferred tax outstanding after
partial termination of election .
Interest accrued after partial
termination of election

{i

(in)

(i)

(iv)

V)

(vi)

Form 8621 (Rev. 12-2011)



THE ANN D. ROMNEY BLIND TRUST —

SUPPLEMENT TO FORM 8621

NAME OF PFIC OR QEF:

BRYANT PARK CDO LTD. (LOT 1)

PART IV, LINE 11A - DIST AND DISP OF STOCK IN SECTION 1281 FUND

DESCRIPTION ACQUIRED SOLD AMOUNT
BRYANT PARK CDO LTD SALE 12/14/2010 05/03/2011 17.
TOTAL 17.

The PFIC is held indirectly through Goldman Sachs Hedge Fund Partners, LLC
and Goldman Sachs Hedge Fund Partners IT, LLC. The number of shares is
unknown.



THE ANN D. ROMNEY BLIND TRUST

Tax & Interest under §1291

PFICS SOLD/DISPOSED

Bryant Park CDO LTD. (Lot 1) 35% 4%
2010 2011 Total TAX  INTEREST
Holding Period 12/14/12010 513/2011 Days 8621 8621
18.00 123.00 141 PTIV11c PTIV1f
Line 10F
17 2010 217 1 0

2011 14.83



- 0021

(Rev. December 2011)
Department of the Treasury
Internal Revenue Service

Information Return by a Shareholder of a Passive Foreign
Investment Company or Qualified Electing Fund

P See separate instructions.

OMB No. 1545-1002

Attachment
Sequence No. 69

Name of shareholder

THE ANN D. ROMMEY BLIND TRUST

Number, street, and room or suite no. (If a P.O. box, see instructions.)

ROPES & GRAY; PRUDENTIAL TCWER, 800 BOYLSTON ST beginning

Identifying number (see instructions)

Shareholder tax year: calendar year 20 - |

or other tax year

, 20

City or town, state, and ZIP code or country

BOSTCN, MA 02199

Check type of shareholder filing the return: ] |ndividual  [] Corporation [] Parnership [ S Corporaton | ] Nongrantor Trust [ ] Estate

Name of passive foreign investment company (PFIC) or qualified electing fund (QEF)

BRYANT PARX CDO LTD. (LOT 2) N/R

Employer identification number (if any)

Address (Enter number, street, city or town, and country.)
tax year beginning
ending

P.0. BOX 208GT, WALKER HOUSE, MARY STREET
CEQRGE TOWN, GRAND CRYMAN, CAYMAN ISLANDS

Tax year of company or fund: calendar year 20 11 or other
.20 and

Elections (See instructions.)

A [] Election To Treat the PFIC as a QEF. |, @ shareholder of a PFIC, elect to treat the PFIC as a QEF. Complete lines 1a through 2c of Part Il.
B [T] Deemed Sale Election. |, a shareholder on the first day of a PFIC’s first tax year as a QEF, elect to recognize gain on the deemed sale of my

interest in the PFIC. Enter gain or loss on line 10f of Part IV.

C [[] Deemed Dividend Election. |, a shareholder on the first day of a PFIC’s first tax year as a QEF that is a controlled foreign corporation (CFC),
elect to treat an amount equal o my share of the post-1986 earnings and profits of the CFC as an excess distribution. Enter this amount on

line 10e of Part IV.

D [7] Election To Extend Time For Payment of Tax. |, a shareholder of a QEF, elect to extend the time for payment of tax on the undistributed
earnings and profits of the QEF until this election is terminated. Complete lines 3a through 4c of Part Il to calculate the tax that may be deferred.

Note: Ifany portion of line 1a or line 2a of Part Il is includible under section 951, you may not make this election.
Also, see sections 1294(c) and 1294(f) and the related regulations for events that terminate this election.
[] Election To Recognize Gain on Deemed Sale of PFIC. |, a shareholder of a former PFIC or a PFIC to which section 1297(d) applies, elect to

m

treat as an excess distribution the gain recognized on the deemed sale of my interest in the PFIC, or, if | qualify, my share of the PFIC’s post-1986
earnings and profits deemed distributed, on the last day of its last tax year as a PFIC under section 1297(d). Enter gain on line 10f of Part IV.

F [] Election To Mark-to-Market PFIC Stock. I, a shareholder of a PFIC, elect to mark-to-market the PFIC stock that is marketable within the

meaning of section 1296(e). Complete Part Iif.

G ["] Deemed Dividend Election With Respect to a Section 1297(e) PFIC. 1, a shareholder of a section 1287(e) PFIC, within the meaning of
Regulations section 1.1291-9(j)(2)(v), elect to make a deemed dividend election with respect to the Section 1297(e) PFIC. My holding period in
the stock of the Section 1297(e) PFIC includes the CFC qualification date, as defined in Regulations section 1.1297-3(d).

H [] Deemed Dividend Election With Respect to a Former PFIC. |, a shareholder of a former PFIC, within the meaning of Regulations section
1.1291-8(j)(2)(iv), elect to make a deemed dividend election with respect to the former PFIC. My holding period in the stock of the former PFIC

includes the termination date, as defined in Regulations section 1.1288-3(d).

Part Il Income From a Qualified Electing Fund (QEF). All QEF shareholders complete lines 1a through 2c. If you are making

Election D, also complete lines 3a through 4c. (See instructions.)

1a Enter your pro rata share of the ordinary earnings of the QEF .o l 1a [
b Enter the portion of line 1a that is included in income under section 951 or that
may be excluded under section 1293(g) 1b ]

€ Subtract line 1b from line 1a. Enter this amount on your tax return as ordinary income .
2a  Enter your pro rata share of the total net capital gain ofthe QEF . . . . . 2a
b Enter the portion of line 2a that is included in income under section 951 or that
may be excluded under section 1293(g) . . . . . . . . . . . . 2b [
¢ Subtract line 2b from line 2a. This amount is a net long-term capital gain. Enter this amount in Part It of the
Schedule D used for your income tax return. (See instructions.)
3a Addlines 1cand 2¢ e
b Enter the total amount of cash and the fair market value of other property distributed
or deemed distributed to you during the tax year of the QEF. (See instructions.) . . 3b
¢ Enter the portion of line 3a not already included in line 3b that is attributable to
shares in the QEF that you disposed of, pledged, or otherwise transferred
duringthetaxyear .. . . . . . . . . . . . . . . . .. 3c
Add lines 3b and 3c e e e
e Subtract line 3d from line 3a, and enter the difference (if zero or less, enter amount in brackets)
Important: If line 3e is greater than zero, and no portion of line 1a or 2a is includible in income under section
951, you may make Election D with respect to the amount on line 3e.
4a Enter the total tax for the tax year (See instructions.) . . . . . . . . 4a
b Enter the total tax for the tax year determined without regard to the amount
enteredontine3e . . . . . . . . . . . . . . . . . .. 4b
¢ Subtractline 4b from line 4a. This is the deferred tax, the time for payment of which is extended by

making Election D. See instructions . . . .

1SA For Disclosure, Privacy Act, and Paperwork Reduction Act Notice, see separate instructions.

Form 8621 (Rev. 12-2011)



Form 8621 {Rev. 12-2011) Page 2
pcUdlll  Gain or (Loss) From Mark-to-Market Election (See instructions.)
5a  Enter the fair market value of your PFIC stock at the end of the tax year . 5a
b Enter your adjusted basis in the stock at the end of the tax year 5b
¢ Subtract line 5b from line 5a. If a gain, do not complete lines 6 and 7. Include this amount as ordinary income
on your tax return. If a loss, go fo line 6 oL . 5¢
Enter any unreversed inclusions (as defined in section 1296(d)) 6
Enter the loss from line 5¢, but only to the extent of unreversed inclusions on line 6. Include this amount as an
ordinaryloss on yourtaxreturn . . . . . . . . . . . . . 7
8  If you sold or otherwise disposed of any section 1296 stock (see instructions) during the tax year:
a  Enter the fair market value of the stock on the date of sale or disposition 8a
b Enter the adjusted basis of the stock on the date of sale or disposition 8h
¢ Subtract line 8b from line 8a. If a gain, do not complete line 9. Include this amount as ordinary income on your
tax return. If a loss, goto line 9 . Lo . .. 8c
9a Enter any unreversed inclusions (as defined in section 1296(d)) 8a
b Enter the loss from line 8¢, but only to the extent of unreversed inclusions on line 9a. Include this amount as an
ordinary loss on your tax return. If the loss on line 8c exceeds unreversed inclusions on line 9a, complete line 9¢ 8Sb
¢ Enter the amount by which the ioss on line 8¢ exceeds unreversed inclusions on line 9a. Include this amount on
your tax return according to the rules generally applicable for losses provided elsewhere in the Code and
regulations . 9c
Note. See instructions in case of multiple dispositions.
N4\ Distributions From and Dispositions of Stock of a Section 1291 Fund (See instructions.)
Complete a separate Part |V for each excess distribution (see instructions).
10a  Enter your total distributions from the section 1291 fund during the current tax year with respect to the
applicable stock. if the holding period of the stock began in the current tax year, see instructions 10a 0
b Enter the total distributions (reduced by the portions of such distributions that were excess distributions but
not included in income under section 1291(a)(1)(B)) made by the fund with respect to the applicable stock for
each of the 3 years preceding the current tax year (or if shorter, the portion of the shareholder's holding period
before the current tax year) . S e, 10b 0
¢ Divide line 10b by 3. (See instructions if the number of preceding tax years is less than 3.) 10c a
d  Multiply line 10c by 125% (1.25) 10d 0
e Subtract line 10d from line 10a. This amount, if more than zero, is the excess distribution with respect to the
applicable stock. If zero or less and you did not dispose of stock during the tax year, do not complete the
rest of Part IV. See instructions if you received more than one distribution during the current tax year. Also,
see instructions for rules for reporting a nonexcess distribution on your income tax return 10e 0
f  Enter gain or loss from the disposition of stock of a section 1291 fund or former section 1291 fund. If a gain,
complete line 11. if a loss, show it in brackets and do not complete line 11 10f 1
11a  Attach a statement for each distribution and disposition. Show your holding period for each share of stock or
block of shares held. Allocate the excess distribution to each day in your holding period. Add all amounts that
are allocated to days in each tax year.
b Enterthe total of the amounts determined in fine 11a that are allocable to the current tax year and tax years before the
foreign corporation became a PFIC (pre-PFIC tax years). Enter these amounts on your income tax return as other income
¢ Enter the aggregate increases in tax (before credits) for each tax year in your holding period (other than the
current tax year and pre-PFIC years). (See instructions.) o 1ic 0
Foreign tax credit. {See instructions.) e 11d
€ Subtract line 11d from line 11c. Enter this amount on your income tax return as “additional tax.” (See instructions.) 11e 0
f  Determine interest on each net increase in tax determined on line 11e using the rates and methods of section i
6621. Enter the aggregate amount of interest here. (See instructions.) 11f

0
Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011)

Status of Prior Year Section 1294 Elections and Termination of Section 1294 Elections
g election. Complete lines 9 and 10 only if there is a partial

Page 3

Complete a separate column for each outstandin
termination of the section 1294 election.

10

Tax year of outstanding
election .

Undistributed earnings to
which the election relates
Deferred tax

Interest accrued on deferred
tax (line 3) as of the filing date
Event terminating election
Earnings distributed or
deemed distributed during

the tax year .
Deferred tax due with this
return o
Accrued interest due with this
return o
Deferred tax outstanding after
partial termination of election .
Interest accrued after partial
termination of election

U]

(i)

(i)

(iv)

1\

{vi)

Form 8621 (Rev. 12-2011)



THE ANN D. ROMNEY BLIND TRUST —

SUPPLEMENT TO FORM 8621

NAME OF PFIC OR QEF:

BRYANT PARK CDO LTD. (LOT 2)

PART IV, LINE 11A - DIST AND DISP OF STOCK IN SECTION 1291 FUND

DESCRIPTION ACQUIRED SOLD AMOUNT
BRYANT PARK CDO LTD SALE 12/14/2010 05/03/2011 1.
TOTAL 1.

The PFIC is held indirectly through Goldman Sachs Hedge Fund Partners, LLC
and Goldman Sachs Hedge Fund Partners II, LLC. The number of shares is
unknown.



THE ANN D. ROMNEY BLIND TRUST

Tax & Interest under §1291

PFICS SOLD/DISPOSED
Bryant Park CDO LTD. (Lot 2) 35% 4%
2010 2011 Total TAX  INTEREST
Holding Period 12/14i2010 5/3/2011 Days 8621 8621
18.00 123.00 141 PTIV11c PTIV 14f
Line 10F
1 2010 0.13 0 0

2011 0.87



Form 8621 Information Return by a Shareholder of a Passive Foreign | ows no. 15451002
(Rev. December 2011) Investment Company or Qualified Electing Fund
Department of the Treasury Attachment
Internal Revenue Service » See separate instructions. Sequence No. 69
Name of shareholder Identifying number (see instructions)
THE ANN D. ROMNEY BLIND TRUST
Number, street, and room or suite no. (If a P.O. box, see instructions.) Shareholder tax year: calendar year 20 - 1 orother tax year
beginning ,20 and ending ,20

ROPES & GRAY; PRUDENTIAL TCWER, 800 BOYLSTON ST
City or town, state, and ZIP code or country

BOSTON, MA (2199
Check type of shareholder filing the retun:  [X] Individual [ ] Corporation ] Partnership [ ] S Corporation [] Nongrantor Trust L Estate

Name of passive foreign investment company (PFIC) or qualified electing fund (QEF) Employer identification number (if any)

BRYANT PARK CpO LTD. (LOT 3) N/B .

Address (Enter number, street, city or town, and country.) Tax year of company or fund: calendar year 20 ; ; or other

P.0O. BCX 908GT, WALKER HOUSE, MARY STREET tex year beginning .20 and
ending , 20

GEORGE TOWN, CGRAND CAYMAN, CAYMAN ISLANDS
Elections (See instructions.)

A [] Election To Treat the PFIC as a QEF. I, @ shareholder of a PFIC, elect to treat the PFIC as a QEF. Complete lines 1a through 2c of Part /1.

B [] Deemed Sale Election. |, a shareholder on the first day of a PFIC’s first tax year as a QEF, elect to recognize gain on the deemed sale of my
interest in the PFIC. Enfer gain or loss on line 10f of Part IV.

C [] Deemed Dividend Election. 1, a shareholder on the first day of a PFIC’s first tax year as a QEF that is a controlied foreign corporation (CFC),
elect to treat an amount equal to my share of the post-1986 earnings and profits of the CFC as an excess distribution. Enter this amount on
line 10e of Part IV.

D [7] Election To Extend Time For Payment of Tax. |, a shareholder of a QEF, elect to extend the time for payment of tax on the undistributed
earnings and profits of the QEF until this election is terminated. Complete lines 3a through 4c of Part Il to calculate the tax that may be deferred.
Note: /fany portion of line 1a or line 2a of Part Il is includible under section 951, you may not make this election.

Also, see sections 1294(c) and 1294(f) and the related reguiations for events that terminate this election,

E [] Election To Recognize Gain on Deemed Sale of PFIC. 1, a shareholder of a former PFIC or a PFIC to which section 1 297(d) applies, elect to
treat as an excess distribution the gain recognized on the deemed sale of my interest in the PFIC, or, if | qualify, my share of the PFIC’s post-1986
earnings and profits deemed distributed, on the last day of its last tax year as a PFIC under section 1 287(d). Enter gain on line 10f of Part IV.

F [ Election To Mark-to-Market PFIC Stock. |, a shareholder of a PFIC, elect to mark-to-market the PFIC stock that is marketable within the
meaning of section 1296(e). Complete Part ill.

G [[] Deemed Dividend Election With Respect to a Section 1297(e) PFIC. |, a shareholder of a section 1297(e) PFIC, within the meaning of
Regulations section 1.1291-9()(2)(v), elect to make a deemed dividend election with respect to the Section 1297(e) PFIC. My holding period in
the stock of the Section 1297(e) PFIC includes the CFC qualification date, as defined in Regulations section 1.1297-3(d).

H [] Deemed Dividend Election With Respect to a Former PFIC. |, a shareholder of a former PFIC, within the meaning of Regulations section
1.1291-9()(2)(iv). elect to make a deemed dividend election with respect to the former PFIC. My holding period in the stock of the former PFIC
includes the termination date, as defined in Regulations section 1.1298-3(d).

FUAlE  Income From a Qualified Electing Fund (QEF). All QEF shareholders complete lines 1a through 2c. If you are making
Election D, also complete lines 3a through 4c. (See instructions.)

1a  Enter your pro rata share of the ordinary eamings of the QEF . . . . . . 1 1a |
b Enter the portion of line 1a that is included in income under section 951 or that
may be excluded under section 1293(g) . . . . . . . . . . . . 1b '
¢ Subtract line 1b from line 1a. Enter this amount on your tax return as ordinary income .
2a  Enter your pro rata share of the total net capital gain of the QEF . . . . . 2a
b Enter the portion of line 2a that is included in income under section 951 or that
may be excluded under section1283(g) . . . . . . . . . . . . 2b |

¢ Subtract line 2b from line 2a. This amount is a net long-term capital gain. Enter this amount in Part Il of the
Schedule D used for your income tax return. (See instructions.)

3a Addlines 1cand 2¢ e

b Enter the total amount of cash and the fair market value of other property distributed

or deemed distributed to you during the tax year of the QEF. (See instructions.) . . 3b

¢ Enter the portion of line 3a not already included in line 3b that is attributable to
shares in the QEF that you disposed of, pledged, or otherwise transferred
during the taxyear . . . . . . . . . . . . . . . . .. 3c
Add lines 3b and 3c e e

e Subtract line 3d from line 3a, and enter the difference (if zero or less, enter amount in brackets)

Important: Ifline 3e is greater than zero, and no portion of line 1a or 2a is includible in income under section
951, you may make Election D with respect to the amount on line 3e.
4a Enter the total tax for the tax year (See instructions.) . . . . . . . . 4a

b Enter the total tax for the tax year determined without regard to the amount
enteredonline3e. . . . . . . . . . . . . . . . . . . |4b

¢ Subtract line 4b from line 4a. This is the deferred tax, the time for payment of which is extended by
making Election D. See instructions .

SA For Disclosure, Privacy Act, and Paperwork Reduction Act Notice, see separate instructions. Form 8621 (Rev. 12-2011)




Form 8621 (Rev. 12-2011) Page 2
Ul Gain or (Loss) From Mark-to-Market Election (See instructions.)
5a  Enter the fair market value of your PFIC stock at the end of the tax year . 5a
b Enter your adjusted basis in the stock at the end of the tax year 5b
Subtract line 5b from line 5a. If a gain, do not complete lines 6 and 7. Include this amount as ordinary income
on your tax return. If a loss, go to line 6 R 5¢
6  Enter any unreversed inclusions (as defined in section 1296(d)) 6
Enter the loss from line 5c¢, but only to the extent of unreversed inclusions on line 6. include this amount as an
ordinary loss on your tax return . .o P . 7
8  If you sold or otherwise disposed of any section 1296 stock (see mstructlons) dunng the tax year:
a Enter the fair market value of the stock on the date of sale or disposition 8a
b Enter the adjusted basis of the stock on the date of sale or disposition 8b
¢ Subtract line 8b from line 8a. If a gain, do not complete line 9. Include this amount as ordinary income on your
tax return. f a loss, go to line 9 . .o . 8¢
8a Enter any unreversed inclusions (as defined in section 1296(d)) 9a
b Enter the loss from line 8c, but only to the extent of unreversed inclusions on line 9a. Include this amount as an
ordinary loss on your tax return. if the loss on line 8¢ exceeds unreversed inclusions on line 9a, complete line 9¢ 8Sb
¢ Enter the amount by which the foss on fine 8¢ exceeds unreversed inclusions on line 9a. Include this amount on
your tax return according to the rules generally applicable for losses provided elsewhere in the Code and
regulations . Lo gc
Note. See mstrucﬂons in case of mult«ple dlsposmons
P13\ Distributions From and Dispositions of Stock of a Section 1291 Fund (See instructions.)
Complete a separate Part |V for each excess distribution (see instructions).
10a  Enter your total distributions from the section 1291 fund during the current tax year with respect to the
applicable stock. If the holding period of the stock began in the current tax year, see instructions 10a 13
b Enter the total distributions (reduced by the portions of such distributions that were excess distributions but
not included in income under section 1291(a){1)(B)) made by the fund with respect to the applicable stock for
each of the 3 years preceding the current tax year (or if shorter, the portion of the shareholder's holding period
before the current tax year) R e . 10b 0
¢ Divide line 10b by 3. (See instructions if the number of preced:ng tax years is less than 3. ) 10c 0
d  Multiply line 10c by 125% (1.25) 10d 0
e Subtract line 10d from line 10a. This amount, if more than zero, is the excess distribution with respect to the
applicable stock. If zero or less and you did not dispose of stock during the tax year, do not complete the
rest of Part IV. See instructions if you received more than one distribution during the current tax year. Also,
see instructions for rules for reporting a nonexcess distribution on your income tax return 10e s
f  Enter gain or ioss from the disposition of stock of a section 1291 fund or former section 1291 fund. If a gain,
complete line 11. if a loss, show it in brackets and do not complete line 11 10f
11a Attach a statement for each distribution and disposition. Show your holding period for each share of stock or
block of shares held. Allocate the excess distribution to each day in your holding period. Add afl amounts that
are allocated to days in each tax year.
b Enter the total of the amounts determined in line 11a that are allocable to the current tax year and tax years before the
foreign corporation became a PFIC (pre-PFIC tax years). Enter these amounts on your income tax return as other income
¢ Enter the aggregate increases in tax (before credits) for each tax year in your holding period (other than the
current tax year and pre-PFiC years). {See instructions.) Lo 11c i
Foreign tax credit. (See instructions.) .. .o . 11d
e Subtract line 11d from line 11c. Enter this amount on your income tax return as “addltlonal tax.” (See instructions. ) 11e ]
f  Determine interest on each net increase in tax determined on line 11e using the rates and methods of section
6621. Enter the aggregate amount of interest here. (See instructions.) 11f

Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011)

Page 3

Status of Prior Year Section 1294 Elections and Termination of Section 1294 Elections

Complete a separate column for each outstanding election. Complete lines 9 and 10 only if there is a partial

termination of the section 1294 election.

10

Tax year of outstanding
election .

Undistributed earnings to
which the election relates
Deferred tax .
Interest accrued on deferred
tax (line 3) as of the filing date
Event terminating election
Earnings distributed or
deemed distributed during

the tax year .
Deferred tax due with this
return Lo
Accrued interest due with this
return e
Deferred tax outstanding after
partial termination of election .
Interest accrued after partial
termination of election

U]

(i)

(i)

(iv)

(v)

(vi)

Form 8621 (Rev. 12-2011)



THE ANN D. ROMNEY BLIND TRUST —

SUPPLEMENT TO FORM 8621

NAME OF PFIC OR QEF:

BRYANT PARK CDO LTD. (LOT 3)

PART IV, LINE 11A - DIST AND DISP OF STOCK IN SECTION 1291 FUND

BRYANT PARK CDO LTD. (LOT 3) 12/14/2010 6.

TOTAL 6.

The PFIC is held indirectly through Goldman Sachs Hedge Fund Partners, LLC
and Goldman Sachs Hedge Fund Partners II, LLC. The number of shares is
unknown.



THE ANN D. ROMNEY BLIND TRUST

Tax & Interest under §1291

PFICS STILL HELD
Bryant Park CDO LTD. (Lot 3)
2010 2011
Holding Period 12/14/2010  12/31/2011
18.00 365.00
Line 10E
6 2010 0.28

2011 5.72

35% 4%
Total TAX  INTEREST
Days 8621 8621

383 PTIV1ic PTIV1Hf

0 0



8021

(Rev. December 2011)
Department of the Treasury
Internal Revenue Service

Information Return by a Shareholder of a Passive Foreign
Investment Company or Qualified Electing Fund

» See separate instructions.

OMB No. 1545-1002

Attachment
Sequence No. 69

Name of shareholder

Identifying number (see instructions)

THE ANN D. ROMMEY BLIND TRUST

Number, street, and room or suite no. (If a P.O. box, see instructions.)

Shareholder tax year: calendar year 20 11  orother tax year

ROPES & GRAY; PRUDENTIAL TCWER, 800 BOYLSTON ST beginning .20 and ending .20

City or town, state, and ZIP code or country

BOSTCN, MA $21¢9

Check type of shareholder filing the retumn: [ Individual [ Corporation [] Partnership [] S Corporation L] Nongrantor Trust [ ] Estate
Name of passive foreign investment company (PFIC) or qualified electing fund (QEF) Employer identification number (if any)

BRYANT PARK TDO LTD. (LOT 4) N/A

Address (Enter number, street, city or town, and country.) Tax year of company or fund: calendar year 20 11 or other

?.0. BOX S908GT, WALKER HOUSE, MARY STREET tax year beginning , 20 and
GEORGE TOWN, GRAND CAYMAN, CAYMAM ISLANDS ending 120

Elections (See instructions.)

A [ Election To Treat the PFIC as a QEF. |, a shareholder of a PFIC, elect to treat the PFIC as a QEF. Compilete lines 1a through 2c of Part Il

B [T] Deemed Sale Election. |, a shareholder on the first day of a PFIC's first tax year as a QEF, elect to recognize gain on the deemed sale of my
interest in the PFIC. Enter gain or loss on line 10f of Part IV.

C [] Deemed Dividend Election. 1, a shareholder on the first day of a PFIC's first tax year as a QEF that is a controlled foreign corporation (CFC),
elect to treat an amount equal to my share of the post-1986 earnings and profits of the CFC as an excess distribution. Enter this amount on
line 10e of Part IV.

D [T} Election To Extend Time For Payment of Tax. 1, a shareholder of a QEF, elect to extend the time for payment of tax on the undistributed
earnings and profits of the QEF until this election is terminated. Complete lines 3a through 4c of Part Il to calculate the tax that may be deferred.
Note: If any portion of line 1a or line 2a of Part Il is includible under section 951 , You may not make this election.

Also, see sections 1294(c) and 1294(f) and the related reguiations for events that terminate this electior.

E [] Election To Recognize Gain on Deemed Sale of PFIC. 1, a shareholder of a former PFIC or a PFIC to which section 1297(d) applies, elect to
treat as an excess distribution the gain recognized on the deemed sale of my interest in the PFIC, or, if | qualify, my share of the PFIC's post-1986
earnings and profits deemed distributed, on the last day of its last tax year as a PFIC under section 1297(d). Enter gain on line 10f of Part |V.

F [] Election To Mark-to-Market PFIC Stock. l, a shareholder of a PFIC, elect to mark-to-market the PFIC stock that is marketable within the
meaning of section 1296(e). Complete Part Ili.

G [[] Deemed Dividend Election With Respect to a Section 1297(e) PFIC. [, a shareholder of a section 1297(e) PFIC, within the meaning of
Regulations section 1.1291-9(j}(2)(v), elect to make a deemed dividend election with respect to the Section 1297(e) PFIC. My holiding period in
the stock of the Section 1297(e) PFIC includes the CFC qualification date, as defined in Regulations section 1.1297-3(d).

H [[] Deemed Dividend Election With Respect to a Former PFIC. |, a shareholder of a former PFIC, within the meaning of Regulations section
1.1291-9(G)(2)(iv), elect to make a deemed dividend election with respect to the former PFIC. My holding period in the stock of the former PFIC
includes the termination date, as defined in Regulations section 1.1298-3(d).

Part 1l Income From a Qualified Electing Fund (QEF). All QEF shareholders complete lines 1a through 2c. If you are making
Election D, also complete lines 3a through 4c. (See instructions.)
ta Enter your pro rata share of the ordinary eamnings of the QEF .. ] 1a l
b Enter the portion of line 1a that is included in income under section 951 or that
may be excluded under section 1293(g) .. 1b l
¢ Subtract line 1b from line 1a. Enter this amount on your tax return as ordinary income .
2a  Enter your pro rata share of the total net capital gain of the QEF 1 2a I
b Enter the portion of line 2a that is included in income under section 951 or that
may be excluded under section 1293(g) 2b !
€ Subtract line 2b from line 2a. This amount is a net long-term capital gain. Enter this amount in Part Il of the
Schedule D used for your income tax return. (See instructions.)
3a Addlines 1c and 2¢ e
b Enter the total amount of cash and the fair market value of other property distributed
or deemed distributed to you during the tax year of the QEF. (See instructions.) 3b
¢ Enter the portion of line 3a not already included in line 3b that is attributable to
shares in the QEF that you disposed of, pledged, or otherwise transferred
during the tax year e 3c
d Add lines 3b and 3¢

4a  Enter the total tax for the tax year (See instructions.) 4a
b Enter the total tax for the tax year determined without regard to the amount
entered on line 3e . . o 4b
c

Subtract line 3d from line 3a, and enter the difference (if zero or less, enter amount in brackets)

Important: i line 3e is greater than zero, and no portion of line 1a or 2a is includible in income under section
951, you may make Election D with respect to the amount on line 3e.

Subtract line 4b from line 4a. This is the deferred tax, the time for payment of which is extended by
making Election D. See instructions . L

1S For Disclosure, Privacy Act, and Paperwork Reduction Act Notice, see separate instructions.

Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011) Page 2
CUdlll  Gain or (Loss) From Mark-to-Market Election (See instructions.)
5a Enter the fair market value of your PFIC stock at the end of the tax year . Sa
b Enter your adjusted basis in the stock at the end of the tax year 5b
¢ Subtract line 5b from line 5a. If a gain, do not complete lines 6 and 7. include this amount as ordinary income
on your tax return. If a loss, go to line 6 R R 5¢
6  Enter any unreversed inclusions (as defined in section 1296(d)) 6
Enter the loss from line 5¢, but only to the extent of unreversed inclusions on fine 6. Include this amount as an
ordinary loss on your tax return . S, 7
8  If you sold or otherwise disposed of any section 1296 stock (see instructions) during the tax year:
a  Enter the fair market value of the stock on the date of sale or disposition 8a
b Enter the adjusted basis of the stock on the date of sale or disposition 8b
€ Subtract line 8b from line 8a. If a gain, do not complete line 9. Include this amount as ordinary income on your
taxreturn. iffaloss, gotoline 9 . P . 8c
9a Enter any unreversed inclusions (as defined in section 1296(d)) 9a
b Enter the loss from line 8c, but only to the extent of unreversed inclusions on fine 9a. Include this amount as an
ordinary loss on your tax return. If the loss on fine 8¢ exceeds unreversed inclusions on line 9a, complete line 9¢ 9b
¢ Enter the amount by which the loss on line 8¢ exceeds unreversed inclusions on line 9a. Include this amount on
your tax return according to the rules generally applicable for losses provided elsewhere in the Code and
regulations . 9c
Note. See instructions in case of multiple dispositions.
E3id Distributions From and Dispositions of Stock of a Section 1291 Fund (See instructions.)
Complete a separate Part |V for each excess distribution (see instructions).
10a  Enter your total distributions from the section 1291 fund during the current tax year with respect to the
applicable stock. If the holding period of the stock began in the current tax year, see instructions 10a 0
b Enter the total distributions (reduced by the portions of such distributions that were excess distributions but
' not included in income under section 1281(a)(1)(B)) made by the fund with respect to the applicable stock for
each of the 3 years preceding the current tax year (or if shorter, the portion of the shareholder's holding period
before the current tax year) . e, 10b 0
¢ Divide line 10b by 3. (See instructions if the number of preceding tax years is less than 3.) 10¢ 0
d  Mulitiply line 10c by 125% (1.25) 10d 0
e Subtract line 10d from line 10a. This amount, if more than zero, is the excess distribution with respect to the
applicable stock. If zero or less and you did not dispose of stock during the tax year, do not complete the
rest of Part IV. See instructions if you received more than one distribution during the current tax year. Also,
see instructions for rules for reporting a nonexcess distribution on your income tax return 10e 0
f  Enter gain or loss from the disposition of stock of a section 1291 fund or former section 1291 fund. if a gain,
complete line 11. If a foss, show it in brackets and do not complete line 11 . 10f
11a  Attach a statement for each distribution and disposition. Show your holding period for each share of stock or
block of shares held. Allocate the excess distribution to each day in your holding period. Add all amounts that
are allocated to days in each tax year.
b Enter the total of the amounts determined in fine 11a that are allocable to the current tax year and tax years before the
foreign corporation became a PFIC (pre-PFIC tax years). Enter these amounts on your income tax return as other income
¢ Enter the aggregate increases in tax (before credits) for each tax year in your holding period (other than the
current tax year and pre-PFIC years). (See instructions.) e 11c s
Foreign tax credit. (See instructions.) e 11d
e Subtract line 11d from line 11c. Enter this amount on your income tax return as “additional tax.” (See instructions. ) 11e !
f  Determine interest on each net increase in tax determined on line 11e using the rates and methods of section
6621. Enter the aggregate amount of interest here. (See instructions.) 11f

Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011)

Page 3

Status of Prior Year Section 1294 Elections and Termination of Section 1294 Elections

Complete a separate column for each outstanding election. Complete lines 9 and 10 only if there is a partial

termination of the section 1294 election.

10

Tax year of outstanding
election . ..
Undistributed earnings to
which the election relates
Deferred tax .
Interest accrued on deferred
tax (line 3) as of the filing date
Event terminating election
Earnings distributed or
deemed distributed during

the tax year .
Deferred tax due with this
return PN
Accrued interest due with this
return AN
Deferred tax outstanding after
partial termination of election .
Interest accrued after partial
termination of election

(M

(i)

(i)

(iv)

V)

(vi)

Form 8621 (Rev. 12-2011)



THE ANN D. ROMNEY BLIND TRUST —

SUPPLEMENT TO FORM 8621

NAME OF PFIC OR QEF:

BRYANT PARK CDO LTD. (LOT 4)

PART IV, LINE 11A - DIST AND DISP OF STOCK IN SECTION 1291 FUND

BRYANT PARK CDO LTD. (LOT 4) 12/14/2010 0.

TOTAL 0.

The PFIC is held indirectly through Goldman Sachs Hedge Fund Partners, LLC
and Goldman Sachs Hedge Fund Partners II, LLC. The number of shares is
unknown.



THE ANN D. ROMNEY BLIND TRUST

Tax & Interest under §1291

PFICS STILL HELD
Bryant Park CDO LTD. (Lot 4) 35% 4%
2010 2011 Total TAX  INTEREST
Holding Period 12/14/2010  12/31/2011 Days 8621 8621
18.00 365.00 383 PTIV11c PTIV11f
Line 10E
0 2010 0.00 0 0

2011 0.00



8021

(Rev. December 2011)
Department of the Treasury
Internal Revenue Service

Information Return by a Shareholder of a Passive Foreign
Investment Company or Qualified Electing Fund

» See separate instructions.

OMB No. 1545-1002

Attachment
Sequence No. 69

Name of shareholder

Identifying number (see instructions)

THE ANN 5. ROMNEY BLIND TRUST

Number, street, and room or suite no. {If a P.O. box, see instructions.) Shareholder tax year: calendar year 20 ; 1 orother tax year

.20 and ending .20

ROPES & GRAY; PRUDENTIAL TOWER, 800 BOYLSTON ST beginning

City or town, state, and ZIP code or country

BOSTON, MA 0219%

Check type of shareholder filing the return:  [¥] individual [ Corporation [[] Partnership [] S Corporation [ ] Nongrantor Trust L] Estate
Name of passive foreign investment company (PFIC) or qualified electing fund (QEF) Employer identification number (if any)

CRIRN CLC I BV N/2

Address (Enter number, street, city or town, and country.) Tax year of company or fund: calendar year 20 | - or other
LOCATELLIKADE 1, PARNASSUSTRN tax year beginning .20 and

1076 AZ, AMSTERDAM, NETHERLANDS ending 20

Il Elections (See instructions.)

A [ Efection To Treat the PFIC as a QFF. |, a shareholder of a PFIC, elect to treat the PFIC as a QEF. Complete lines 1a through 2¢ of Part II.

B [T] Deemed Sale Election. |, a shareholder on the first day of a PFIC’s first tax year as a QEF, elect to recognize gain on the deemed sale of my
interest in the PFIC. Enter gain or loss on line 10f of Part IV.

C [] Deemed Dividend Election. |, a shareholder on the first day of a PFIC’s first tax year as a QEF that is a controlled foreign corporation (CFC),
elect to treat an amount equal to my share of the post-1986 earnings and profits of the CFC as an excess distribution. Enter this amount on
line 10e of Part IV.

D [[] Election To Extend Time For Payment of Tax. |, a shareholder of a QEF, elect to extend the time for payment of tax on the undistributed
earnings and profits of the QEF until this election is terminated. Complete lines 3a through 4c of Part Ii to calculate the tax that may be deferred.
Note: If any portion of fine 1a or line 2a of Part Il is includible under section 951, you may not make this election.

Also, see sections 1294(c) and 1294(f) and the related reguiations for events that terminate this election.

[[] Election To Recognize Gain on Deemed Sale of PFIC. |, a shareholder of a former PFIC or a PFIC to which section 1297(d) applies, elect to
treat as an excess distribution the gain recognized on the deemed sale of my interest in the PFIC, or, If | qualify, my share of the PFIC's post-1986
earnings and profits deemed distributed, on the last day of its last tax year as a PFIC under section 1297(d). Enter gain on line 10f of Part V.

F [] Election To Mark-to-Market PFIC Stock. 1, a shareholder of a PFIC, elect to mark-to-market the PFIC stock that is marketable within the

meaning of section 1296(e). Complete Part Ill.

G [ ] Deemed Dividend Election With Respect to a Section 1297(e) PFIC. {, a shareholder of a section 1297(e) PFIC, within the meaning of
Regulations section 1.1291-8(j)}(2)(v), elect to make a deemed dividend election with respect to the Section 1297(e) PFIC. My holding period in
the stock of the Section 1297(e) PFIC includes the CFC qualification date, as defined in Regulations section 1.1297-3(d).

H [} Deemed Dividend Election With Respect to a Former PFIC. |, a shareholder of a former PFIC, within the meaning of Regulations section
1.1281-9()2)(iv), elect to make a deemed dividend election with respect to the former PFIC. My holding period in the stock of the former PFIC
includes the termination date, as defined in Regulations section 1.1298-3(d).

m

Part 1l Income From a Qualified Electing Fund {(QEF). Al QEF shareholders complete lines 1a through 2c. If you are making
Election D, also complete lines 3a through 4c. (See instructions.)

ta Enter your pro rata share of the ordinary earnings of the QEF . | 1a |
b Enter the portion of line 1a that is included in income under section 951 or that
may be excluded under section 1293(g) 1b [

¢ Subtract line 1b from line 1a. Enter this amount on your tax return as ordinary income .

Za’

2a  Enter your pro rata share of the total net capital gain of the QEF
b Enter the portion of line 2a that is included in income under section 951 or that
may be excluded under section 1293(g) 2b I

C  Subtract line 2b from line 2a. This amount is a net long-term capital gain. Enter this amount in Part it of the
Schedule D used for your income tax return. (See instructions.)

3a Addlines 1cand 2¢ P .o
b Enter the total amount of cash and the fair market value of other property distributed
or deemed distributed to you during the tax year of the QEF. (See instructions.) 3b
¢ Enter the portion of line 3a not already included in line 3b that is attributable to
shares in the QEF that you disposed of, pledged, or otherwise transferred
during the tax year L. 3c

Add lines 3b and 3¢

Subtract line 3d from line 3a, and enter the difference (if zero or less, enter amount in brackets)

tmportant: If line 3e is greater than zero, and no portion of line 1a or 2a is includible in income under section
951, you may make Election D with respect to the amount on line 3e.

4a Enter the total tax for the tax year (See instructions.) 4a
b Enter the total tax for the tax year determined without regard to the amount
entered on line 3e . 4h

€ Subtractline 4b from line 4a. This is the deferred tax, the time for payment of which is extended by
making Election D. See instructions . . . .

1A For Disclosure, Privacy Act, and Paperwork Reduction Act Notice, see separate instructions. Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011) Page 2
CURlY  Gain or (Loss) From Mark-to-Market Election (See instructions.)

5a  Enter the fair market value of your PFIC stock at the end of the tax year . . . . . . . . . . . . 5a
b  Enter your adjusted basis in the stock at the end of the taxyear . . . . . . . . . . . . 5b
¢ Subtract line 5b from line 5a. If a gain, do not complete lines 6 and 7. Include this amount as ordinary income
onyourtaxreturn. Ifaloss, gotoline6 . . . . . e e 5¢
Enter any unreversed inclusions (as defined in section 1296(d)) e 6
Enter the loss from line 5c¢, but only to the extent of unreversed inclusions on line 6. Include this amount as an
ordinary loss on your tax return . . . e N NN 7
8 I you sold or otherwise disposed of any section 1296 stock (see mstructlons) during the tax year:
a  Enter the fair market value of the stock on the date of sale or disposition P 8a
b Enter the adjusted basis of the stock on the date of sale or dispositon . . . . . . . . . . _ . 8b
¢ Subtract line 8b from line 8a. If a gain, do not complete line 9. Include this amount as ordinary income on your
taxreturn. ifaloss, gotoline9 . . . . . e 8¢
9a Enter any unreversed inclusions (as defined in section 1296(d)) e e, 9a

b Enter the loss from line 8c, but only to the extent of unreversed inclusions on line 9a. Include this amount as an
ordinary loss on your tax return. if the loss on line 8¢ exceeds unreversed inclusions on line 9a, complete line 9¢ 8h

¢ Enter the amount by which the loss on line 8¢ exceeds unreversed inclusions on fine 9a. Include this amount on
your tax return according to the rules generally applicable for losses provided elsewhere in the Code and
regulations . . . . R S

Note. See lnstructlons in case of multlple dtsposmons
Zhigy4 Distributions From and Dispositions of Stock of a Section 1291 Fund (See instructions.)
Complete a separate Part IV for each excess distribution (see instructions).

10a  Enter your total distributions from the section 1291 fund during the current tax year with respect to the
applicable stock. If the holding period of the stock began in the current tax year, see instructions .. . . |10a ]

b Enter the total distributions (reduced by the portions of such distributions that were excess distributions but
not included in income under section 1291(a)(1)(B)) made by the fund with respect to the applicable stock for
each of the 3 years preceding the current tax year (or if shorter, the portion of the shareholder's holding period

before the current taxyear) . . . . . . . . . . . . . . . . .. . . . . . {10b 0
¢ Divide line 10b by 3. (See instructions if the number of preceding tax years is less than 3. ) oo o 10e 0
d Multiply line 10c by 125% (1.25) . . . . . . . . . . . ., 10d 0

e Subtract line 10d from tine 10a. This amount, if more than zero, is the excess distribution with respect to the
applicable stock. If zero or less and you did not dispose of stock during the tax year, do not complete the
rest of Part IV. See instructions if you received more than one distribution during the current tax year. Also,
see instructions for rules for reporting a nonexcess distribution on your income tax return ... . . . | 10e 3

f  Enter gain or loss from the disposition of stock of a section 1291 fund or former section 1291 fund. ifa gain,
complete line 11. If a loss, show it in brackets and do not completetine 11 . . . . . . . . . . . 10f

11a Attach a statement for each distribution and disposition. Show your holding period for each share of stock or
block of shares held. Allocate the excess distribution to each day in your holding period. Add all amounts that
are allocated to days in each tax year.

b Enter the total of the amounts determined in line 11a that are allocable to the current tax year and tax years before the

foreign corporation became a PFIC (pre-PFIC tax years). Enter these amounts on your income tax return as other income
¢ Enter the aggregate increases in tax (before credits) for each tax year in your holding period (other than the
current tax year and pre-PFIC years). (See instructions.) . . . . . . . . . . . . . . |11e ¢
Foreign tax credit. (See instructions.) . . . . . . . Lo . .o111d
Subtract line 11d from fine 11c. Enter this amount on your income tax return as “addmonal tax.” (See instructions. ) 11e ]
f  Determine interest on each net increase in tax determined on line 11e using the rates and methods of section
6621. Enter the aggregate amount of interest here. (See instructions.) . . . . . . . . . . . . 11f

Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011)

Status of Prior Year Section 1294 Elections and Termination of Section 1294 Elections
g election. Complete lines 9 and 10 only if there is a partial

Page 3

Complete a separate column for each outstandin
termination of the section 1294 election.

10

Tax year of outstanding
election .

Undistributed earnings to
which the election relates
Deferred tax

Interest accrued on deferred
tax (line 3) as of the filing date
Event terminating election
Earnings distributed or
deemed distributed during

the tax year .o
Deferred tax due with this
return Lo
Accrued interest due with this
return N
Deferred tax outstanding after
partial termination of election .
Interest accrued after partial
termination of election

(M)

(ih)

(i)

(iv)

(v)

(vi)

Form 8621 (Rev. 12-2011)




THE ANN D. ROMNEY BLIND TRUST —

SUPPLEMENT TO FORM 8621

NAME OF PFIC OR QEFT:

CAIRN CLO I BV

PART IV, LINE 11A - DIST AND DISP OF STOCK IN SECTION 1281 FUND

CAIRN CLO I BV 09/16/2010 3.

TOTAL 3.

The PFIC is held indirectly through Goldman Sachs Hedge Fund Partners, LLC
and Goldman Sachs Hedge Fund Partners II, LLC. The number of shares is
unknown.




THE ANN D. ROMNEY BLIND TRUST

Tax & Interest under §1291

Cairn CLO I BV
Holding Period
Line 10E

3 2010
2011

PFICS STILL HELD
2010 2011
9/16/2010  12/31/2011
107.00 365.00
0.68
2.32

35% 4%
Total TAX  INTEREST
Days 8621 8621

472 PTIV1ic PTIV 1S

] 0



3021

(Rev. December 2011}
Department of the Treasury
Internal Revenue Service

Information Return by a Shareholder of a Passive Foreign
Investment Company or Qualified Electing Fund

» See separate instructions.

OMB No. 1545-1002

Attachment
Sequence No. 69

Name of shareholder

Identifying number (see instructions)

THE ANN D. ROMNEY BLIND TRUST

Number, street, and room or suite no. (If a P.O. box, see instructions.) Shareholder tax year: calendar year 20 - 1

, 20

or other tax year

RCPES & GRAY; PRUDENTIAL TCWER, 80GC BOYLSTON ST beginning and ending .20

City or town, state, and ZIP code or country

BOSTCON, MA (2199

Check type of shareholder filing the retun:  [X] individual [] Corporation L[] Partnership [] S Corporation [] Nongrantor Trust | Estate

Name of passive foreign investment company (PFIC) or qualified electing fund (QEF) Employer identification number (if any)

CAIRN CLO II BY N/2
Address (Enter number, street, city or town, and country.) Tax year of company or fund: calendar year 20 , 5 or other
LOCATELLIKADE 1, PARNASSUSTRN tax year beginning .20 and

1076 AZ, AMSTERDAM, NETHERLANDS ending - 20

Elections (See instructions.)

A [ Election To Treat the PFIC as a QEF. I, a shareholder of a PFIC, elect to treat the PFIC as a QEF. Compiete lines 1a through 2c of Part Ii.

B [] Deemed Sale Election. |, a shareholder on the first day of a PFIC's first tax year as a QEF, elect to recognize gain on the deemed sale of my
interest in the PFIC. Enter gain or loss on line 10f of Part IV.

C [[] beemed Dividend Election. |, a sharehotder on the first day of a PFIC's first tax year as a QEF that is a controlled foreign corporation (CFC),
elect to treat an amount equal to my share of the post-1986 earnings and profits of the CFC as an excess distribution. Enter this amount on
line 10e of Part IV.

D[] Election To Extend Time For Payment of Tax. I, a shareholder of a QEF, elect to extend the time for payment of tax on the undistributed
earnings and profits of the QEF until this election is terminated. Complete lines 3a through 4c of Part Il to calculate the tax that may be deferred.

Note: Ifany portion of line 1a or line 2a of Part Il is includible under section 951, you may not make this election.
Also, see sections 1294(c) and 1294(f} and the related regulations for events that terminate this election.

E [] Election To Recognize Gain on Deemed Sale of PFIC. |, a shareholder of a former PFIC or a PFIC to which section 1297(d) applies, elect to
treat as an excess distribution the gain recognized on the deemed sale of my interest in the PFIC, or, if | qualify, my share of the PFIC's post-1986
earnings and profits deemed distributed, on the last day of its last tax year as a PFIC under section 1297(d). Enter gain on line 10f of Part {V.

F [} Election To Mark-to-Market PFIC Stock. |, a shareholder of a PFIC, elect to mark-to-markst the PFIC stock that is marketable within the
meaning of section 1296(e). Complete Part Ili.

G [] Deemed Dividend Election With Respect to a Section 1297(e) PFIC. |, a shareholder of a section 1287(e) PFIC, within the meaning of
Regulations section 1.1291-9()(2)(v), elect to make a deemed dividend election with respect to the Section 1 297(e) PFIC. My holding period in
the stock of the Section 1297(e) PFIC includes the CFC qualification date, as defined in Regulations section 1.1297-3(d).

H [7] Deemed Dividend Election With Respect to a Former PFIC. |, a shareholder of a former PFIC, within the meaning of Regulations section
1.1291-9(j)(2)(iv), elect to make a deemed dividend election with respect to the former PFIC. My holding period in the stock of the former PFIC
includes the termination date, as defined in Regulations section 1.1298-3(d).

Part Il Income From a Qualified Electing Fund (QEF). Ail QEF shareholders complete lines 1a through 2c. If you are making
Election D, also complete lines 3a through 4c. (See instructions.)

1a  Enter your pro rata share of the ordinary earnings of the QEF - ] 1a |
b Enter the portion of line 1a that is included in income under section 951 or that
may be excluded under section 1293(g) | 1b |
¢ Subtract line 1b from line 1a. Enter this amount on your tax return as ordinary income .
2a  Enter your pro rata share of the total net capital gain ofthe QEF . . . . . 2a
b Enter the portion of line 2a that is included in income under section 951 or that
may be excluded under section 1293(g) LZb l
¢ Subtract line 2b from line 2a. This amount is a net long-term capital gain. Enter this amount in Part Il of the
Schedule D used for your income tax return. (See instructions.)
3a Addlines 1cand 2¢ e e e
b Enter the total amount of cash and the fair market value of other property distributed
or deemed distributed to you during the tax year of the QEF. (See instructions.) . . 3b
¢ Enter the portion of line 3a not already included in line 3b that is attributable to
shares in the QEF that you disposed of, pledged, or otherwise transferred
duringthetaxyear . . . . . . . . . L . . . . . . . 3¢
Add lines 3b and 3c S e e e
e Subtract line 3d from line 3a, and enter the difference (if zero or less, enter amount in brackets)
Important: Ifline 3e is greater than zero, and no portion of line 1a or 2a is includible in income under section
951, you may make Election D with respect to the amount on fine 3e.
4a  Enter the total tax for the tax year (See instructions.) . . . . . . . . 4a
b Enter the total tax for the tax year determined without regard to the amount
enteredontine3e. . . . . . . . . . . . . L 4b
¢ Subtractline 4b from line 4a. This is the deferred tax, the time for payment of which is extended by

making Election D. See instructions .

sa For Disclosure, Privacy Act, and Paperwork Reduction Act Notice, see separate instructions.

Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011) Page 2
CIll}  Gain or (Loss) From Mark-to-Market Election (See instructions.)
5a Enter the fair market value of your PFIC stock at the end of the tax year . 5a
b Enter your adjusted basis in the stock at the end of the tax year 5b
¢ Subtract line 5b from line 5a. If a gain, do not complete lines 6 and 7. Include this amount as ordinary income
on your tax return. If a loss, go to line 6 P . 5c
Enter any unreversed inclusions (as defined in section 1296(d)) 6
Enter the loss from line 5c, but only to the extent of unreversed inclusions on line 6. Include this amount as an
ordinary loss on your tax return . S RN 7
8  If you sold or otherwise disposed of any section 1296 stock (see |nstructlons) dunng the tax year:
a  Enter the fair market value of the stock on the date of sale or disposition 8a
b Enter the adjusted basis of the stock on the date of sale or disposition 8h
¢ Subtract line 8b from line 8a. If a gain, do not complete fine 9. Include this amount as ordinary income on your
tax return. If a loss, go toline 8 . .o 8c
9a Enter any unreversed inclusions (as defined in section 1296(d)) 9a
b Enter the loss from line 8c, but only to the extent of unreversed inclusions on line 9a. include this amount as an
ordinary loss on your tax return. If the loss on line 8¢ exceeds unreversed inclusions on line 9a, complete line 9¢ 9b
¢ Enter the amount by which the loss on line 8¢ exceeds unreversed inclusions on line 9a. Include this amount on
your tax return according to the rules generaHy applicable for losses provided elsewhere in the Code and
regulations . Lo A 9c
Note. See instructions in case of multlple dtsposmons
Fd\y Distributions From and Dispositions of Stock of a Section 1291 Fund (See instructions.)
Complete a separate Part |V for each excess distribution (see instructions).
10a  Enter your total distributions from the section 1291 fund during the current tax year with respect to the
applicable stock. If the holding period of the stock began in the current tax year, see instructions 10a 4
b Enter the total distributions (reduced by the portions of such distributions that were excess distributions but
not included in income under section 1291(a)(1)(B)) made by the fund with respect to the applicable stock for
each of the 3 years preceding the current tax year (or if shorter, the portion of the shareholder's holding period
before the current tax year) . P .o 10b o
¢ Divide line 10b by 3. (See instructions if the number of preceding tax years is less than 3.) 10c Y
d  Multiply line 10c by 125% (1.25) 10d ¢
e Subtract line 10d from line 10a. This amount, if more than zero, is the excess distribution with respect to the
applicable stock. If zero or less and you did not dispose of stock during the tax year, do not camplete the
rest of Part [V. See instructions if you received more than one distribution during the current tax year. Also,
see instructions for rules for reporting a nonexcess distribution on your income tax return 10e 1
f  Enter gain or loss from the disposition of stock of a section 1291 fund or former section 1291 fund. If a gain,
complete line 11. If a loss, show it in brackets and do not complete line 11 10f
11a  Attach a statement for each distribution and disposition. Show your holding period for each share of stock or
block of shares held. Allocate the excess distribution to each day in your holding period. Add all amounts that
are allocated to days in each tax year.
b Enter the total of the amounts determined in line 11a that are allocable to the current tax year and tax years before the
foreign corporation became a PFIC (pre-PFIC tax years). Enter these amounts on your income tax return as other income
¢ Enter the aggregate increases in tax (before credits) for each tax year in your holding period (other than the
current tax year and pre-PFIC years). (See instructions.) .o 11c G
Foreign tax credit. (See instructions.) .o .o . . 11d
e Subtract line 11d from line 11c. Enter this amount on your income tax return as “addmonal tax.” (See instructions.) 11e o
f  Determine interest on each net increase in tax determined on line 11e using the rates and methods of section
6621. Enter the aggregate amount of interest here. (See instructions.) 11f

Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011)

Page 3

Status of Prior Year Section 1294 Elections and Termination of Section 1294 Elections

Complete a separate column for each outstanding election. Complete lines 9 and 10 only if there is a partial

termination of the section 1294 election.

10

Tax year of outstanding
election . .
Undistributed earnings to
which the election relates
Deferred tax

interest accrued on deferred
tax (line 3) as of the filing date
Event terminating election
Earnings distributed or
deemed distributed during

the tax year .
Deferred tax due with this
return e
Accrued interest due with this
return e
Deferred tax outstanding after
partial termination of election .
Interest accrued after partiai
termination of election

{0

(i)

(i)

(iv)

(v)

(vi)

Form 8621 (Rev. 12-2011)



THE ANN D. ROMNEY BLIND TRUST —

SUPPLEMENT TO FORM 8621

NAME OF PFIC OR QEF:

CAIRN CLO II BV

PART IV, LINE 11A - DIST AND DISP OF STOCK IN SECTION 1291 FUND

CAIRN CLO II BV 09/16/2010 1.

TOTAL 1.

The PFIC is held indirectly through Goldman Sachs Hedge Fund Partners, LLC
and Goldman Sachs Hedge Fund Partners II, LLC. The number of shares is
unknown.



THE ANN D. ROMNEY BLIND TRUST

Tax & Interest under §1291

PFICS STILL HELD
Cairn CLO li BV 35% 4%
2010 2011 Total TAX  INTEREST
Holding Period 9/16/2010  12/31/2011 Days 8621 8621
107.00 365.00 472 PTIV11c PTIV11f
Line 10E
1 2010 0.23 0 0

2011 0.77



Form 8621 Information Return by a Shareholder of a Passive Foreign | owso. 15451002

(Rev. December 2011) Investment Company or Qualified Electing Fund
Department of the Treasury i . Attachment
Internal Revenue Service » See separate instructions, Sequence No. 69

Name of shareholder Identifying number (see instructions)

THE ANN D. ROMMEY BLIND TRUST

Number, street, and room or suite no. (if a P.O. box, see instructions.) Shareholder tax year: calendaryear20 ;1  or other tax year

ROPES & GRAY; PRUDENTIAL TOWER, §00 BOYLSTON ST beginning + 20 and ending .20

City or town, state, and ZIP code or country

BOSTON, MA 02199

Check type of shareholder filing the retun: ] Individual [] Corporation [ Partnership [] S Corporation [ ] Nongrantor Trust [] Estate

Name of passive foreign investment company (PFIC) or qualified electing fund (QEF) Employer identification humber (if any)

CONTEGO CLO I B.YV. N/B

Address (Enter number. street, city or town, and country.) Tax year of company or fund: calendar year 20 ; , or other
LOCATELLIKADE 1, PARNASSUSTRN tax year beginning 20 and
1076 AZ, AMSTERDAM, NETHERLANDS ending .20

Elections (See instructions.)

A [ Etection To Treat the PFIC as a QEF. [, a shareholder of a PFIC, elect to treat the PFIC as a QEF. Complete lines 1a through 2c of Part Ii.

B [] Deemed Sale Election. |, a shareholder on the first day of a PFIC's first tax year as a QEF, elect to recognize gain on the deemed sale of my
interest in the PFIC. Enter gain or loss on line 10f of Part IV.

C [7] Deemed Dividend Election. 1, a shareholder on the first day of a PFIC's first tax year as a QEF that is a controlled foreign corporation (CFC),
elect to treat an amount equal to my share of the post-1986 earnings and profits of the CFC as an excess distribution. Enter this amount on
line 10e of Part IV.

D [7] Election To Extend Time For Payment of Tax. |, a shareholder of a QEF, elect to extend the time for payment of tax on the undistributed
earnings and profits of the QEF untit this election is terminated. Complete lines 3a through 4c of Part Il to calculate the tax that may be deferred.

Note: If any portion of line 1a or line 2a of Part Il is includible under section 951, you may not make this election.
Also, see sections 1294(c) and 1294(f) and the related regulations for events that terminate this election.

E [[] Election To Recognize Gain on Deemed Sale of PFIC. 1, a shareholder of a former PFIC or a PFIC to which section 1297(d) applies, elect to
treat as an excess distribution the gain recognized on the deemed sale of my interest in the PFIC, or, if | qualify, my share of the PFIC's post-1986
earnings and profits deemed distributed, on the last day of its last tax year as a PFIC under section 1297(d). Enter gain on line 10f of Part IV.

[[] Election To Mark-to-Market PFIC Stock. |, a shareholder of a PFIC, elect to mark-to-market the PFIC stock that is marketable within the
meaning of section 1296(e). Complete Part Iii.

[[] Deemed Dividend Election With Respect to a Section 1297(e} PFIC. {, a shareholder of a section 1297(e) PFIC, within the meaning of
Regulations section 1.1291-9()2)(v). elect to make a deemed dividend election with respect to the Section 1297(e) PFIC. My holding period in
the stock of the Section 1297(e) PFIC includes the CFC qualification date, as defined in Regulations section 1.1297-3(d).

H [] Deemed Dividend Election With Respect to a Former PFIC. |, a shareholder of a former PFIC, within the meaning of Regulations section

1.1281-8(j)(2)(iv), elect to make a deemed dividend election with respect to the former PFIC. My holding period in the stock of the former PFIC

includes the termination date, as defined in Regulations section 1.1298-3(d).

-

®

-yl Income From a Qualified Electing Fund {QEF). All QEF shareholders complete lines 1a through 2c. If you are making
) Election D, also complete lines 3a through 4c. (See instructions.)

1a Enter your pro rata share of the ordinary earnings ofthe Qe . . . . . . ! 1a [
b Enter the portion of line 1a that is included in income under section 951 or that
may be excluded under section 1293(@) . . . . . . o ..o L. 1b [
¢ Subtract line 1b from line 1a. Enter this amount on your tax return as ordinary income .
2a Enter your pro rata share of the total net capital gain of the Qe . . . . . 2a

b Enter the portion of line 2a that is included in income under section 951 or that
may be excluded under section 1293(g) . . . . . . . . . . . . 1 2h f

¢ Subtract line 2b from line 2a. This amount is a net long-term capital gain. Enter this amount in Part if of the
Schedule D used for your income tax return. (See instructions.)

3a Addlines 1cand 2¢

b Enter the total amount of cash and the fair market value of other property distributed
or deemed distributed to you during the tax year of the QEF. (See instructions.} . . 3b

¢ Enter the portion of line 3a not already included in line 3b that is attributable to
shares in the QEF that you disposed of, pledged, or otherwise transferred
duringthetaxyear . . . . . . . . . . . . . . . . .. 3¢

Add lines 3b and 3c

e Subtract line 3d from line 3a, and enter the difference (if zero or less, enter amount in brackets)

Important: Ifline 3e is greater than zero, and no portion of line 1a or 2a is includible in income under section
951, you may make Election D with respect to the amount on line 3e.
4a Enter the total tax for the tax year (See instructions.) . . . . . . . . 4a

b Enter the total tax for the tax year determined without regard to the amount
enteredonline3e. . . . . . . . . . . . . . . . . . . 16

¢ Subtract line 4b from line 4a. This is the deferred tax, the time for payment of which is extended by
making Election D. See instructicns . . . . . . |

For Disclosure, Privacy Act, and Paperwork Reduction Act Notice, see separate instructions. Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011) Page 2
EGa]  Gain or (Loss) From Mark-to-Market Election (See instructions.)
5a

Enter the fair market value of your PFIC stock at the end of the taxyear . . . . . . . . . . . . Sa
b Enter your adjusted basis in the stock at the end of the taxyear . . . . . . . . . . . . . . 5b
¢ Subtract line 5b from line 5a. If a gain, do not comp(ete lines 6 and 7. Include this amount as ordinary income
onyour tax return. If a loss, gotoline 6 . . . s e e e 5c
Enter any unreversed inclusions (as defined in section 1296(d)) e e 6
Enter the loss from line 5¢, but only to the extent of unreversed inclusions on line 6. Include this amount as an
ordinary loss on your tax return . .. Lo e Lo 7
8  If you sold or otherwise disposed of any section 1296 stock (see mstructlons) durlng the tax year:
a Enter the fair market value of the stock on the date of sale or disposition L e e 8a
Enter the adjusted basis of the stock on the date of sale or dispositon . . . . . . . . . . . . 8b
¢ Subtract line 8b from line 8a. If a gain, do not complete line 9. Include this amount as ordinary income on your
tax return. ffaloss, gotoline9 . . . . L e 8¢
9a Enter any unreversed inclusions (as defined in section 1296(d)) e e e e 9a

b Enter the loss from line 8c, but only to the extent of unreversed inclusions on line 9a. Include this amount as an
ordinary loss on your tax return. If the loss on line 8¢ exceeds unreversed inclusions on line 9a, complete line Sc 9b

¢ Enter the amount by which the loss on line 8c exceeds unreversed inclusions on fine 8a. Include this amount on
your tax return according to the rules generally applicable for losses provided elsewhere in the Code and
regulations . . . . e e e e e e e e gc

Note. See instructions in case of multuple disposmons
"PY] Distributions From and Dispositions of Stock of a Section 1291 Fund (See instructions.)
Complete a separate Part |V for each excess distribution (see instructions).

10a  Enter your total distributions from the section 1291 fund during the current tax year with respect to the

applicable stack. If the holding period of the stock began in the current tax year, see instructions .. . . |10a 0
b Enter the total distributions (reduced by the portions of such distributions that were excess distributions but

not included in income under section 1291(a)(1)(B)) made by the fund with respect to the applicable stock for

each of the 3 years preceding the current tax year (or if shorter, the portion of the shareholder’s holding period

before the currenttaxyear) . . . . . . . . . . . . . . . . .. . . . . . 110b G
¢ Divide line 10b by 3. (See instructions if the number of preceding tax years is less than 3. ) PO I 111 Y
d Multiply line 10cby 125% (1.25) . . . . . . . . . . . . . . . . .« .« .+ .« . .« . ]10d 0
e Subtract line 10d from line 10a. This amount, if more than zero, is the excess distribution with respect to the

applicable stock. If zero or less and you did not dispose of stock during the tax year, do not complete the

rest of Part IV. See instructions if you received more than one distribution during the current tax year. Aiso,

see instructions for rules for reporting a nonexcess distribution on your income tax return ... ... | 10e 0
f Enter gain or loss from the disposition of stock of a section 1291 fund or former section 1291 fund. If a gain,

complete line 11. if a loss, show it in brackets and do not complete line 1. . . 10f 14

11a Attach a statement for each distribution and disposition. Show your holding period for each share of stock or
block of shares held. Allocate the excess distribution to each day in your holding period. Add all amounts that
are aliocated to days in each tax year.

b Enter the total of the amounts determined in line 11a that are allocable to the current tax year and tax years before the

foreign corporation became a PFIC (pre-PFIC tax years). Enter these amounts on your income tax return as other income
¢ Enter the aggregate increases in tax (before credits) for each tax year in your holding period (other than the
current tax year and pre-PFIC years). (See instructions.) . . . . . . . . . . . . . . . . 11c 2
Foreign tax credit. (See instructions.) . . . . . . . O e
Subtract line 11d from line 11c. Enter this amount on your income tax return as additional tax.” (See instructions.) 11e 2
f Determine interest on each net increase in tax determined on line 11e using the rates and methods of section
6621. Enter the aggregate amount of interest here. (See instructions.) . . . . . . . . . . . . |41 0

Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011)

Page 3

Status of Prior Year Section 1294 Elections and Termination of Section 1294 Elections

Complete a separate column for each outstanding election. Complete lines 9 and 10 only if there is a partial

termination of the section 1294 election.

10

Tax year of outstanding
election . .o
Undistributed earnings to
which the election relates
Deferred tax .
Interest accrued on deferred
tax {line 3) as of the filing date
Event terminating election
Earnings distributed or
deemed distributed during

the tax year

Deferred tax due with this
return T
Accrued interest due with this
return R
Deferred tax outstanding after
partial termination of election .
Interest accrued after partial
termination of election

(®)

(if)

(i)

(iv)

v

(vi)

Form 8621 (Rev. 12-2011)



THE ANN D. ROMNEY BLIND TRUST —

SUPPLEMENT TO FORM 8621

NAME OF PFIC OR QEF:

CONTEGO CLO I B.V.

PART IV, LINE 11A - DIST AND DISP OF STOCK IN SECTION 1291 FUND

DESCRIPTION ACQUIRED SOLD AMOUNT
CONTEGO CLO I B.V. SALE 09/16/2010 05/13/2011 14.
TOTAL 14.

The PFIC is held indirectly through Goldman Sachs Hedge Fund Partners, LLC
and Goldman Sachs Hedge Fund Partners II, LLC. The number of shares is
unknown.



THE ANN D. ROMNEY BLIND TRUST

Tax & Interest under §1291

PFICS SOLD/DISPOSED

Contego CLO | BV 35% 4%
2010 2011 Total TAX  INTEREST
Holding Period 9/16/2010 5/13/2011 Days 8621 8621
107.00 133.00 240 PTIV1ic PTIV11f
Line 10F
14 2010 6.24 2 0

2011 7.76



Form 8621 Information Return by a Shareholder of a Passive Foreign | owso. 15451002

(Rev. December 2011) Investment Company or Qualified Electing Fund
Department of the Treasury i . Attachment
Internal Revenue Service » See separate instructions. Sequence No. 69

Name of shareholder identifying number (see instructions)

THE ANN D. ROMMEY BLIND TRUST
Number, street, and room or suite no. (If a P.O. box, see instructions.)

Shareholder tax year: calendar year 20 11 orother tax year
RGPES & GRAY; PRUDENTIAL TOWER, 800 BOYLSTON ST beginning 20 and ending .20
City or town, state, and ZIP code or country

BOSTCN, MA (02199
Check type of shareholder filing the retumn:  [X] |ndividual [ ] Corporation [] Partnership ] S Corporation [] Nongrantor Trust L] Estate

Name of passive foreign investment company (PFIC) or qualified electing fund (QEF) Employer identification number (if any)

CORDATUS CLO T P.L.C. N/B

Address (Enter number, street, city or town, and country.) Tax year of company or fund: calendar year 20 ; or other
5 HARBOURMASTER PLACE, INTERNATIONAL FINANCIAL SERVICES CENTRE ta@x year beginning .20 and
DUBLIN i, IRELAND ending .20

Elections (See instructions.)

A [ Election To Treat the PFIC as a QEF. 1, a shareholder of a PFIC, elect to treat the PFIC as a QEF. Complete lines 1a through 2c of Part Il.

B [] Deemed Sale Election. |, a shareholder on the first day of a PFIC's first tax year as a QEF, elect to recognize gain on the deemed sale of my
interest in the PFIC. Enter gain or loss on line 10f of Part IV.

C [ beemed Dividend Election. |, a shareholder on the first day of a PFIC’s first tax year as a QEF that is & controlled foreign corporation (CFC),
elect to treat an amount equal to my share of the post-1986 earnings and profits of the CFC as an excess distribution. Enter this amount on
line 10e of Part IV.

D [T] Election To Extend Time For Payment of Tax. |, a shareholder of a QEF, elect to extend the time for payment of tax on the undistributed
earnings and profits of the QEF until this election is terminated. Complete lines 3a through 4c of Part Il to calculate the tax that may be deferred.
Note: /f any portion of line 1a or line 2a of Part Il is includible under section 951, you may not make this election.

Also, see sections 1294(c) and 1294(f) and the related regulations for events that terminate this election.

E [T] Election To Recognize Gain on Deemed Sale of PFIC. |, a shareholder of a former PFIC or a PFIC to which section 1297(d) applies, elect to
treat as an excess distribution the gain recognized on the deemed sale of my interest in the PFIC, or, if | qualify, my share of the PFIC’s post-1986
eamings and profits deemed distributed, on the last day of its last tax year as a PFIC under section 1297(d). Enfer gain on line 10f of Part |V.

F [] Election To Mark-to-Market PFIC Stock. |, a shareholder of a PFIC, elect to mark-to-market the PFIC stock that is marketable within the
meaning of section 1296(e). Complete Part I/l.

G [ ] Deemed Dividend Election With Respect to a Section 1297(e} PFIC. |, a shareholder of a section 1297(e) PFIC, within the meaning of
Regulations section 1.1281-9())(2)(v), elect to make a deemed dividend election with respect to the Section 1297(e) PFIC. My holding period in
the stock of the Section 1297(e) PFIC includes the CFC qualification date, as defined in Regulations section 1.1297-3(d).

H [] Deemed Dividend Election With Respect to a Former PFIC. |, a sharehaolder of a former PFIC, within the meaning of Regulations section

- 1.1291-9(j)(2)(iv), elect to make a deemed dividend election with respect to the former PFIC. My holding period in the stock of the former PFIC
includes the termination date, as defined in Regulations section 1.1298-3(d).

Udlf Income From a Qualified Electing Fund (QEF). All QEF shareholders complete lines 1a through 2c. If you are making
Election D, also complete lines 3a through 4c. (See instructions.)

1a Enter your pro rata share of the ordinary earnings of the QEF . . . . . . 1 1a I
b Enter the portion of line 1a that is included in income under section 951 or that
may be excluded under section1293(g) . . . . . . . . . . . . | 1b |
¢ Subtract line 1b from line 1a. Enter this amount on your tax return as ordinary income .
2a  Enter your pro rata share of the total net capital gainofthe QEF . . . . . ] 2a

b Enter the portion of line 2a that is included in income under section 951 or that
may be excluded under section1293(g) . . . . . . . . . . . . 2b ]
€ Subtract line 2b from line 2a. This amount is a net long-term capital gain. Enter this amount in Part Il of the
Schedule D used for your income tax return. (See instructions.)
Ja Addlines 1cand 2¢ e
b Enter the total amount of cash and the fair market value of other property distributed
or deemed distributed to you during the tax year of the QEF. (See instructions.) . . 3b

¢ Enter the portion of line 3a not already included in line 3b that is attributable to
shares in the QEF that you disposed of, pledged, or otherwise transferred
duringthetaxyear . . . . . . . . . . . . . . . . . .13
Add lines 3b and 3c

e Subtract line 3d from line 3a, and enter the difference (if zero or less, enter amount in brackets)

Important: Ifiine 3e is greater than zero, and no portion of line 1a or 2a is includible in income under section
951, you may make Election D with respect to the amount on line 3e.
4a Enter the total tax for the tax year (See instructions.) . . . . . . . . 4a

b Enter the total tax for the tax year determined without regard to the amount
enteredonlinede . . . . . . . . . . . . . . . . . . . |4é4b

¢ Subtract line 4b from line 4a. This is the deferred tax, the time for payment of which is extended by
making Election D. See instructions . . . .

s For Disclosure, Privacy Act, and Paperwork Reduction Act Notice, see separate instructions. Form 8621 (Rev. 12-2011)

I



Form 8621 (Rev. 12-2011) Page 2
ﬁ!l'.'lm Gain or (Loss) From Mark-to-Market Election (See instructions.)
Enter the fair market value of your PFIC stock at the end of the tax year . 5a
b Enter your adjusted basis in the stock at the end of the tax year 5b
¢ Subtract line 5b from line 5a. If a gain, do not complete lines 6 and 7. Include this amount as ordinary income
on your tax return. If a loss, go to line 6 L. 5c
Enter any unreversed inclusions (as defined in section 1296(d)) 6
Enter the loss from line 5c, but only to the extent of unreversed inclusions on line 6. Include this amount as an
ordinary loss on your tax return . e 7
8  [lf you sold or otherwise disposed of any section 1296 stock (see |nstructlons) during the tax year:
a Enter the fair market value of the stock on the date of sale or disposition 8a
b Enter the adjusted basis of the stock on the date of sale or disposition 8b
¢ Subtract line 8b from line 8a. If a2 gain, do not complete line 9. Include this amount as ordinary income on your
tax return. If 2 loss, goto line 9 . . Lo 8¢
9a Enter any unreversed inclusions (as defined in section 1296(d)) 9a
b Enter the loss from line 8c, but only to the extent of unreversed inclusions on line 9a. Include this amount as an
ordinary loss on your tax return. If the loss on line 8¢ exceeds unreversed inclusions on line 9a, complete line 8¢ gSb
¢ Enter the amount by which the loss on line 8¢ exceeds unreversed inclusions on line 9a. Include this amount on
your tax return according to the rules generally applicable for losses provided elsewhere in the Code and
regulations . R . e 9¢
Note. See instructions in case of multiple dispositions.
P13l Distributions From and Dispositions of Stock of a Section 1291 Fund (See instructions.)
Complete a separate Part IV for each excess distribution (see instructions).
10a Enter your total distributions from the section 1291 fund during the current tax year with respect to the
applicable stock. {f the holding period of the stock began in the current tax year, see instructions 10a i3
b Enter the total distributions (reduced by the portions of such distributions that were excess distributions but
not included in income under section 1291(a)(1)(B)) made by the fund with respect to the applicable stock for
each of the 3 years preceding the current tax year (or if shorter, the portion of the shareholder’s holding period
before the current tax year) . e, . 10b 0
¢ Divide line 10b by 3. (See instructions if the number of preceding tax years is iess than 3. ) 10¢ Q
d  Muitiply fine 10c by 125% (1.25) 10d 0
e Subtract line 10d from line 10a. This amount, if more than zero, is the excess distribution with respect to the
applicable stock. If zero or less and you did not dispose of stock during the tax vear, do not complete the
rest of Part {V. See instructions if you received more than one distribution during the current tax year. Also,
see instructions for rules for reporting a nonexcess distribution on your income tax return 10e 4
f Enter gain or loss from the disposition of stock of a section 1291 fund or former section 1291 fund. If a gain,
complete line 11. If a loss, show it in brackets and do not complete line 11
11a Attach a statement for each distribution and disposition. Show your holding period for each share of stock or
block of shares held. Allocate the excess distribution to each day in your holding period. Add all amounts that
are allocated to days in each tax year.
b Enter the total of the amounts determined in line 11a that are allocable to the current tax year and tax years before the
foreign corporation became a PFIC (pre-PFIC tax years). Enter these amounts on your income tax return as other income 11b 3
C Enter the aggregate increases in tax (before credits) for each tax year in your holding period (other than the
current tax year and pre-PFIC years). (See instructions.) 11c 0
Foreign tax credit. (See instructions.) . . 11d
e Subtract line 11d from line 11c¢. Enter this amount on your income tax return as “additional tax.” (See instructions.) 11e 0
f Determine interest on each net increase in tax determined on line 11e using the rates and methods of section
6621. Enter the aggregate amount of interest here. (See instructions.) 11f

Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011)

Page 3

Status of Prior Year Section 1294 Elections and Termination of Section 1294 Elections

Complete a separate column for each outstanding election. Complete lines 9 and 10 only if there is a partial

termination of the section 1294 election.

10

Tax year of outstanding
election .

Undistributed earnings to
which the election relates
Deferred tax

interest accrued on deferred
tax (line 3) as of the filing date
Event terminating election
Earnings distributed or
deemed distributed during
the tax year .
Deferred tax due with this
return Lo
Accrued interest due with this
return N
Deferred tax outstanding after
partial termination of election .
Interest accrued after partiai
termination of election

(i)

(i)

(i)

(iv)

{v)

(vi)

Form 8621 (Rev. 12-2011)



THE ANN D. ROMNEY BLIND TRUST —

SUPPLEMENT TO FORM 8621

NAME OF PFIC OR QEF:

CORDATUS CLO I P.L.C.

PART IV, LINE 11A - DIST AND DISP OF STOCK IN SECTION 1291 FUND

CORDATUS CLO I P.L.C. 09/16/2010 4.

TOTAL 4.

The PFIC is held indirectly through Goldman Sachs Hedge Fund Partners, LLC
and Goldman Sachs Hedge Fund Partners II, LLC. The number of shares is
unknown. '



THE ANN D. ROMNEY BLIND TRUST

Tax & Interest under §1291

PFICS STILL HELD
Cordatus CLOIP.L.C. 35% 4%
2010 2011 Total TAX  INTEREST
Holding Period 9/16/2010  12/31/2011 Days 8621 8621
107.00 365.00 472 PTIV11c PTIV11f
Line 10E
4 2010 0.91 0 0

2011 3.09



3021

(Rev. December 2011)
Department of the Treasury
Internal Revenue Service

Information Return by a Shareholder of a Passive Foreign

OMB No. 1545-1002

Investment Company or Qualified Electing Fund

» See separate instructions.

Attachment
Sequence No. 69

Name of shareholder

Identifying number (see instructions)

THE ANN D. ROMNEY BLIND TRUST

Number, street, and room or suite no. {If a P.O. box, see instructions.) Shareholder tax year: calendar year 20 - 1 orother tax year

ROPES & GRAY; PRUDENTIAL TGWER, $00 EOYLSTON ST beginning 20 and ending 120

City or town, state, and ZIP code or country

BOSTON, MA 02199

Check type of shareholder filing the return:  [X] (ndividual [ ] Corporation [] Partnership [ ] S Corporation L[] Nongrantor Trust [ ] Estate

Name of passive foreign investment company (PFIC) or qualified electing fund (QEF)

EGRET FUNDING CLO I P.L.C.

Employer identification number (if any)

N/A

Address (Enter number, street, city or town, and country.)

or other

J.F.

NORTH WALL QUAY,

MORGAN HOUSE,

Tax year of company or fund: calendar year 20 11
tax year beginning , 20
ending .20

INTERNATIONAL FINANCIAL SERVICES CENTRE and
DUBLIN i1, IRELAND

Elections (See instructions.)

A [] Election To Treat the PFIC as a QEF. |, a shareholder of a PFIC, elect to treat the PFIC as a QFF. Compilete lines 1a through 2c of Part II.
B [T] Deemed Sale Efection. 1, a shareholder on the first day of a PFIC's first tax year as a QEF, elect to recognize gain on the deemed sale of my

interest in the PFIC. Enter gain or loss on line 10f of Part IV.

C [T] Deemed Dividend Election. |, a shareholder on the first day of a PFIC's first tax year as a QEF that is a controlled foreign corporation (CFC),

o

m

{1 Election To Recognize Gain on Deemed Sale of PFIC.

elect to treat an amount equal to my share of the post-1986 earnings and profits of the CFC as an excess distribution. Enter this amournt on
line 10e of Part IV.

[1 Election To Extend Time For Payment of Tax. 1, a shareholder of a QEF, elect to extend the time for payment of tax on the undistributed

eamings and profits of the QEF until this election is terminated. Complete lines 3a through 4c of Part Il to calculate the tax that may be deferred.
Note: Ifany portion of line 1a or line 2a of Part Il is includible under section 95 1, you may not make this election.

Also, see sections 1294(c) and 1294(f) and the related regulations for events that terminate this election.

I, a shareholder of a former PFIC or a PFIC to which section 1297(d) applies, elect to
treat as an excess distribution the gain recognized on the deemed sale of my interest in the PFIC, or, if | qualify, my share of the PFIC’s post-1986
earnings and profits deemed distributed, on the last day of its last tax year as a PFIC under section 1297(d). Enter gain on line 10f of Part |V,

F [] Election To Mark-to-Market PFIC Stack. I, a shareholder of a PFIC, elect to mark-to-market the PFIC stock that is marketable within the

G 7] Deemed Dividend Election With Respect to a Section 1297(e) PFIC.

H [7] Deemed Dividend Election With Respect to a Former PFIC.

meaning of section 1296(e). Complete Part Iil.

I, a shareholder of a section 1297(e) PFIC, within the meaning of
Regulations section 1.1291-9()(2)(v), elect to make a deemed dividend election with respect to the Section 1297(e) PFIC. My holding period in
the stock of the Section 1297(e) PFIC includes the CFC qualification date, as defined in Regulations section 1.1297-3(d).

I, a shareholder of a former PFIC, within the meaning of Regulations section
1.1291-9()(2)(iv), elect to make a deemed dividend election with respect to the former PFIC. My holding period in the stock of the former PFIC
includes the termination date, as defined in Regulations section 1.1298-3(d).

Part |l Income From a Qualified Electing Fund (QEF). All QEF shareholders complete lines 1a through 2c. If you are making

Election D, also complete lines 3a through 4c. (See instructions.)

1a  Enter your pro rata share of the ordinary earnings of the QEF .. l 1a '
b Enter the portion of line 1a that is included in income under section 951 or that
may be excluded under section 1293(g) [ 1b l

c
2a  Enter your pro rata share of the total net capital gain of the QEF [ 2a I
b Enter the portion of line 2a that is included in income under section 951 or that
may be excluded under section 1293(g) 1 2b l
€ Subtract ine 2b from line 2a. This amount is a net long-term capital gain. Enter this amount in Part Il of the
Schedule D used for your income tax return. (See instructions.)
3a Addlines 1c and 2¢ e
b Enter the total amount of cash and the fair market value of other property distributed
or deemed distributed to you during the tax year of the QEF. (See instructions.) 3b
¢ Enter the portion of line 3a not already included in line 3b that is atiributable to
shares in the QEF that you disposed of, pledged, or otherwise transferred
during the tax year L. .. 3c
Add lines 3b and 3c
e Subtract line 3d from line 3a, and enter the difference (if zero or less, enter amount in brackets) .
Important: Ifline 3e is greater than zero, and no portion of line 1a or 2a is includibie in income under section
951, you may make Election D with respect to the amount on line 3e,
4a  Enter the total tax for the tax year (See instructions.) 4a
b Enter the total tax for the tax year determined without regard to the amount
entered on line 3e . 4b
¢ Subtract line 4b from line 4a. This is the deferred tax, the time for

Subtract line 1b from fine 1a. Enter this amount on your tax return as ordinary income .

making Election D. See instructions .

payment of which is extended by

ISA For Disclosure, Privacy Act, and Paperwork Reduction Act Notice, see separate instructions.

Form 8621 (Rev. 12-2011)




Form 8621 (Rev. 12-2011)

Page 2

CEYRY]  Gain or (Loss) From Mark-to-Market Election (See instructions.)

Sa
b

c

Enter the fair market value of your PFIC stock at the end of the tax year .

Enter your adjusted basis in the stock at the end of the tax year

Subtract line 5b from line 5a. If a gain, do not complete lines 6 and 7. Include this amount as ordinary income
on your tax return. If a loss, go to line 6 L

Enter any unreversed inclusions (as defined in section 1296(d))

Enter the loss from fine 5¢, but only to the extent of unreversed inclusions on line 6. Include this amount as an
ordinary loss on your tax return . .o - RN

if you sold or otherwise disposed of any section 1296 stock (see mstructlons) dunng the tax year:

Enter the fair market value of the stock on the date of sale or disposition

Enter the adjusted basis of the stock on the date of sale or disposition

Subtract line 8b from line 8a. {f a gain, do not complete line 9. Include this amount as ordinary income on your
tax return. ifaloss, gotoline 9 . .

Enter any unreversed inclusions (as defined in section 1296( )

Enter the logs from line 8c, but only to the extent of unreversed inclusions on line 9a. Include this amount as an
ordinary loss on your tax return. If the loss on line 8c exceeds unreversed inclusions on line 9a, complete line 9¢

Enter the amount by which the loss on line 8¢ exceeds unreversed inclusions on fine a. Iinclude this amount on
your tax return accordmg to the rules generally appllcable for losses provided elsewhere in the Code and
regulations . Lo Lo

Note. See instructions in case of multlple dusposmons

5a

5b

5c

8a

8b

8¢

9a

%b

9c

Y] Distributions From and Dispositions of Stock of a Section 1291 Fund (See instructions.)

Complete a separate Part IV for each excess distribution (see instructions).

10a

11a

Enter your total distributions from the section 1281 fund during the current tax year with respect to the
applicable stock. If the holding period of the stock began in the current tax year, see instructions

Enter the total distributions (reduced by the portions of such distributions that were excess distributions but
not included in income under section 1291(a)(1)(B)) made by the fund with respect to the applicable stock for
each of the 3 years preceding the current tax year (or if shorter, the portion of the shareholder’s holding period
before the current tax year)

Divide line 10b by 3. (See instructions if the number of preceding tax years is less than 3.)
Multiply line 10c by 125% (1.25)

Subtract line 10d from line 10a. This amount, if more than zero, is the excess distribution with respect to the
applicable stock. If zero or less and you did not dispose of stock during the tax year, do not complete the
rest of Part IV. See instructions if you received more than one distribution during the current tax year. Also,
see instructions for rules for reporting a nonexcess distribution on your income tax return

Enter gain or loss from the disposition of stock of a section 1291 fund or former section 1291 fund. If a gain,
complete line 11. if a loss, show it in brackets and do not complete line 11

Attach a statement for each distribution and disposition. Show your holding period for each share of stock or
block of shares held. Allocate the excess distribution to each day in your holding period. Add all amounts that
are allocated to days in each tax year.

Enter the total of the amounts determined in fine 11a that are allocable to the current tax year and tax years before the
foreign corporation became a PFIC (pre-PFIC tax years). Enter these amounts on your income tax return as other income

Enter the aggregate increases in tax (before credits) for each tax year in your holding period (other than the
current tax year and pre-PFIC years). (See instructions.) e

Foreign tax credit. (See instructions.) e
Subtract line 11d from line 11c. Enter this amount on your income tax return as * addmonal tax." (See instructions.)

Determine interest on each net increase in tax determined on line 11e using the rates and methods of section
6621. Enter the aggregate amount of interest here. (See instructions.)

10a ¢

10b 4

[=

10¢

10d Y

10e

kK>

11c

11d

11e

11f s

Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011)

Status of Prior Year Section 1294 Elections and Termination of Section 1294 Elections
Complete a separate column for each outstanding election. Complete lines 9 and 10 only if there is a partial

Page 3

termination of the section 1294 election.

10

Tax year of outstanding
election .

Undistributed earnings to
which the election relates
Deferred tax .
Interest accrued on deferred
tax (line 3) as of the filing date
Event terminating election
Earnings distributed or
deemed distributed during

the tax year .
Deferred tax due with this
return e
Accrued interest due with this
return [
Deferred tax outstanding after
partial termination of election .
Interest accrued after partial
termination of election

{®

(i)

(i)

(iv)

v

(vi)

Form 8621 (Rev. 12-2011)



THE BNN D. ROMNEY BLIND TRUST T

SUPPLEMENT TO FORM 8621

NAME OF PFIC OR QEF:

EGRET FUNDING CLO I P.L.C.

PART IV, LINE 11A - DIST AND DISP OF STOCK IN SECTION 1291 FUND

DESCRIPTION ACQUIRED SOLD AMOUNT
EGRET FUNDING CLO I SALE 09/16/2010 03/08/2011 3.
TOTAL 3.

The PFIC is held indirectly through Goldman Sachs Hedge Fund Partners, LLC
and Goldman Sachs Hedge Fund Partners II, LLC. The number of shares is
unknown.



THE ANN D. ROMNEY BLIND TRUST

Tax & Interest under §1291

PFICS SOLD/DISPOSED
Egret Funding CLO | PLC 35% 4%
2010 2011 Total TAX  INTEREST
Holding Period 9/16/2010 3/8/2011 Days 8621 8621
107.00 67.00 174 PTIV1ic PTIV IS
Line 10F
3 2010 1.84 1 0

2011 1.16



Form 8621 information Return by a Shareholder of a Passive Foreign | owmsno. 15451002

(Rev. December 2011) Investment Company or Qualified Electing Fund
Department of the Treasury . X Attachment
Internal Revenue Service » See separate instructions. Sequence No. 69

Name of shareholder Identifying number (see instructions)

THE ANN D. ROMNEY BLIND TRUST
Number, street, and room or suite no. {If a P.O. box, see instructions.)

Shareholder tax year: calendaryear20 ;7  or other tax year
ROPES & GRAY; PRUDENTIAL TOWER, 800 BOYLSTON ST beginning .20 and ending .20
City or town, state, and ZIP code or country

BOSTON, MA 02199
Check type of shareholder filing the return:  [X] individual [ ] Corporation [] Partnership [} S Corporation [] Nongrantor Trust  [] Estate

Name of passive foreign investment company (PFIC) or qualified electing fund (QEF) Employer identification number (if any)

ENDEARVOR FUNDING LTD. N/2

Address (Enter number, street, city or town, and country.) Tax year of company or fund: calendar year 20 1 or other
P.0. BOX 903GT, WALKER HOUSE, MARY 3TREET tax year beginning , 20 and
GEORGE TOWN, GRAND CAYMAN, CAYMAN ISLANDS ending 20

Elections (See instructions.)

A [] Election To Treat the PFIC as a QEF. 1, a shareholder of a PFIC, elect to treat the PFIC as a QEF. Complete lines 1a through 2c¢ of Part Ii.

B [] Deemed Sale Election. |, a shareholder on the first day of a PFIC’s first tax year as a QEF, elect to recognize gain on the deemed sale of my
interest in the PFIC. Enfer gain or loss on line 10f of Part 1V.

C [[] beemed Dividend Election. 1, a shareholder on the first day of a PFIC's first tax year as a QEF that is a controlled foreign corporation (CFC),
elect to treat an amount equal to my share of the post-1986 earnings and profits of the CFC as an excess distribution. Enter this amount on
line 10e of Part IV.

D [] Election To Extend Time For Payment of Tax. |, a shareholder of a QEF, elect to extend the time for payment of tax on the undistributed
earnings and profits of the QEF until this election is terminated. Complete lines 3a through 4c of Part If to calculate the tax that may be deferred.
Note: [f any portion of line 1a or line 2a of Part Il is includible under section 951, you may not make this election.

Also, see sections 1294(c) and 1294(f) and the related regulations for events that terminate this election.

E [] Election To Recognize Gain on Deemed Sale of PFIC. 1, a shareholder of a former PFIC or a PFIC to which section 1297(d) applies, elect to
treat as an excess distribution the gain recognized on the deemed sale of my interest in the PFIC, or, if | qualify, my share of the PFIC's post-1986
earnings and profits deemed distributed, on the last day of its last tax year as a PFIC under section 1297(d). Enter gain on line 10f of Part V.

F [] Election To Mark-to-Market PFIC Stock. 1, a shareholder of a PFIC, elect to mark-to-market the PFIC stock that is marketable within the
meaning of section 1286(e). Complete Part Ill.

G [] Deemed Dividend Election With Respect to a Section 1297(e) PFIC. |, a shareholder of a section 1297(e) PFIC, within the meaning of
Regulations section 1.1291-9(j)(2)(v). elect to make a deemed dividend election with respect to the Section 1297(e) PFIC. My holding period in
the stock of the Section 1297(e) PFIC includes the CFC qualification date, as defined in Regulations section 1.1297-3(d).

H [] Deemed Dividend Election With Respect to a Former PFIC. |, a shareholder of a former PFIC, within the meaning of Regulations section
1.1291-9()(2)(iv), elect to make a deemed dividend election with respect to the former PFIC. My holding period in the stock of the former PFIC
includes the termination date, as defined in Regulations section 1.1288-3(d).

Part 1l Income From a Qualified Electing Fund (QEF). All QEF shareholders complete lines 1a through 2¢. If you are making
Election D, also complete lines 3a through 4c. {See instructions.)

1a Enter your pro rata share of the ordinary earnings of the QEF . . . . . . I 1a [
b Enter the portion of line 1a that is included in income under section 951 or that
may be excluded under section 1293(g) . . . . . . . . . . . . I 1b [
€ Subtract line 1b from line 1a. Enter this amount on your tax return as ordinary income .
2a Enter your pro rata share of the total net capital gain ofthe QEF . . . . . 2a

b Enter the portion of line 2a that is included in income under section 951 or that
may be excluded under section 1283(g) . . . . . . . . . . . . I 2b ]
¢ Subtract line 2b from line 2a. This amount is a net long-term capital gain. Enter this amount in Part il of the
Schedule D used for your income tax return. (See instructions.)
3a Addlines fcand 2¢ e
b  Enter the total amount of cash and the fair market value of other property distributed
or deemed distributed to you during the tax year of the QEF. (See instructions.} . . 3b

¢ Enter the portion of line 3a not already included in line 3b that is attributable to
shares in the QEF that you disposed of, pledged, or otherwise transferred
during thetaxyear . . . . . . . . . . . . . . . . . . |3
Add lines 3b and 3c

e Subtract line 3d from line 3a, and enter the difference (if zero or less, enter amount in brackets)

Important: Ifline 3e is greater than zero, and no portion of line 1a or 2a is includible in income under section
951, you may make Election D with respect to the amount on fine 3e.
4a Enter the total tax for the tax year (See instructions.) . . . . . . . . 4a

b Enter the total tax for the tax year determined without regard to the amount
enteredonline3de. . . . . . . . . . . . . . . . . . . |4b

¢ Subtract line 4b from line 4a. This is the deferred tax, the time for payment of which is extended by
making Election D. See instructions .

sa For Disclosure, Privacy Act, and Paperwork Reduction Act Notice, see separate instructions. Form 8621 (Rev. 12-2011)




Form 8621 (Rev. 12-2011) Page 2
GE1RIIl  Gain or (Loss) From Mark-to-Market Election (See instructions.)
5a Enter the fair market value of your PFIC stock at the end of the tax year . 5a
b Enter your adjusted basis in the stock at the end of the tax year 5b
¢ Subtract line 5b from line 5a. If a gain, do not Complete lines 6 and 7. Include this amount as ordinary income
on your tax return. If a loss, go to line 6 . 5c
6  Enter any unreversed inclusions (as defined in section 1296(d)) [
Enter the loss from line 5c, but only to the extent of unreversed inclusions on fine 6. Include this amount as an
ordinary loss on your tax return . Lo e e . 7
8 K you sold or otherwise disposed of any section 1296 stock (see mstructlons) durmg the tax year:
a Enter the fair market value of the stock on the date of sale or disposition 8a
b Enter the adjusted basis of the stock on the date of sale or disposition 8b
¢ Subtract line 8b from line 8a. If a gain, do not complete line 9. Include this amount as ordinary income on your
tax return. If a loss, gotoline 9 . . . 8¢
9a Enter any unreversed inclusions (as defined in section 1296( ) 9a
b Enter the loss from line 8c, but only to the extent of unreversed inclusions on line 9a. Include this amount as an
ordinary loss on your tax return. If the loss on line 8c exceeds unreversed inclusions on line 9a, complete line 9¢ 9b
¢ Enter the amount by which the loss on line 8c exceeds unreversed inclusions on line 9a. Include this amount on
your tax return according to the rules generally applicable for losses provided elsewhere in the Code and
regulations . L. gc
Note. See mstrucuons in case of mult|p|e dlsposmons
:FTa314 Distributions From and Dispositions of Stock of a Section 1291 Fund (See instructions.)
Complete a separate Part 1V for each excess distribution (see instructions).
10a Enter your total distributions from the section 1291 fund during the current tax year with respect to the
applicable stock. If the holding period of the stock began in the current tax year, see instructions 10a 7
b Enter the total distributions (reduced by the portions of such distributions that were excess distributions but
not included in income under section 1291(a)(1)(B)) made by the fund with respect to the applicable stock for
each of the 3 years preceding the current tax year (or if shorter, the portion of the shareholder's holding period
before the current tax year) o e 10b 0
¢ Divide line 10b by 3. (See instructions if the number of preceding tax years is less than 3.) 10¢
d  Multiply line 10c by 125% (1.25) 10d
e Subtract line 10d from line 10a. This amount, if more than zero, is the excess distribution with respect to the
applicable stock. If zero or less and you did not dispose of stock during the tax year, do not complete the
rest of Part IV. See instructions if you received more than one distribution during the current tax year. Aiso,
see instructions for rules for reporting a nonexcess distribution on your income tax return 10e 3
f Enter gain or loss from the disposition of stock of a section 1291 fund or former section 1291 fund. if a gain,
complete line 11. If a loss, show it in brackets and do not complete line 11
11a Attach a statement for each distribution and disposition. Show your holding period for each share of stock or
block of shares held. Allocate the excess distribution to each day in your holding period. Add all amounts that
are allocated to days in each tax year.
b Enter the total of the amounts determined in line 11a that are allocable to the current tax year and tax years before the
foreign corporation became a PFIC (pre-PFIC tax years). Enter these amounts on your income tax return as other income
¢ Enter the aggregate increases in tax (before credits) for each tax year in your holding period (cther than the -
current tax year and pre-PFIC years). (See instructions.) P 11c 0
Foreign tax credit. (See instructions.) . e 11d
e Subtractline 11d from line 11c. Enter this amount on your income fax return as “additional tax.” (See instructions.) 11e G
f Determine interest on each net increase in tax determined on line 11e using the rates and methods of section
6621. Enter the aggregate amount of interest here. (See instructions.) 11

Form 8621 (Rev. 12-2011)




Form 8621 (Rev. 12-2011)

Page 3

Status of Prior Year Section 1294 Elections and Termination of Section 1294 Elections

Complete a separate column for each outstanding election. Complete lines 9 and 10 only if there is a partial

termination of the section 1294 election.

10

Tax year of outstanding
election .

Undistributed earnings to
which the election relates
Deferred tax

Interest accrued on deferred
tax (line 3) as of the filing date
Event terminating election
Earnings distributed or
deemed distributed during

the tax year .
Deferred tax due with this
return L
Accrued interest due with this
return [
Deferred tax outstanding after
partial termination of election .
Interest accrued after partial
termination of election

(i)

(it)

(i)

(iv)

(v)

(vi)

Form 8621 (Rev. 12-2011)



THE ANN D. ROMNEY BLIND TRUST -

SUPPLEMENT TO FORM 8621

NAME OF PFIC OR QEF:

ENDEAVOR FUNDING LTID.

PART IV, LINE 11A -~ DIST AND DISP OF STOCK IN SECTION 1291 FUND

ENDEAVOR FUNDING LTD. 12/02/2010 . 3.

TOTAL 3.

The PFIC is held indirectly through Goldman Sachs Hedge Fund Partners, LLC
and Goldman Sachs Hedge Fund Partners II, LLC. The number of shares is
unknown.



THE ANN D. ROMNEY BLIND TRUST

Tax & Interest under §1291

PFICS STILL HELD
Endeavor Funding LTD. 35% 4%
2010 2011 Total TAX  INTEREST
Holding Period 12/2/2010 12/31/2011 Days 8621 8621
30.00 365.00 395 PTIV11c PTIV11f
Line 10E
3 2010 0.23 0 0

2011 2.77



3621

(Rev. December 2011}
Department of the Treasury
Internal Revenue Service

Information Return by a Shareholder of a Passive Foreign
Investment Company or Qualified Electing Fund

» See separate instructions.

OMB No. 1545-1002

Attachment
Sequence No. 69

Name of shareholder

THE ANN 2. ROMMEY BLIND TRUST
Number, street, and room or suite no. (If a P.O. box, see instructions. )

ROPES & GRAY; PRUDENTIAL TCOWER, 800 BOYLSTON ST

Identifying number (see instructions)

Shareholder tax year: calendar year 20 1]
beginning , 20

or other tax year

and ending , 20

City or town, state, and ZIP code or country

BOSTON, MR (02199

Check type of shareholder filing the return:

X individuat (] Corporation [} Partnership ] S Corporation ] Nongrantor Trust [] Estate

Name of passive foreign investment company (PFIC) or qualified electing fund (QEF)

HARBCGURMASTER CLC 10 LTD.

Employer identification number (if any)

N/A

Address (Enter number, street, city or town, and country.)

or other

Tax year of company or fund: calendar year 20 13
tax year beginning , 20
ending

LOCATELLIKADE 1, PARNASSUSTRN and

1076 AZ, AMSTERDAM, NETHERLANDS
Elections (See instructions.)

A [] Election To Treat the PFIC as a QEF. |, a shareholder of a PFIC, elect to treat the PFIC as a QEF. Complete lines 1a through 2c of Part |/,

B [] Deemed Sale Election. |, a shareholder on the first day of a PFIC's first tax year as a QEF, elect to recognize gain on the deemed sale of my
interest in the PFIC. Enter gain or loss on line 10f of Part IV.

C [] Deemed Dividend Election. !, a shareholder on the first day of a PFIC's first tax year as a QEF that is a controlled foreign corporation (CFC),
elect to treat an amount equal to my share of the post-1986 earnings and profits of the CFC as an excess distribution. Enter this amount on
line 10e of Part IV.

D [] Election To Extend Time For Payment of Tax. |, a shareholder of a QEF, elect to extend the time for payment of tax on the undistributed
earnings and profits of the QEF until this election is terminated. Complete lines 3a through 4c of Part If to calculate the tax that may be deferred.
Note: If any portion of line 1a or line 2a of Part Il is includible under section 951, you may not make this election.

Also, see sections 1294(c} and 1294(f) and the related regulations for events that terminate this election.

E [7] Election To Recognize Gain on Deemed Sale of PFIC. |, a shareholder of a former PFIC or a PFIC to which section 1297(d} applies, elect to
treat as an excess distribution the gain recognized on the deemed sale of my interest in the PFIC, or, if | qualify, my share of the PFIC's post-1986
earnings and profits deemed distributed, on the last day of its fast tax year as a PFIC under section 1297(d). Enter gain on line 10f of Part IV,

F [] Election To Mark-to-Market PFIC Stock. |, a shareholder of a PFIC, elect to mark-to-market the PFIC stock that is marketable within the
meaning of section 1296(e). Complete Part Iil.

G [ ] Deemed Dividend Election With Respect to a Section 1297(e) PFIC. 1, a shareholder of a section 1297(e) PFIC, within the meaning of

' Regulations section 1.1291-9()(2)(v), elect to make a deemed dividend election with respect to the Section 1297(e) PFIC. My holding period in
the stock of the Section 1297(e) PFIC includes the CFC qualification date, as defined in Regulations section 1.1297-3(d).

H [7] Deemed Dividend Election With Respect to a Former PFIC. 1, a shareholder of a former PFIC, within the meaning of Regulations section
1.1281-9()(2)(iv). elect to make a desmed dividend election with respect to the former PFIC. My holding period in the stock of the former PFIC
includes the termination date, as defined in Regulations section 1.1288-3(d).

m Income From a Qualified Electing Fund (QEF). Al QEF shareholders complete lines 1a through 2c. If you are making
Election D, also complete lines 3a through 4c. (See instructions.)

, 20

1a  Enter your pro rata share of the ordinary earnings of the QEF .. ] 1a [
b Enter the portion of line 1a that is included in income under section 951 or that
may be excluded under section 1293(g) 1b [
¢ Subtract line 1b from line 1a. Enter this amount on your tax return as ordinary income .
2a Enter your pro rata share of the total net capital gain of the QEF ! 2a ]
b Enter the portion of line 2a that is included in income under section 951 or that
may be excluded under section 1293(g) 2b ’

€ Subtract line 2b from line 2a. This amount is a net long-term capital gain. Enter this amount in Part Il of the
Schedule D used for your income tax return. (See instructions.) . .

3a Addlines 1cand 2¢ Ce e
b Enter the total amount of cash and the fair market value of other property distributed
or deemed distributed to you during the tax year of the QEF. (See instructions.) 3b
¢ Enter the portion of line 3a not already included in line 3b that is attributable to
shares in the QEF that you disposed of, pledged, or otherwise transferred
during the tax year Lo 3¢

Add lines 3b and 3¢
e Subtractline 3d from line 3a, and enter the difference (if zero or less, enter amount in brackets)

Important: ifline 3e is greater than zero, and no portion of line 1a or 2a is includible in income under section
951, you may make Election D with respect to the arnount on line 3e.

4a Enter the total tax for the tax year (See instructions.) 4a
b Enter the total tax for the tax year determined without regard to the amount
entered on fine 3e . .. 4b

¢ Subtract line 4b from line 4a. This is the deferred tax, the time for payment of which is extended by
making Election D. See instructions .

1SA For Disclosure, Privacy Act, and Paperwork Reduction Act Notice, see separate instructions.

Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011) Page 2
m Gain or (Loss) From Mark-to-Market Election (See instructions.)
Enter the fair market value of your PFIC stock at the end of the tax year . 5a
b Enter your adjusted basis in the stock at the end of the tax year 5b
¢ Subtract line 5b from line 5a. If a gain, do not complete lines 6 and 7. include this amount as ordinary income
on your tax return. If a loss, go to line 6 . 5S¢
Enter any unreversed inclusions (as defined in section 1296(d)) 6
Enter the loss from line 5c, but only to the extent of unreversed inclusions on line 6. Include this amount as an
ordinary loss on your tax return . Lo Lo 7
8  If you sold or otherwise disposed of any section 1296 stock (see |nstructlons) durmg the tax year:
a  Enter the fair market value of the stock on the date of sale or disposition 8a
b Enter the adjusted basis of the stock on the date of sale or disposition 8b
¢ Subtract line 8b from line 8a. If a gain, do not complete line 9. Include this amount as ordinary income on your
tax return. If a loss, go toline 9 . .. . 8c
9a Enter any unreversed inclusions (as defined in section 1296( 1) 9a
b Enter the loss from line 8c, but only to the extent of unreversed inclusions on line 9a. Include this amount as an
ordinary loss on your tax return. If the loss on line 8¢ exceeds unreversed inclusions on line 9a, complete line 3¢ 9b
¢ Enter the amount by which the loss on line 8c exceeds unreversed inclusions on line 9a. Include this amount on
your tax return according to the rules generally applicable for losses provided elsewhere in the Code and
regulations . e 9c
Note. See mstruc’uons in case of multlple dlsposmons
P4\ Distributions From and Dispositions of Stock of a Section 1291 Fund (See instructions.)
Complete a separate Part IV for each excess distribution (see instructions).
10a  Enter your total distributions from the section 1291 fund during the current tax year with respect to the
applicable stock. If the holding period of the stock began in the current tax year, see instructions 10a H
b Enter the total distributions (reduced by the portions of such distributions that were excess distributions but
not included in income under section 1291(a)(1)(B)) made by the fund with respect to the applicable stock for
each of the 3 years preceding the current tax year (or if shorter, the portion of the shareholder's holdmg period
before the current tax year) o e . 10b 0
¢ Divide line 10b by 3. (See instructions if the number of preceding tax years is less than 3. ) 10¢c 0
d Multiply line 10c by 125% (1.25) 10d G
e Subtract line 10d from line 10a. This amount, if more than zero, is the excess distribution with respect to the
applicable stock. If zero or less and you did not dispose of stock during the tax year, do not complete the
rest of Part IV. See instructions if you received more than one distribution during the current tax year. Also,
see instructions for rules for reporting a nonexcess distribution on your income tax return 10e 0
f  Enter gain or loss from the disposition of stock of a section 1291 fund or former section 1291 fund. If a gain,
complete line 11. if a loss, show it in brackets and do not complete line 11 10f
11a Attach a statement for each distribution and disposition. Show your holding period for each share of stock or
block of shares held. Allocate the excess distribution to each day in your holding period. Add all amounts that
are allocated to days in each tax year.
b Enter the total of the amounts determined in fine 11a that are allocable to the current tax year and tax years before the
foreign corporation became a PFIC (pre-PFIC tax years). Enter these amounts on your income tax return as other income
¢ Enter the aggregate increases in tax (before credits) for each tax year in your holding period (other than the
current tax year and pre-PFIC years). (See instructions.) P 1ic o
Foreign tax credit. (See instructions.) Lo S Lo 11d
e  Subtract line 11d from line 11c. Enter this amount on your income tax return as “addmonal tax.” (See instructions.) 11e 0
f Determine interest on each net increase in tax determined on line 11e using the rates and methods of section
6621. Enter the aggregate amount of interest here. (See instructions.) 11f

Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011)

Page 3

Status of Prior Year Section 1294 Elections and Termination of Section 1294 Elections

Complete a separate column for each outstanding election. Complete lines 9 and 10 only if there is a partial

termination of the section 1294 election.

10

Tax year of outstanding
election .

Undistributed earnings to
which the election relates
Deferred tax

Interest accrued on deferred
tax (line 3) as of the filing date
Event terminating election
Earnings distributed or
deemed distributed during

the tax year .
Deferred tax due with this
return Lo
Accrued interest due with this
return R
Deferred tax outstanding after
partial termination of election .
Interest accrued after partial
termination of election

(i)

(i)

(i)

(iv)

V)

(vi)

Form 8621 (Rev. 12-2011)



THE ANN D. ROMNEY BLIND TRUST —

SUPPLEMENT TO FORM 8621

NAME OF PFIC OR QEF:

HARBOURMASTER CLO 10 LTD.

PART IV, LINE 11A - DIST AND DISP OF STOCK IN SECTION 1291 FUND

HARBOURMASTER CLO 10 LTD. 10/15/2010 0.

TOTAL 0.

The PFIC is held indirectly through Goldman Sachs Hedge Fund Partners, LLC
and Goldman Sachs Hedge Fund Partners II, LLC. The number of shares is
unknown.



THE ANN D. ROMNEY BLIND TRUST

Tax & Interest under §1291

PFICS STILL HELD
Harbourmaster CLO 10 LYD.
2010 2011
Holding Period 10/15/2010  12/31/2011
78.00 365.00
Line 10E
0 2010 0.00

2011 0.00

35% 4%
Total TAX  INTEREST
Days 8621 8621

443 PTIV11c PTIV11f

0 0



Form 8621 Information Return by a Shareholder of a Passive Foreign | owsno. 15451002

(Rev. December 2011) Investment Company or Qualified Electing Fund
Department of the Treasury . . Aftachment
Internal Revenue Service » See separate instructions. Sequence No. 69

Name of shareholder Identifying number (see instructions)

THE ANN D. ROMMEY BLIND TRUST
Number, street, and room or suite no. (If a P.O. box, see instructions.)

Shareholder tax year: calendar year20 11  or other tax year
RCGPES & GRAY; PRUDENTIAL TCWER, 800 BOYLSTOW ST beginning .20 and ending .20
City or town, state, and ZIP code or country

BOSTON, MA 02189
Check type of shareholder filing the return:  [i] individual ] Corporation [] Partnership ] S Corporation [] Nongrantor Trust [ ] Estate

Name of passive foreign investment company (PFIC) or qualified electing fund (QEF) Employer identification number (if any)

HARBOURMASTER CLO 9 R.V. {LOT 1) N/E

Address (Enter number, street, city or town, and country.) Tax year of company or fund: calendar year 20 1 or other
LOCATELLIKADE 1, PARNASSISTRN tax year beginning , 20 and
1076 A%, AMSTERDAM, NETHERLANDS ending 120

Elections (See instructions.)

A [T] Election To Treat the PFIC as a QEF. |, a shareholder of a PFIC, elect to treat the PFIC as a QEF. Complete lines 1a through 2c of Part If.

B [[] Deemed Sale Election. 1, a shareholder on the first day of a PFIC's first tax year as a QEF, elect to recognize gain on the deemed sale of my
interest in the PFIC. Enter gain or loss on line 10f of Part IV.

C [] Deemed Dividend Election. 1, a shareholder on the first day of a PFIC's first tax year as a QEF that is a controlled foreign corporation (CFC),
elect to treat an amount equal to my share of the post-1986 earnings and profits of the CFC as an excess distribution. Enter this amount on
line 10e of Part IV.

D [} Election To Extend Time For Payment of Tax. |, a shareholder of a QEF, elect to extend the time for payment of tax on the undistributed
earnings and profits of the QEF until this election is terminated. Complete lines 3a through 4c of Part Il to calculate the tax that may be deferred.
Note: /fany portion of line 1a or line 2a of Part Il is includible under section 951, you may not make this election.

Also, see sections 1294(c) and 1294(f) and the related regulations for events that terminate this election.

[] Election To Recognize Gain on Deemed Sale of PFIC. 1, a shareholder of a former PFIC or a PFIC to which section 1297(d) applies, efect to
treat as an excess distribution the gain recognized on the deemed sale of my interest in the PFIC, or, if | qualify, my share of the PFIC’s post-1986
earnings and profits deemed distributed, on the last day of its last tax year as a PFIC under section 1297(d). Enter gain on line 10f of Part IV.

F [] Election To Mark-to-Market PFIC Stock. |, a shareholder of a PFIC, elect to mark-to-market the PFIC stock that is marketable within the

meaning of section 1296(e). Complete Part lil.

G [[] Deemed Dividend Election With Respect to a Section 1297(e} PFIC. |, a shareholder of a section 1297(e) PFIC, within the meaning of
Regulations section 1.1291-9(j}(2)(v), elect to make a deemed dividend election with respect to the Section 1297(e) PFIC. My holding period in
the stock of the Section 1297(e) PFIC includes the CFC qualification date, as defined in Regulations section 1.1297-3(d).

H [} Deemed Dividend Election With Respect to a Former PFIC. |, a shareholder of a former PFIC, within the meaning of Regulations section
1.1291-9()(2)iv). elect to make a deemed dividend election with respect to the former PFIC. My holding period in the stock of the former PFIC
includes the termination date, as defined in Regulations section 1.1298-3(d).

Part ll Income From a Qualified Electing Fund (QEF). All QEF sharehoiders complete lines 1a through 2c. if you are making
Election D, also complete lines 3a through 4c. (See instructions.)

m

1a Enter your pro rata share of the ordinary earnings ofthe QEF . . . . . . ] 1a 1
b Enter the portion of line 1a that is included in income under section 951 or that
may be excluded under section 1293(@) . . . . . . . . . . . . 1b 1
¢ Subtract line 1b from line 1a. Enter this amount on your tax return as ordinary income .
2a Enter your pro rata share of the total net capital gain of the QEF . . . . . 2a
b Enter the portion of line 2a that is included in income under section 951 or that
may be excluded under section 1293(g) . . . . . . . . . . . . 2b I

¢ Subtract line 2b from line 2a. This amount is a net long-term capital gain. Enter this amount in Part Il of the
Schedule D used for your income tax return. (See instructions.)

3a Add lines 1c and 2¢ Lo e

b Enter the total amount of cash and the fair market value of other property distributed

or deemed distributed to you during the tax year of the QEF. (See instructions.) . . 3b

¢ Enter the portion of line 3a not already included in fine 3b that is attributable to
shares in the QEF that you disposed of, pledged, or otherwise transferred
duringthetaxyear . . . . . . . . . . . . . . . . . .13
Add lines 3b and 3¢

e Subtract line 3d from line 3a, and enter the difference (if zero or less, enter amount in brackets)

Important: /fline 3e is greater than zero, and no portion of line 1a or 2a is includible in income under section
951, you may make Election D with respect to the amount on line 3e.
4a Enter the total tax for the tax year (See instructions.) F 4a

b Enter the total tax for the tax year determined without regard to the amount
enteredonline3e. . . . . . . . . . . . . . . . . . . |é&b

¢ Subtract line 4b from line 4a. This is the deferred tax, the time for payment of which is extended by
making Election D. See instructions . . . .

1A For Disclosure, Privacy Act, and Paperwork Reduction Act Notice, see separate instructions. Form 8621 (Rev. 12-2011)




Form 8621 (Rev. 12-2011)
Part Tl Gain or (Loss) From Mark-to-Market Election (See instructions.)

b

[

Page 2

Enter the fair market value of your PFIC stock at the end of the tax year .

Enter your adjusted basis in the stock at the end of the tax year

Subtract line 5b from line 5a. If a gain, do not complete lines 6 and 7. Include this amount as ordinary income
on your tax return. If a loss, go fo line 6 .

Enter any unreversed inclusions {as defined in section 1296(d))

Enter the loss from line 5c¢, but only to the extent of unreversed inclusions on line 8. Include this amount as an
ordinary loss on your tax return . FE

If you sold or otherwise disposed of any section 1296 stock (see mstructlons) dunng the tax year:

Enter the fair market value of the stock on the date of sale or disposition

Enter the adjusted basis of the stock on the date of sale or disposition

Subtract line 8b from line 8a. if a gain, do not complete line 9. Include this amount as ordinary income on your
tax return. {f aloss, gotoline 9 . . .

Enter any unreversed inclusions (as defined in section 1296( ))

Enter the loss from line 8c, but only to the extent of unreversed inclusions on line 9a. include this amount as an
ordinary loss on your tax return. if the loss on line 8¢ exceeds unreversed inclusions on line 9a, complete line 9¢

Enter the amount by which the loss on line 8¢ exceeds unreversed inclusions on fine 8a. Include this amount on
your tax return according to the rules generally applicable for losses provided elsewhere in the Code and
regulations . e e e

Note. See instructions in case of mult:ple d|sposmons

Sa
5b

5¢c

8a
8b

8¢
9a

Sh

8¢

PPl Distributions From and Dispositions of Stock of a Section 1291 Fund (See instructions.)

Complete a separate Part |V for each excess distribution (see instructions).

10a

11a

Enter your total distributions from the section 1291 fund during the current tax year with respect to the
applicable stock. If the holding period of the stock began in the current tax year, see instructions

Enter the total distributions (reduced by the portions of such distributions that were excess distributions but
not included in income under section 1291(a)(1)(B)) made by the fund with respect to the applicabie stock for
each of the 3 years preceding the current tax year (or if shorter, the portion of the shareholder’s holding period
before the current tax year) . .

Divide line 10b by 3. (See instructions if the number of preceding tax years is less than 3. )
Multiply line 10c by 125% (1.25)

Subtract line 10d from line 10a. This amount, if more than zero, is the excess distribution with respect to the
applicable stock. If zero or less and you did not dispose of stock during the tax year, do not complete the
rest of Part IV. See instructions if you received more than one distribution during the current tax year. Also,
see instructions for rules for reporting a nonexcess distribution on your income tax return

Enter gain or loss from the disposition of stock of a section 1291 fund or former section 1291 fund. If a gain,
complete line 11. if a loss, show it in brackets and do not complete line 11

Attach a statement for each distribution and disposition. Show your holding period for each share of stock or
block of shares held. Allocate the excess distribution to each day in your holding period. Add all amounts that
are allocated to days in each tax year.

Enter the total of the amounts determined in line 11a that are allocable to the current tax year and tax years before the
foreign corporation became a PFIC (pre-PFIC tax years). Enter these amounts on your income tax return as other income

Enter the aggregate increases in tax (before credits) for each tax year in your holding period (other than the
current tax year and pre-PFIC years). (See instructions.) e

Foreign tax credit. (See instructions.) .o Lo
Subtract line 11d from line 11c. Enter this amount on your income tax return as addmonal tax.” (See instructions.)

Determine interest on each net increase in tax determined on line 11e using the rates and methods of section
6621. Enter the aggregate amount of interest here. (See instructions.)

10a 0
10b )
10¢ C
10d 0
10e Q
10f

11c

)

11d
11e

(93]

111 0

Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011)

Page 3

Status of Prior Year Section 1294 Elections and Termination of Section 1294 Elections

Complete a separate column for each outstanding election. Complete lines 9 and 10 only if there is a partial

termination of the section 1294 election.

10

Tax year of outstanding
election .

Undistributed earnings to
which the election relates
Deferred tax

Interest accrued on deferred
tax {line 3) as of the filing date
Event terminating election
Earnings distributed or
deemed distributed during

the tax year

Deferred tax due with this
return P
Accrued interest due with this
return R
Deferred tax outstanding after
partial termination of election .
Interest accrued after partial
termination of election

(i)

(1)

(i)

(iv)

V)

(vi)

Form 8621 (Rev. 12-2011)



THE ANN D. ROMNEY BLIND TRUST -

SUPPLEMENT TO FORM 8621

NAME OF PFIC OR QEF:

HARBOURMASTER CLO 9 B.V. (LOT 1)

DESCRIPTION ACQUIRED SOLD AMOUNT
HARBOURMASTER CLO 9 SALE 09/16/2010 02/10/2011 12.
TOTAL 12.

The PFIC is held indirectly through Goldman Sachs Hedge Fund Partners, LLC
and Goldman Sachs Hedge Fund Partners II, LLC. The number of shares is

unknown.



THE ANN D. ROMNEY BLIND TRUST

Tax & Interest under §1291

PFICS SOLD/DISPOSED

Harbourmaster CLO 8 BV (Lot 1) 35% 4%
2010 2011 Total TAX  INTEREST
Holding Period 9/16/2010 2/10/2011 Days 8621 8621
107.00 41.00 148 PTIV 11ic PTIV11f
Line 10F
12 2010 8.68 3 0

2011 3.32



Form 8621 Information Return by a Shareholder of a Passive Foreign | oweo. 15451002

(Rev. December 2011) Investment Company or Qualified Electing Fund
Department of the Treasury . . Attachment
Internal Revenue Service » See separate instructions. Sequence No. 69

Name of shareholder Identifying number (see instructions)

THE ANN D. ROMNEY BLIND TRUST
Number, street, and room or suite no. (If a P.O. box, see instructions.)

Shareholder tax year: calendaryear20 ;1  or other tax year
ROPES & GRAY; PRUDENTIAL TOWER, 800 BOYLSTON ST beginning .20 and ending .20
City or town, state, and ZIP code or country

BOSTON, MA 02199
Check type of shareholder filing the return:  [X] Individual_ [] Corporation [] Partnership [[] S Corporation [] Nongrantor Trust [ ] Estate

Name of passive foreign investment company (PFIC) or qualified electing fund (QEF) Employer identification number (if any)

HARECURMASTER CLO 9 B.V. (LOT 2) . N/2

Address (Enter number, street, city or town, and country.) Tax year of company or fund: calendar year 20 , or other
LOCATELLIKADE 1, PARMASSUSTRN tax year beginning ,20 and
1076 A%, AMSTERDAM, METHERLANDS ending 20

Elections (See instructions.)

A [] Election To Treat the PFIC as a QEF. |, a shareholder of a PFIC, elect to treat the PFIC as a QEF. Complete lines 1a through 2c of Part I1.

B [] Deemed Sale Election. |, a shareholder on the first day of a PFIC's first tax year as a QEF, elect to recognize gain on the deemed sale of my
interest in the PFIC. Enter gain or loss on fine 10f of Part IV.

C [[] Deemed Dividend Election. |, a shareholder on the first day of a PFIC’s first tax year as a QEF that is a controlled foreign corporation (CFC),
elect to treat an amount equal to my share of the post-1986 earnings and profits of the CFC as an excess distribution. Enter this amount on
line 10e of Part IV.

D [] Election To Extend Time For Payment of Tax. |, a shareholder of a QEF, elect to extend the time for payment of tax on the undistributed
earnings and profits of the QEF until this election is terminated. Complete lines 3a through 4c of Part Il {o calculate the tax that may be deferred.
Note: /f any portion of line 1a or line 2a of Part Il is includible under section 951, you may not make this election.

Also, see sections 1294(c) and 1294(f) and the related regulations for events that terminate this election.

[[] Election To Recognize Gain on Deemed Sale of PFIC. |, a shareholder of a former PFIC or a PFIC to which section 1297(d) applies, elect to
treat as an excess distribution the gain recognized on the deemed sale of my interest in the PFIC, or, if | qualify, my share of the PFIC’s post-1986
earnings and profits deemed distributed, on the last day of its last tax year as a PFIC under section 1297(d). Enter gain on line 10f of Part IV.

[} Election To Mark-to-Market PFIC Stock. |, a shareholder of a PFIC, elect to mark-to-market the PFIC stock that is marketable within the
meaning of section 1296(e). Complete Part ill.

G [] Deemed Dividend Election With Respect to a Section 1297(e} PFIC. |, a shareholder of a section 1297(e) PFIC, within the meaning of
Regulations section 1.1291-8()(2)(v), elect to make a deemed dividend election with respect to the Section 1287(e) PFIC. My holding period in
the stock of the Section 1297(e) PFIC includes the CFC qualification date, as defined in Regulations section 1.1297-3(d).

H [T] Deemed Dividend Election With Respect to a Former PFIC. |, a shareholder of a former PFIC, within the meaning of Regulations section
1.1291-8()}(2)(iv). elect to make a deemed dividend election with respect to the former PFIC. My holding period in the stock of the former PFiC
includes the termination date, as defined in Regulations section 1.1288-3(d).

x:5d|B  Income From a Qualified Electing Fund (QEF). All QEF shareholders complete lines 1a through 2c. if you are making
Election D, also complete lines 3a through 4c. (See instructions.)

m

"

1a Enter your pro rata share of the ordinary earnings of the QEF . . . . . . ] 1a l
b Enter the portion of line 1a that is included in income under section 851 or that
may be excluded undersection1293(g) . . . . . . . . . . . . |1b l
¢ Subtract line 1b from line 1a. Enter this amount on your tax return as ordinary income .
2a Enter your pro rata share of the total net capital gainofthe QEF . . . . . 2a

b Enter the portion of line 2a that is included in income under section 951 or that
may be excluded under section 1293(g) . . . . . . . . . . . . 2b [
C Subtract line 2b from line 2a. This amount is a net long-term capital gain. Enter this amount in Part Il of the
Schedule D used for your income tax return. (See instructions.)
3a Addlines 1cand 2¢ e
b Enter the total amount of cash and the fair market value of other property distributed
or deemed distributed to you during the tax year of the QEF. (See instructions.} . . 3b

c Enter the portion of line 3a not already included in line 3b that is attributable to
shares in the QEF that you disposed of, pledged, or otherwise transferred
duringthetaxyear . . . . . . . . . . . . . . . . . . |13
Add lines 3b and 3¢

e Subtract tine 3d from line 3a, and enter the dtf‘ference (|f zero or less, enter amount in brackets)

Important: If line 3e is greater than zero, and no portion of line 1a or 2a is includible in income under section
951, you may make Election D with respect to the amount on line 3e.
4a Enter the total tax for the tax year (See instructions.) . . . . . . . . 4a

b Enter the total tax for the tax year determined without regard to the amount
enteredonline3de. . . . . . . . . . . . . . . . . . . |4b

€ Subtract line 4b from line 4a. This is the deferred tax, the time for payment of which is extended by
making Election D. See instructions .

For Disclosure, Privacy Act, and Paperwork Reduction Act Notice, see separate instructions. Form 8621 (Rev. 12-2011)




Form 8621 (Rev. 12-2011) Page 2
ELANE  Gain or (Loss) From Mark-to-Market Election (See instructions.)
5a

Enter the fair market value of your PFIC stock at the end of the taxyear . . . . . . . . . . . . 5a
b Enter your adjusted basis in the stock attheend of the taxyear . . . . . . . . . . . . . . 5b
¢ Subtract line 5b from line 5a. if a gain, do not complete lines 6 and 7. Include this amount as ordinary income
on your tax return. If aloss, goto line6 . . . e Sc
Enter any unreversed inclusions (as defined in section 1296(d)) e 6
Enter the loss from line 5¢, but only to the extent of unreversed inclusions on line 6. Include this amount as an
ordinary loss on your tax return . . . . . . . . . . Lo 7
8  If you sold or otherwise disposed of any section 1296 stock (see |nstruct|ons) durmg the tax year:
a  Enter the fair market value of the stock on the date of sale or disposition e e 8a
Enter the adjusted basis of the stock on the date of sale or disposition . . . . . . . . . . . . 8b
¢ Subtract line 8b from line 8a. If a gain, do not complete line 9. Include this amount as ordinary income on your
tax return. ifaloss, gotoline9 . . . . e 8¢
9a Enter any unreversed inclusions (as defined in section 1296( ) J 9a

b Enter the loss from line 8c, but only to the extent of unreversed inclusions on line 9a. Include this amount as an
ordinary loss on your tax return. If the loss on line 8c exceeds unreversed inclusions on line 9a, complete line S¢ 9b

¢ Enter the amount by which the loss on line 8¢ exceeds unreversed inclusions on line 9a. Include this amount on
your tax return according to the rules generally apphcable for losses provided elsewhere in the Code and
regulations . . . . . . . . L 9¢

Note. See instructions in case of multlp!e dlsposmons
-peeaie  Distributions From and Dispositions of Stock of a Section 1291 Fund (See instructions.)
Complete a separate Part IV for each excess distribution (see instructions).

10a  Enter your total distributions from the section 1291 fund during the current tax year with respect to the
applicable stock. If the holding period of the stock began in the current tax year, see instructions . . . . |10a 3

b Enter the total distributions (reduced by the portions of such distributions that were excess distributions but
not included in income under section 1291(a)(1)(B)) made by the fund with respect to the applicable stock for
each of the 3 years preceding the current tax year (or if shorter, the portion of the shareholder's holding period

before the currenttaxyear) . . . . . . . . . . . . . . . . .. . . . . . 110b 0
¢ Divide line 10b by 3. (See instructions if the number of preceding tax years is less than 3. ) oo . . . . | 10e 0
d Multiply line 10cby 125% {(1.25) . . . . . . . . . . . . . . . . . .+ . . .+ < . 110d o
e Subtract line 10d from line 10a. This amount, if more than zero, is the excess distribution with respect to the

applicable stock. If zero or less and you did not dispose of stock during the tax year, do not complete the

rest of Part IV. See instructions if you received more than one distribution during the current tax year. Also,

see instructions for rules for reporting a nonexcess distribution on your income tax return Lo 10e 1

f Enter gain or loss from the disposition of stock of a section 1291 fund or former section 1291 fund. If a gain,
complete line 11. if a loss, show it in brackets and do not completelinett . . . . . . . . . . . 10f

11a Attach a statement for each distribution and disposition. Show your holding period for each share of stock or
biock of shares held. Allocate the excess distribution to each day in your holding period. Add all amounts that
are allocated {o days in each tax year.

b Enter the total of the amounts determined in line 11a that are allocable to the current tax year and tax years before the

foreign corporation became a PFIC {pre-PFIC tax years). Enter these amounts on your income tax return as other income 11b 1
¢ Enter the aggregate increases in tax (before credits) for each tax year in your holding period (other than the

current tax year and pre-PFIC years). (See instructions.) . . . . . . . . . . . . . . . . |Hc 0

Foreign tax credit. (See instructions.) . . . . . . . . F e A L
e  Subtract line 11d from line 11c. Enter this amount on your income tax return as * addmonai tax.” (See instructions.) 11e 0
f Determine interest on each net increase in tax determined on line 11e using the rates and methods of section

6621. Enter the aggregate amount of interest here. (See instructions.) . . . . . . . . . . . . 11f

Formn 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011)

Page 3

Status of Prior Year Section 1294 Elections and Termination of Section 1294 Elections

Complete a separate column for each outstanding election. Complete lines 9 and 10 only if there is a partial

termination of the section 1294 election.

10

Tax year of outstanding
election .

Undistributed earnings to
which the election relates
Deferred tax

Interest accrued on deferred
tax (line 3) as of the filing date
Event terminating election
Earnings distributed or
deemed distributed during

the tax year .
Deferred tax due with this
return T
Accrued interest due with this
return e
Deferred tax outstanding after
partial termination of election .
Interest accrued after partial
termination of election

i)

(in)

i)

(iv)

v)

(vi)

Form 8621 (Rev. 12-2011)



THE ANN D. ROMNEY BLIND TRUST —

SUPPLEMENT TO FORM 8621

NAME OF PFIC OR QEF:

HARBOURMASTER CLO 9 B.V. (LOT 2)

PART IV, LINE 11A - DIST AND DISP OF STOCK IN SECTION 1291 FUND

HARBOURMASTER CLO 9 B.V. 09/16/2010 1.

TOTAL 1.

The PFIC is held indirectly through Goldman Sachs Hedge Fund Partners, LLC
and Goldman Sachs Hedge Fund Partners II, LLC. The number of shares is
unknown.



3021

(Rev. December 2011)
Department of the Treasury
Internal Revenue Service

Information Return by a Shareholder of a Passive Foreign
Investment Company or Qualified Electing Fund

» See separate instructions.

OMB No. 1645-1002

Attachment
Sequence No. 69

Name of shareholder

THE ANN 2. ROMNEY BLIND TRUST
Number, street, and room or suite no. (if a P.O. box, see instructions.)

ROPES & GRAY; PRUDENTIAL TOWER, 800 BOYLSTON ST

Identifying nurgber (see instructions)

Shareholder tax year: calendar year 20 ; ;
beginning ,20

or other tax year
and ending , 20

City or town, state, and ZIP code or country

BOSTCON, MA C2199

Check type of shareholder filing the retumn:  [X] Individual [ ] Corporation [] Partnership [[] S Corporation [ Nongrantor Trust [] Estate
Name of passive foreign investment company (PFIC) or qualified electing fund (QEF) Employer identification number (if any)

MADISON PARK FUNDING VI, LTD N/&

Address (Enter number, street, city or town, and country.) Tax year of company or fund: calendar year 20 or other

C/0 OGIER FID SVS (CAYMAN) LTD, P.0.BOX 1234, QUEENSGATE HOUSE taxyearbeginning,: /4 120 ¢ and
GEORGE TOWN, GRAND CAYMAN, CAYMAN ISLANDS ending ,0/3; 2054

A
B

C

m

F

G

Elections (See instructions.)

[ Election To Treat the PFIC as a QEF. |, a shareholder of a PFIC, elect to treat the PFIC as a QEF. Complete lines 1a through 2c of Part I1.

X! Deemed Sale Election. [, a shareholder on the first day of a PFIC’s first tax year as a QEF, elect to recognize gain on the deemed sale of my
interest in the PFIC. Enter gain or loss on line 10f of Part IV.

[} Deemed Dividend Election. |, a shareholder on the first day of a PFIC's first tax year as a QEF that is a controlied foreign corporation (CFC),
elect to treat an amount equal to my share of the post-1986 earnings and profits of the CFC as an excess distribution. Enter this amount on
line 10e of Part IV.

[] Election To Extend Time For Payment of Tax. |, a shareholder of a QEF, elect to extend the time for payment of tax on the undistributed
earnings and profits of the QEF until this election is terminated. Complete lines 3a through 4c of Part Il to calculate the tax that may be deferred.
Note: If any portion of line 1a or line 2a of Part Il is includible under section 951, you may not make this election.

Also, see sections 1294(c) and 1294(f) and the related regulations for events that terminate this election.

[] Election To Recognize Gain on Deemed Sale of PFIC. 1, a shareholder of a former PFIC or a PFIC to which section 1297(d) applies, elect to
treat as an excess distribution the gain recognized on the deemed sale of my interest in the PFIC, or, if | qualify, my share of the PFIC's post-1986
earnings and profits deemed distributed, on the last day of its last tax year as a PFIC under section 1297(d). Enter gain on line 10f of Part IV.

[] Election To Mark-to-Market PFIC Stock. 1, a shareholder of a PFIC, elect to mark-to-market the PFIC stock that is marketable within the
meaning of section 1296(e). Complete Part Ill.

[[] Deemed Dividend Election With Respect to a Section 1297(e) PFIC. |, a shareholder of a section 1297(e) PFIC, within the meaning of
Regulations section 1.1281-9(}(2)(v), elect to make a deemed dividend election with respect to the Section 1297(e) PFIC. My holding period in
the stock of the Section 1297(e) PFIC includes the CFC qualification date, as defined in Regulations section 1.1297-3(d).

[[] Deemed Dividend Election With Respect to a Former PFIC. 1, a shareholder of a former PFIC, within the meaning of Regulations section
1.1281-9(}(2)(iv). elect to make a deemed dividend election with respect to the former PFIC. My holding period in the stock of the former PFIC

includes the termination date, as defined in Regulations section 1.1298-3(d).

Income From a Qualified Electing Fund (QEF). All QEF shareholders complete lines 1a through 2c. If you are making
Election D, also complete lines 3a through 4c. (See instructions.)

1a Enter your pro rata share of the ordinary earnings of the QEF . I 1a [
b Enter the portion of line 1a that is included in income under section 851 or that
may be excluded under section 1293(g) 1b l
¢ Subtract line 1b from line 1a. Enter this amount on your tax return as ordinary income .
2a Enter your pro rata share of the total net capital gainofthe Qg . . . . . 2a
b Enter the portion of line 2a that is included in income under section 951 or that
may be excluded under section 1293(g) 2bh }
¢ Subtract line 2b from line 2a. This amount is a net long-term capital gain. Enter this amount in Part }l of the
Schedule D used for your income tax return. {See instructions.)
3a Addlines 1cand 2c e
b Enter the total amount of cash and the fair market value of other property distributed
or deemed distributed to you during the tax year of the QEF. (See instructions.) . . 3b
¢ Enter the portion of line 3a not already included in line 3b that is attributable to
shares in the QEF that you disposed of, pledged, or otherwise transferred
duringthetaxyear . . . . . . . . . . . . . . . L. 3c
Add lines 3b and 3c L
Subtract line 3d from line 3a, and enter the difference (if zero or less, enter amount in brackets)
important: ifline 3e is greater than zero, and no portion of line 1a or 2a is includible in income under section
951, you may make Election D with respect to the amount on line 3e.
4a Enter the total tax for the tax year (See instructions.) P 4a
b Enter the total tax for the tax year determined without regard to the amount
enteredonline3e . . . . . . . . . . . . . .0 4b
¢ Subtract line 4b from line 4a. This is the deferred tax, the time for payment of which is extended by

making Election D. See instructions .

SA For Disclosure, Privacy Act, and Paperwork Reduction Act Notice, see separate instructions.

Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011) Page 2
Part ] Gain or (Loss) From Mark-to-Market Election (See instructions.)

Enter the fair market value of your PFIC stock at the end of the taxyear . . . . . . . . . . . . S5a
b Enter your adjusted basis in the stock at the end of the taxyear . . . . . . . . . . . . . . 5b
¢ Subtract line 5b from line 5a. If a gain, do not complete lines 6 and 7. Include this amount as ordinary income
on your tax return. If a loss, gotoline6 . . . e 5¢
6  Enter any unreversed inclusions (as defined in section 1296(d)) e 6
Enter the loss from line 5c¢, but only to the extent of unreversed inclusions on line 6. Include this amount as an
ordinary loss on your taxreturn . . . . . . . . . . o 7
8  If you sold or otherwise disposed of any section 1296 stock (see mstructlons) during the tax year:
a Enter the fair market value of the stock on the date of sale or disposition e 8a
b Enter the adjusted basis of the stock on the date of sale or dispositon . . . . . . . . . . . . 8b
¢ Subtract line 8b from line 8a. If a gain, do not complete line 9. Include this amount as ordinary income on your
tax return. ffaloss, gotoline9 . . . . . . . e e e e 8c
9a Enter any unreversed inclusions (as defined in section 1296(d)) e 9a

b Enter the loss from line 8c, but only to the extent of unreversed inclusions on line 9a. Include this amount as an
ordinary loss on your tax return. If the loss on line 8c exceeds unreversed inclusions on line 9a, complete line 9¢ 9b

¢ Enter the amount by which the loss on line 8¢ exceeds unreversed inclusions on line 9a. Inciude this amount on
your tax return according to the rules generally applicable for losses provided elsewhere in the Code and
regulations . . . . e e e 9c

Note. See instructions in case of multlpie dlsposmons
-Peq\'4 Distributions From and Dispositions of Stock of a Section 1291 Fund (See instructions.)
Complete a separate Part IV for each excess distribution (see instructions).

10a  Enter your total distributions from the section 1231 fund during the current tax year with respect to the
applicable stock. If the holding period of the stock began in the current tax year, see instructions .. . . |10a 0

b Enter the total distributions (reduced by the portions of such distributions that were excess distributions but
not included in income under section 1291(a){1)(B)) made by the fund with respect to the applicable stock for
each of the 3 years preceding the current tax year (or if shorter, the portion of the shareholder's holding period

before the currenttaxyear) . . . . . . . . . o . . . . . . .. . . . . . . |10b 0
¢ Divide line 10b by 3. (See instructions if the number of preceding tax years islessthan3.) . . . . . . |10¢ ¢
d Muitiplyline 10cby 125% (1.25) . . . . . . . . . . . . . . . . . . .« . . . . l1od 0

e Subtract line 10d from tine 10a. This amount, if more than zero, is the excess distribution with respect to the
applicable stock. If zero or less and you did not dispose of stock during the tax year, do not complete the
rest of Part V. See instructions if you received more than one distribution during the current tax year. Also,
see instructions for rules for reporting a nonexcess distribution on your income tax return ... ... | 10e o

f Enter gain or foss from the disposition of stock of a section 1291 fund or former section 1291 fund. If a gain,
complete line 11. if a loss, show it in brackets and do not completelinett . . . . . . . . . . . 10f

11a Attach a statement for each distribution and disposition. Show your holding period for each share of stock or
block of shares held. Allocate the excess distribution to each day in your holding periad. Add all amounts that
are allocated to days in each tax year.

b Enter the total of the amounts determined in line 11a that are allocable to the current tax year and tax years before the

foreign corporation became a PFIC (pre-PFIC tax years). Enter these amounts on your income tax retumn as other income
¢ Enter the aggregate increases in tax (before credits) for each tax year in your holding period (other than the
current tax year and pre-PFIC years). (See instructions.) . . . . . . . . . . . . . . . . [t 1
Foreign tax credit. (See instructions.) . . . . . . . e I L
e Subtract line 11d from line 11c. Enter this amount on your income tax return as additional tax.” (See instructions.) 11e T
f Determine interest on each net increase in tax determined on line 11e using the rates and methods of section
6621. Enter the aggregate amount of interest here. (See instructions.) . . . . . . . . . . . . | q44f 0

Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011)

Status of Prior Year Section 1294 Elections and Termination of Section 1294 Elections
Complete a separate column for each outstanding election. Complete lines 9 and 10 only if there is a partial

Page 3

termination of the section 1294 election.

10

Tax year of outstanding
election .

Undistributed earnings to
which the election relates
Deferred tax

Interest accrued on deferred
tax (line 3) as of the filing date
Event terminating election
Earnings distributed or
deemed distributed during

the tax year

Deferred tax due with this
return P
Accrued interest due with this
return

Deferred tax outstanding after

partial termination of election .

Interest accrued after partial
termination of election

(i)

(i)

(i)

(iv)

)

(vi)

Form 8621 (Rev. 12-2011)



THE ANN D. ROMNEY BLIND TRUST —

SUPPLEMENT TO FORM 8621

NAME OF PFIC OR QEF:

MADISON PARK FUNDING VI, LTD

PART IV, LINE 11A - DIST AND DISP OF STOCK IN SECTION 1291 FUND

DESCRIPTION ACQUIRED SOLD AMOUNT
MADISON PARK FUNDING SALE 08/11/2010 01/01/2011 3.
TOTAL 3.

The PFIC is held indirectly through Goldman Sachs Hedge Fund Partners, LLC
and Goldman Sachs Hedge Fund Partners II, LLC. The number of shares is
unknown.



THE ANN D. ROMNEY BLIND TRUST

Tax & Interest under §1291

PFICS SOLD/DISPOSED
Madison Park Funding VI, LTD 35% 4%
2010 2011 Total TAX  INTEREST
Holding Period 8/11/2010 17172011 Days 8621 8621
143.00 1.00 144 PTIV1iic PTIV S
Line 10F
3 2010 2.98 1 0

2011 0.02



Form 8621 Information Return by a Shareholder of a Passive Foreign | owsno. 1s45-1002

(Rev. December 2011) Investment Company or Qualified Electing Fund
Department of the Treasury . . Attachment
internal Revenue Service > See separate instructions. Sequence No. 69

Name of shareholder identifying number (see instructions)

THE ANN D. ROMNEY BLIND TRUST
Number, street, and room or suite no. (If a P.O. box, see instructions.)

Shareholder tax year: calendaryear20 ;1  or other tax year
RCPES & GRAY; PRUDENTIAL TQWER, $60 BOYLSTON ST beginning » 20 and ending .20
City or town, state, and ZIP code or country

BOSTCN, MA 02199
Check type of shareholder filing the return: [} individual [ Corporation [l Partnership | S Corporation | Nongrantor Trust [ estate
Name of passive foreign investment company (PFIC) or qualified electing fund (QEF) Employer identification number (if any)

AIRCASTLE LIMITED
Address (Enter number, street, city or town, and country.}

Tax year of company or fund: calendar year 20 11 or other
tax year beginning .20 and
ending , 20

C/0 RIRCASTLE ADVISOR, LLC, 300 FIRST STAMFORD PLACE, 5TH FL
STAMFORD, CT (6902
Elections (See instructions.)

A [¢] Etection To Treat the PFIC as a QEF. |, a shareholder of a PFIC, elect to treat the PFIC as a QEF. Complete lines 1a through 2c of Part II.

B [ ] Deemed Sale Election. |, a shareholder on the first day of a PFIC's first tax year as a QEF, elect to recognize gain on the deemed sale of my
interest in the PFIC. Enter gain or loss on line 10f of Part IV.

€ [] Deemed Dividend Election. |, a shareholder on the first day of a PFIC’s first tax year as a QEF that is a controlled foreign corporation (CFC),
elect to treat an amount equal to my share of the post-1986 earnings and profits of the CFC as an excess distribution. Enter this amount on
line 10e of Part IV.

D [7] Election To Extend Time For Payment of Tax. |, a shareholder of a QEF, elect to extend the time for payment of tax on the undistributed
earnings and profits of the QEF until this election is terminated. Complete lines 3a through 4c of Part Il to calculate the tax that may be deferred.
Note: [/fany portion of fine 1a or line 2a of Part Il is includible under section 951, you may not make this election.

Also, see sections 1294(c} and 1294(f) and the related regulations for events that terminate this election.

E [T] Election To Recognize Gain on Deemed Sale of PFIC. |, a shareholder of a former PFIC or a PFIC to which section 1297(d) applies, elect to
treat as an excess distribution the gain recognized on the deemed sale of my interest in the PFIC, or, if | qualify, my share of the PFIC's post-1986
earnings and profits deemed distributed, on the last day of its last tax year as a PFIC under section 1297(d). Enter gain on line 10f of Part 1V.

F [} Election To Mark-to-Market PFIC Stock. |, a shareholder of a PFIC, elect to mark-to-market the PFIC stock that is marketable within the
meaning of section 1296(e). Complete Part ill.

G [7] Deemed Dividend Election With Respect to a Section 1297(e) PFIC. |, a shareholder of a section 1297(e) PFIC, within the meaning of
Regulations section 1.1291-9()}(2)(v), elect to make a deemed dividend election with respect to the Section 1297(e) PFIC. My holding period in
the stock of the Section 1297(e) PFIC includes the CFC qualification date, as defined in Regulations section 1.1297-3(d).

H [[] Deemed Dividend Election With Respect to a Former PFIC. |, a shareholder of a former PFIC, within the meaning of Regulations section
1.1281-9(j)(2)(iv}. elect to make a deemed dividend election with respect to the former PFIC. My holding period in the stock of the former PFIC
includes the termination date, as defined in Regulations section 1.1288-3(d).

18l Income From a Qualified Electing Fund (QEF). All QEF shareholders complete lines 1a through 2c. If you are making
Election D, also complete lines 3a through 4c. (See instructions.)

1a Enter your pro rata share of the ordinary earnings of the QEF . . . . . . l 1a [
b Enter the portion of line 1a that is included in income under section 951 or that
may be excluded under section1293(g¢) . . . . . . . . . . . . i 1b l
¢ Subtractline 1b from line 1a. Enter this amount on your tax return as ordinary income . G
2a Enter your pro rata share of the total net capital gainofthe QEF . . . . . I 2a l
b Enter the portion of line 2a that is included in income under section 951 or that
may be excluded under section1293(g) . . . . . . . . . . . . 1 2b I
€ Subtract line 2b from line 2a. This amount is a net long-term capital gain. Enter this amount in Part If of the
Schedule D used for your income tax return. (See instructions.) ¢

3a Addlines 1cand 2¢

b Enter the total amount of cash and the fair market value of other property distributed
or deemed distributed to you during the tax year of the QEF. (See instructions.) . . 3b

¢ Enter the portion of line 3a not already included in line 3b that is attributable to
shares in the QEF that you disposed of, pledged, or otherwise transferred
during thetaxyear . . . . . . . . . . . . . . . . . . |3
d Add lines 3b and 3¢

e Subtract line 3d from line 3a, and enter the difference (if zero or less, enter amount in brackets)

[y
[EST 1Vt

e

Important: Ifline 3e is greater than zero, and no portion of line 1a or 2a is includible in income under section
951, you may make Election D with respect to the amount on line 3e.
4a Enter the fotal tax for the tax year (See instructions.) . . . . . . . . 4a

b Enter the total tax for the tax year determined without regard to the amount
enteredonlinede. . . . . . . . . . . . . . . . . . . |4

¢ Subtract line 4b from line 4a. This is the deferred tax, the time for payment of which is extended by
making Election D. See instructions . . . . . . . . .

isa For Disclosure, Privacy Act, and Paperwork Reduction Act Notice, see separate instructions. Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011)
acUdll]  Gain or (Loss) From Mark-to-Market Election (See instructions.)

5a
b

c

Page 2

Enter the fair market value of your PFIC stock at the end of the tax year .

Enter your adjusted basis in the stock at the end of the tax year

Subtract line Sb from line 5a. If a gain, do not complete lines 6 and 7. Include this amount as ordinary income
on your tax return. If a loss, go to line 6 . .

Enter any unreversed inclusions (as defined in section 1296(d))

Enter the loss from line 5c, but only to the extent of unreversed inclusions on line 6. Include this amount as an
ordinary loss on your tax return . T A .o

If you sold or otherwise disposed of any section 1296 stock (see mstructlons) durmg the tax year:

Enter the fair market value of the stock on the date of sale or disposition

Enter the adjusted basis of the stock on the date of sale or disposition

Subtract line 8b from line 8a. if a gain, do not complete line 9. Include this amount as ordinary income on your
tax return. If a loss, gotoline 9 . . .o . .

Enter any unreversed inclusions (as defined in section 1296(d))

Enter the loss from line 8c, but only to the extent of unreversed inclusions on line Sa. Include this amount as an
ordinary loss on your tax return. If the loss on line 8¢ exceeds unreversed inclusions on line 9a, complete line 9¢

Enter the amount by which the loss on line 8¢ exceeds unreversed inclusions on line 9a. Include this amount on
your tax return according to the rules generally applicable for losses provided elsewhere in the Code and
regulations . .o

Note. See |nstructions in case of multxple dlsposmons

5a

5b

5¢

8a

8b

8c

9a

9b

9c

Zud\Y Distributions From and Dispositions of Stock of a Section 1291 Fund (See instructions. )

Complete a separate Part 1V for each excess distribution (see instructions).

10a

11a

Enter your total distributions from the section 1291 fund during the current tax year with respect to the
applicable stock. If the holding period of the stock began in the current tax year, see instructions

Enter the tfotal distributions (reduced by the portions of such distributions that were excess distributions but
not included in income under section 1291(a)(1)(B)) made by the fund with respect to the applicable stock for
each of the 3 years preceding the current tax year (or if shorter, the portion of the shareholder's holding period
before the current tax year) .

Divide line 10b by 3. (See instructions if the number of preceding tax years is less than 3. )
Multiply line 10c by 125% (1.25)

Subtract line 10d from line 10a. This amount, if more than zero, is the excess distribution with respect to the
applicable stock. If zero or less and you did not dispose of stock during the tax year, do not complete the
rest of Part IV. See instructions if you received more than one distribution during the current tax year. Also,
see instructions for rules for reporting a nonexcess distribution on your income tax return

Enter gain or loss from the disposition of stock of a section 1291 fund or former section 1291 fund. If a gain,
complete line 11. If a loss, show it in brackets and do not complete line 11

Attach a statement for each distribution and disposition. Show your holding period for each share of stock or
block of shares held. Allocate the excess distribution to each day in your holding period. Add all amounts that
are allocated to days in each tax year.

Enter the total of the amounts determined in fine 11a that are allocable to the current tax year and tax years before the
foreign corporation became a PFIC (pre-PFIC tax years). Enter these amounts on your income tax return as other income

Enter the aggregate increases in tax (before credits) for each tax year in your holding period (other than the
current tax year and pre-PFIC years). (See instructions.) o

Foreign tax credit. (See instructions.) e .
Subtract line 11d from line 11c. Enter this amount on your income tax return as addmonal tax.” (See mstructlons)

Determine interest on each net increase in tax determined on fine 11e using the rates and methods of section
6621. Enter the aggregate amount of interest here. (See instructions.)

10a

10b

10¢

10d

10e

1of

11¢c

11d

11e

11f

Form 8621 (Rev. 12-2011)
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Page 3

Status of Prior Year Section 1294 Elections and Termination of Section 1294 Elections

Complete a separate column for each outstanding election. Complete lines 9 and 10 only if there is a partial

termination of the section 1294 election.

10

Tax year of outstanding
election .

Undistributed earnings to
which the election relates
Deferred tax

Interest accrued on deferred
tax (line 3) as of the filing date
Event terminating election
Earnings distributed or
deemed distributed during

the tax year

Deferred tax due with this
return PN
Accrued interest due with this
return R
Deferred tax outstanding after
partial termination of election .
Interest accrued after partial
termination of election

(i)

(i)

(i)

(iv)

)

{vi)

Form 8621 (Rev. 12-2011)



THE ANN D. ROMNEY BLIND TRUST _

SUPPLEMENT TO FORM 8621

NAME OF PFIC OR QEF:

AIRCASTLE LIMITED

The PFIC is held indirectly through Sankaty Credit Opportunities Investors
(Of fshore) IV, L.P. The number of shares is unknown.



THE ANN D ROMNEY BLIND TRUST

Aircastle Limited
EIN:
Basis as of December 31, 2011

Distributions

Previously Tax Income
Taxable Dividend included in Dividend Total from K-1

Remaining Basis

(13)



Form 8621 Information Return by a Shareholder of a Passive Foreign | owsno. 1s4s-1002

(Rev. December 2011) Investment Company or Qualified Electing Fund
Department of the Treasury . . Attachment
Internal Revenue Service P See separate instructions. Sequence No. 69

Name of shareholder Identifying number (see instructions)

THE ANN D. ROMNEY BLIND TRUST

Number, street, and room or suite no. (If a P.O. box, see instructions.) Shareholder tax year: calendar year 20 ; 1 orothertax year

RCPES & GRAY; PRUDENTIAL TCWER, $G0 BOYLSTON ST beginning .20 and ending .20

City or town, state, and ZIP code or country

BOSTON, MA £2199

Check type of shareholder filing the return:  [¥] Individual [ ] Corporation L Partnership [] S Corporation [} Nongrantor Trust ] Estate

Name of passive foreign investment company (PFIC) or qualified electing fund (QEF) Employer identification number (if any)

BABSON 2006-1 N/B

Address (Enter number. street, city or town, and country.) Tax year of company or fund: calendar year 20 13 or other
WALXER HOCUSE, MARY STREET, P.0. BOX 908 CT tax year beginning .20 and
GEORGE TOWN, GRAND CAYMAN, CAYMAN ISLANDS ending 20

Elections (See instructions.)

A [ﬂ Election To Treat the PFIC as a QEF. |, a shareholder of a PFIC, elect to treat the PFIC as a QFF. Complete lines 1a through 2c of Part |

B [] Deemed Sale Election. |, a shareholder on the first day of a PFIC's first tax year as a QEF, elect to recognize gain on the deemed sale of my

interest in the PFIC. Enter gain or loss on line 10f of Part IV.

C [] Deemed Dividend Election. |, a shareholder on the first day of a PFIC's first tax year as a QEF that is a controlied foreign corporation (CFC),

elect to treat an amount equal to my share of the post-1986 earnings and profits of the CFC as an excess distribution. Enter this amount on
line 10e of Part IV.

[[] Election To Extend Time For Payment of Tax. |, a shareholder of a QEF, elect to extend the time for payment of tax on the undistributed

=)

eamings and profits of the QEF until this election is terminated. Complete lines 3a through 4c of Part If to calculate the tax that may be deferred.

Note: /fany portion of line 1a or line 2a of Part I is includible under section 951, you may not make this election.
Also, see sections 1294(c) and 1294(f) and the related regulations for events that terminate this election.
[[] Election To Recognize Gain on Deemed Sale of PFIC. |, a shareholder of a former PFIC or a PFIC to which section 1297(d) applies, elect to

m

treat as an excess distribution the gain recognized on the deemed sale of my interest in the PFIC, or, if | qualify, my share of the PFIC’s post-1986

earnings and profits deemed distributed, on the last day of its last tax year as a PFIC under section 1297(d). Enter gain on line 10f of Part IV.

F [T} Election To Mark-to-Market PFIC Stock. |, a shareholder of a PFIC, elect to mark-to-market the PEIC stock that is marketable within the
meaning of section 1296(e). Complete Part Iil.
G [ ] beemed Dividend Election With Respect to a Section 1297(e} PFIC. |, a shareholder of a section 1297(e) PFIC, within the meaning of

Regulations section 1.1291-9(j{2)(v), elect to make a deemed dividend election with respect to the Section 1297(e) PFIC. My holding period in

the stock of the Section 1297(e) PFIC includes the CFC qualification date, as defined in Regulations section 1.1297-3(d).
H [T] Deemed Dividend Election With Respect to a Former PFIC. |, a shareholder of a former PFIC, within the meaning of Regulations section

1.1291-9())}(2)iv), elect to make a deemed dividend election with respect to the former PFIC. My holding period in the stock of the former PFIC

includes the termination date, as defined in Regulations section 1.1298-3(d).

EUdll Income From a Qualified Electing Fund (QEF). All QEF shareholders complete lines 1a through 2. If you are making
Election D, also complete lines 3a through 4c. (See instructions.)

1a  Enter your pro rata share of the ordinary earnings ofthe QEF . . . . . . I 1a l
b Enter the portion of line 1a that is included in income under section 951 or that
may be excluded under section1293(g) . . . . . . . . . . . . [ 1b ]
¢ Subtract line 1b from line 1a. Enter this amount on your tax return as ordinary income . 18
2a  Enter your pro rata share of the total net capital gain ofthe QEF . . . . . 2a
b Enter the portion of line 2a that is included in income under section 951 or that
may be excluded under section 1293(g) . . . . . . . . . . . . 2b !
¢ Subtract line 2b from line 2a. This amount is a net long-term capital gain. Enter this amount in Part Il of the
Schedule D used for your income tax return. (See instructions.) 16
3a Addlines 1c and 2¢ 34

b Enter the total amount of cash and the fair market value of other property distributed
or deemed distributed to you during the tax year of the QEF. (See instructions.) . . 3b

¢ Enter the portion of fine 3a not already included in fine 3b that is attributable to
shares in the QEF that you disposed of, pledged, or otherwise transferred
duringthetaxyear . . . . . . . . . . . . . . 3c

Add lines 3b and 3¢

Subtract line 3d from line 3a. and enter the difference (if zero or less, enter amount in brackets)

Important: /fline 3e is greater than zero, and no portion of line 1a or 2a is includible in income under section
951, you may make Election D with respect to the amount on line 3e.
4a Enter the total tax for the tax year (See instructions.) PN 4a

b Enter the total tax for the tax year determined without regard to the amount
enteredonlinede. . . . . . . . . . . . . . . . . . . |db

¢ Subtract line 4b from line 4a. This is the deferred tax, the time for payment of which is extended by
making Election D. See instructions . . . .

For Disclosure, Privacy Act, and Paperwork Reduction Act Notice, see separate instructions. Form 8621 (Rev. 12-2011)
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Page 2

iCURlll  Gain or (Loss) From Mark-to-Market Election (See instructions.)

Sa  Enter the fair market value of your PFIC stock at the end of the tax year .
b Enter your adjusted basis in the stock at the end of the tax year
¢ Subtract line 5b from line Sa. If a gain, do not complete lines 6 and 7. Include this amount as ordinary income
on your tax return. If a loss, go to line 6 .o
Enter any unreversed inclusions (as defined in section 1296(d))
7  Enter the loss from line 5¢, but only to the extent of unreversed inclusions on line 6. Include this amount as an
ordinary loss on your tax return . Lo . Lo
8  Ifyou sold or otherwise disposed of any section 1296 stock (see lnstructlons) dunng the tax year:
a8  Enter the fair market value of the stock on the date of sale or disposition
b Enter the adjusted basis of the stock on the date of sale or disposition
¢ Subtract fine 8b from line 8a. If a gain, do not complete line 9. Include this amount as ordinary income on your
tax return. If a loss, gotoline 9 . . .
9a Enter any unreversed inclusions (as defined in section 1296( )

b Enter the loss from line 8c, but only to the extent of unreversed inclusions on line 9a. Include this amount as an
ordinary loss on your tax return. If the loss on line 8¢ exceeds unreversed inclusions on line 9a, complete line 9¢

¢ Enter the amount by which the loss on line 8¢ exceeds unreversed inclusions on line 9a. Include this amount on
your tax return according to the rules generally applicable for losses provided elsewhere in the Code and
regulations . e

Note. See instructions in case of mult!ple dISpOSItIOnS

Sa

Sb

5¢

8a

8hb

8c

9a

9b

9c

F4\ Distributions From and Dispositions of Stock of a Section 1291 Fund (See instructions.)

Complele a separate Part IV for each excess distribution (see instructions).

10a  Enter your total distributions from the section 1291 fund during the current tax year with respect to the
applicable stock. If the holding period of the stock began in the current tax year, see instructions

b Enter the total distributions (reduced by the portions of such distributions that were excess distributions but
not included in income under section 1291(a)(1)(B)) made by the fund with respect to the applicable stock for
each of the 3 years preceding the current tax year (or if shorter, the portion of the shareholder's holding period
before the current tax year) .

¢ Divide line 10b by 3. (See instructions if the number of preceding tax years is less than 3. )
d  Multiply line 10c by 125% (1.25)

e Subtract line 10d from line 10a. This amount, if more than zero, is the excess distribution with respect to the
applicable stock. If zero or less and you did not dispose of stock during the tax year, do not complete the
rest of Part IV. See instructions if you received more than one distribution during the current tax year. Also,
see instructions for rules for reporting a nonexcess distribution on your income tax return

f  Enter gain or loss from the disposition of stock of a section 1291 fund or former section 1291 fund. If a gain,
complete line 11. if a loss, show it in brackets and do not complete line 11 .

11a Attach a statement for each distribution and disposition. Show your holding period for each share of stock or
block of shares held. Allocate the excess distribution to each day in your holding period. Add all amounts that
are allocated to days in each tax year.

b Enter the total of the amounts determined in line 11a that are allocable to the current tax year and tax years before the
foreign corporation became a PFIC (pre-PFIC tax years). Enter these amounts on your income tax retumn as other income

¢ Enter the aggregate increases in tax (before credits) for each tax year in your holding period (other than the
current tax year and pre-PFIC years). (See instructions.) ..
Foreign tax credit. (See instructions.) .o N . .
Subtract fine 11d from line 11c. Enter this amount on your income tax return as “additional tax.” (See instructions.)

f  Determine interest on each net increase in tax determined on line 11e using the rates and methods of section
6621. Enter the aggregate amount of interest here. (See instructions.)

10a

10b

10¢

10d

10e

10f

11c

11d

11e

11f

Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011)

Page 3

Status of Prior Year Section 1294 Elections and Termination of Section 1294 Elections

Complete a separate column for each outstanding election. Complete lines 9 and 10 only if there is a partial

termination of the section 1294 election.

10

Tax year of outstanding
election .

Undistributed earnings to
which the election relates
Deferred tax

Interest accrued on deferred
tax (linc 3) as of the filing date
Event terminating election
Earnings distributed or
deemed distributed during

the tax year .o
Deferred tax due with this
return Lo
Accrued interest due with this
return Lo
Deferred tax outstanding after
partial termination of election .
Interest accrued after partial
termination of election

]

(i)

(i)

(iv)

v)

(vi)

Form 8621 (Rev. 12-2011)



THE ANN D. ROMNEY BLIND TRUST —

SUPPLEMENT TO FORM 8621

NAME OF PFIC OR QEF:

BABSON 2006-1

The PFIC is held indirectly through Sankaty Credit Opportunities Investors
(Offshore) IV, L.P. The number of shares is unknown.



Form 8621 information Return by a Shareholder of a Passive Foreign | owmsno. 15451002

(Rev. December 2011) Investment Company or Qualified Electing Fund
Department of the Treasury . . Attachment
Internal Revenue Service » See separate instructions. Sequence No. 69

Name of shareholder Identifying number (see instructions)

THE ANN D. ROMNEY BLIND TRUST
Number, street, and room or suite no. {If a P.O. box, see instructions.)

Shareholder tax year: calendar year20 ; ;  or other tax year
ROPES & GRAY; PRUDENTIAL TOWER, 800 BOYLSTON ST beginning .20 and ending .20
City or town, state, and ZIP code or country

BOSTCN, MA (02199
Check type of shareholder filing the return: 1] individual [[] Corporation [] Partnership [] S Corporation [] Nongrantor Trust [ Estate

Name of passive foreign investment company (PFIC) or qualified electing fund {QEF) Employer identification number (if any)

B5IS SERIES 2007 N/B

Address (Enter number, street, city or town, and country.) Tax year of company or fund: calendar year 20 ; ; or other
C/0 BLACKROCK SENIOR INCOME SERIES V, LID. tax year beginning .20 and
5 HARBOURMASTER PLACE, IPSC, DUBLIN 1, IRELAND ending 20

Elections (See instructions.)

A [X] Election To Treat the PFIC as a QEF. 1, a shareholder of a PFIC, elect to treat the PFIC as a QEF. Complete lines 1a through 2c of Part Il.

B [7] Deemed Saie Election. |, a shareholder on the first day of a PFIC’s first tax year as a QEF, elect to recognize gain on the deemed sale of my
interest in the PFIC. Enfer gain or loss on line 10f of Part IV.

C [] Deemed Dividend Election. |, a shareholder on the first day of a PFIC's first tax year as a QEF that is a controlled foreign corporation (CFC),
elect to treat an amount equal to my share of the post-1986 earnings and profits of the CFC as an excess distribution. Enter this amount on
line 10e of Part IV.

D [7] Election To Extend Time For Payment of Tax. |, a shareholder of a QEF, elect to extend the time for payment of tax on the undistributed
earnings and profits of the QEF until this election is terminated. Complete lines 3a through 4c of Part If to calculate the tax that may be deferred.
Note: If any portion of line 1a or line 2a of Part ! is includible under section 951, you may not make this election.

Also, see sections 1294(c) and 1294(f) and the related regulations for events that terminate this election.

[T] Election To Recognize Gain on Deemed Sale of PFIC. |, a shareholder of a former PFIC or a PFIC to which section 1297(d) applies, elect to
treat as an excess distribution the gain recognized on the deemed sale of my interest in the PFIC, or, if | qualify, my share of the PFIC's post-1986
earnings and profits deemed distributed, on the last day of its last tax year as a PFIC under section 1297(d). Enter gain on line 10f of Part IV.

F [] Election To Mark-to-Market PFIC Stock. |, a shareholder of a PFIC, elect to mark-to-market the PFIC stock that is marketable within the

meaning of section 1286(e). Complete Part IIi.

G [7] Deemed Dividend Election With Respect to a Section 1297(e) PFIC. 1, a shareholder of a section 1297(e) PFIC, within the meaning of
Regulations section 1.1291-9(j)(2)(v), elect to make a deemed dividend election with respect to the Section 1297(e) PFIC. My holding period in
the stock of the Section 1297 (e) PFIC includes the CFC qualification date, as defined in Regulations section 1.1297-3(d).

H [] Deemed Dividend Election With Respect to a Former PFIC. |, a shareholder of a former PFIC, within the meaning of Regulations section
1.1291-9(})(2)(iv), elect to make a deemed dividend election with respect to the former PFIC. My holding period in the stock of the former PFIC
includes the termination date, as defined in Regulations section 1.1298-3(d).

12|l Income From a Qualified Electing Fund (QEF). All QEF shareholders complete lines 1a through 2c. If you are making
Election D, also complete lines 3a through 4c. (See instructions.)

m

1a Enter your pro rata share of the ordinary earnings of the QEF . . . . . . l 1a l 1
b Enter the portion of line 1a that is included in income under section 951 or that
may be excluded under section1293(@) . . . . . . . . . . . . I 1b [
¢ Subtract line 1b from line 1a. Enter this amount on your tax return as ordinary income . 19
2a Enter your pro rata share of the total net capital gain of the QEF . . . . . l 2a |
b Enter the portion of line 2a that is included in income under section 951 or that
may be excluded under section 1293(@) . . . . . . . . . . . . l 2b [

€ Subtract line 2b from line 2a. This amount is a net long-term capital gain. Enter this amount in Part 1l of the
Schedule D used for your income tax return. (See instructions.)

3a Addlines 1cand 2¢ . e

b Enter the total amount of cash and the fair market value of other property distributed

or deemed distributed to you during the tax year of the QEF. (See instructions.) . . 3b

¢ Enter the portion of line 3a not already included in line 3b thatis attributable to
shares in the QEF that you disposed of, pledged, or otherwise fransferred
duringthetaxyear . . . . . . . . . . . . . . ... 3¢

Add lines 3b and 3¢ e
e Subtract line 3d from line 3a, and enter the difference (if zero or less, enter amount in brackets)

important: Ifline 3e is greater than zero, and no portion of line 1a or 2a is includible in income under section
951, you may make Election D with respect to the amount on line 3e.
4a Enter the total tax for the tax year (See instructions.) . . . . . . . . da

b Enter the total tax for the tax year determined without regard to the amount
enteredonline3e . . . . . . . . . . . . . . . . . . . 1l4b

¢ Subtract line 4b from line 4a. This is the deferred tax, the time for payment of which is extended by
making Election D. See instructions .

,, For Disclosure, Privacy Act, and Paperwork Reduction Act Notlce, see separate instructions. Form 8621 (Rev. 12-2011)




Form 8621 (Rev. 12-2011)
ucllll]  Gain or (Loss) From Mark-to-Market Election (See instructions.)

Sa
b

C

Zud\y Distributions From and Dispositions of Stock of a Section 1291 Fund (See instructions.)

Page 2

Enter the fair market value of your PFIC stock at the end of the tax year .

Enter your adjusted basis in the stock at the end of the tax year

Subtract line 5b from line 5a. If a gain, do not complete lines 6 and 7. Include this amount as ordinary income
on your tax return. If a loss, go to line 6 .

Enter any unreversed inclusions (as defined in section 1296(d))

Enter the loss from line 5c, but only to the extent of unreversed inclusions on line 6. Include this amount as an
ordinary loss on your tax return . R RN .

if you sold or otherwise disposed of any section 1296 stock (see |nstruct|ons) durlng the tax year:

Enter the fair market value of the stock on the date of sale or disposition

Enter the adjusted basis of the stock on the date of sale or disposition

Subtract line 8b from line 8a. If a gain, do not complete line 9. Include this amount as ordinary income on your
tax return. If a loss, goto line 9 . .. . .

Enter any unreversed inclusions (as defined in section 1296(d))

Enter the loss from line 8c, but only to the extent of unreversed inclusions on line 9a. Include this amount as an
ordinary loss on your tax return. If the loss on line 8c exceeds unreversed inclusions on line 9a, complete line 9¢

Enter the amount by which the loss on line 8¢ exceeds unreversed inclusions on line 9a. Include this amount on
your tax return according to the rules genera!ly applicable for losses provided elsewhere in the Code and
regulations . .o

Note. See instructions in case of multlple dlsposmons

S5a

5b

Sc

8a

8b

8c

9a

9b

9c

Complete a separate Part |V for each excess distribution (see instructions).

10a

11a

Enter your total distributions from the section 1291 fund during the current tax year with respect to the
applicable stock. If the holding period of the stock began in the current tax year, see instructions

Enter the total distributions (reduced by the portions of such distributions that were excess distributions but
not included in income under section 1291(a)(1)(B)) made by the fund with respect to the applicabie stock for
each of the 3 years preceding the current tax year (or if shorter, the portion of the shareholder's holding period
before the current tax year)

Divide line 10b by 3. (See instructions if the number of preceding tax years is less than 3. )
Multiply line 10c by 125% (1.25)

Subtract line 10d from line 10a. This amount, if more than zero, is the excess distribution with respect to the
applicable stock. If zero or less and you did not dispose of stock during the tax year, do not complete the
rest of Part IV. See instructions if you received more than one distribution during the current tax year. Also,
see instructions for rules for reporting a nonexcess distribution on your income tax return

Enter gain or loss from the disposition of stock of a section 1291 fund or former section 1291 fund. i a gain,
complete line 11. If a loss, show it in brackets and do not complete line 11

Attach a statement for each distribution and disposition. Show your holding period for each share of stock or
block of shares held. Allocate the excess distribution to each day in your holding period. Add all amounts that
are allocated to days in each tax year.

Enter the total of the amounts determined in line 11a that are aliocable to the current tax year and tax years before the
foreign corporation became a PFIC (pre-PFIC tax years). Enter these amounts on your income tax return as other income

Enter the aggregate increases in tax (before credits) for each tax year in your holding period (other than the
current tax year and pre-PFIC years). (See instructions.) L

Foreign tax credit. (See instructions.) .o .o N .
Subtract line 11d from fine 11c. Enter this amount on your income tax return as “addmonal tax." (See instructions.)

Determine interest on each net increase in tax determined on line 11e using the rates and methods of section
6621. Enter the aggregate amount of interest here. (See instructions.)

10a

10b

10¢

i6d

11c

11d

11e

11f

Form 8621 (Rev. 12-2011)



Form 8621 {Rev. 12-2011)

Page 3

Status of Prior Year Section 1294 Elections and Termination of Section 1294 Elections

Complete a separate column for each outstanding election. Complete lines 9 and 10 only if there is a partial

termination of the section 1294 election.

10

Tax year of outstanding
election .

Undistributed earnings to
which the election relates
Deferred tax .
Interest accrued on deferred
tax (line 3) as of the filing date
Event terminating election
Earnings distributed or
deemed distributed during

the tax year ..
Deferred tax due with this
return R
Accrued interest due with this
return e
Deferred tax outstanding after
partial termination of election .
Interest accrued after partial
termination of election

U]

(i)

(i)

(iv)

(v)

(vi)

Form 8621 (Rev. 12-2011)



THE ANN D. ROMNEY BLIND TRUST —

SUPPLEMENT TO FORM 8621

NAME OF PFIC OR QEF:

BSIS SERIES 2007

The PFIC is held indirectly through Sankaty Credit Opportunities Investors
(Offshore) IV, L.P. The number of shares is unknown.



Form 8621 Information Return by a Shareholder of a Passive Foreign | oumsno. 15451002

(Rev. December 2011) Investment Company or Qualified Electing Fund
Department of the Treasury . . Attachment
Internal Revenue Service » See separate instructions. Sequence No. 69

Name of shareholder identifying number (see instructions)

THE ANN D. ROMMEY BLIND TRUST

Number, street, and room or suite no. (If a P.QO. box, see instructions.) Shareholder tax year: calendar year20 ;;  or other tax year

ROPES & GRAY; PRUDENTIAL TGWER, 800 BOYLSTON ST beginning .20 and ending .20
City or town, state, and ZIP code or country

BOSTCN, MA 02199
Check type of shareholder filing the retun: ] individual [[] Corporation [] Partnership [ S Corporation [] Nongrantor Trust [ Estate

Name of passive foreign investment company (PFIC) or qualified electing fund (QEF) Employer identification number (if any)

CASTLE GARDEN FUNDING 2C05-1X N/A

Address (Enter number. street, city or town, and country.) Tax year of company or fund: calendar year 20 { or other
C/0 OGIER FIDUCIARY 3VS (CAYMAN) LIMITED, P.0. BOX 1234 tax year beginning .20 and
QUEENSGATE HOUSE, GEORGE TOWN, GRAND CAYMAN, CAYMAN ISLanps | €ndind 120

Elections (See instructions.)

A E{] Efection To Treat the PFIC as a QEF. |, a shareholder of a PFIC, elect to treat the PFIC as a QEF. Complete lines 1a through 2c of Part 1.

B [} Deemed Sale Election. 1, a shareholder on the first day of a PFIC’s first tax year as a QEF, elect to recognize gain on the deemed sale of my
interest in the PFIC. Enter gain or loss on line 10f of Part IV.

C [] Deemed Dividend Election. |, a shareholder on the first day of a PFIC's first tax year as a QEF that is a controlled foreign corporation (CFC),
elect to treat an amount equal to my share of the post-1986 earnings and profits of the CFC as an excess distribution. Enter this amount on
line 10e of Part IV.

D [[] Election To Extend Time For Payment of Tax. I, a shareholder of a QEF, elect to extend the time for payment of tax on the undistributed
earnings and profits of the QEF until this election is terminated. Complete lines 3a through 4c of Part Il to calculate the tax that may be deferred.
Note: [f any portion of line 1a or line 2a of Part Il is includible under section 951, you may not make this election.

Also, see sections 1294(c) and 1294(f} and the related regulations for events that terminate this election.

[] Election To Recognize Gain on Deemed Sale of PFIC. |, a shareholder of a former PFIC or a PFIC to which section 1297(d) applies, elect to
treat as an excess distribution the gain recognized on the deemed sale of my interest in the PFIC, or, if | qualify, my share of the PFIC's post-1986
earnings and profits deemed distributed, on the last day of its last tax year as a PFIC under section 1297(d). Enter gain on line 10f of Part IV.

[ Election To Mark-to-Market PFIC Stock. [, a shareholder of a PFIC, elect to mark-to-market the PFIC stock that is marketable within the
meaning of section 1296(e). Complete Part Ill.

G [] Deemed Dividend Election With Respect to a Section 1297(e) PFIC. 1, a shareholder of a section 1297(e) PFIC, within the meaning of
Regulations section 1.1291-9(j}(2)(v), elect to make a deemed dividend election with respect to the Section 1297(e) PFIC. My holding period in
the stock of the Section 1297(e) PFIC includes the CFC qualification date, as defined in Regulations section 1.1297-3(d).

H [] Deemed Dividend Election With Respect to a Former PFIC. |, a shareholder of a former PFIC, within the meaning of Regulations section
1.1281-9(}}(2)(iv), elect to make a deemed dividend election with respect to the former PFIC. My holding period in the stock of the former PFIC
includes the termination date, as defined in Regulations section 1.1298-3(d).

I U8IF Income From a Qualified Electing Fund (QEF). All QEF shareholders complete fines 1a through 2c. If you are making
Election D, also complete lines 3a through 4c. (See instructions.)

m

-

1a Enter your pro rata share of the ordinary earnings of the QEF . . . . . . ‘ 1a |
b Enter the portion of line 1a that is included in income under section 851 or that
may be excluded under section 1293(g) . . . . . . . . . . . . 1b I
€ Subtract line 1b from line 1a. Enter this amount on your tax return as ordinary income . 59
2a Enter your pro rata share of the total netf capital gainofthe QEF . . . . . 2a
b Enter the portion of line 2a that is included in income under section 951 or that
may be excluded under section 1293(g) . . . . . . . . . . . . 2b I

€ Subtract line 2b from line 2a. This amount is a net long-term capital gain. Enter this amount in Part 1l of the
Schedule D used for your income tax return. (See instructions.) ’

3a Addlines 1cand 2¢ e e
b Enter the total amount of cash and the fair market value of other property distributed
or deemed distributed to you during the tax year of the QEF. (See instructions.) . . 3b

S
¥y

¢ Enter the portion of line 3a not already included in line 3b that is attributable to
shares in the QEF that you disposed of, pledged, or otherwise transferred
duringthetaxyear . . . . . . . . . . . . . . . . .. 3c
Add lines 3b and 3¢ e e e

e Subtract line 3d from line 3a, and enter the difference (if zero or less, enter amount in brackets)

Important: If fine 3e is greater than zero, and no portion of line 1a or 2a is includible in income under section
951, you may make Election D with respect to the amount on line 3e.
4a Enter the total tax for the tax year (See instructions.) . . . . . . . . 4a

b Enter the total tax for the tax year determined without regard to the amount
enteredontine3e. . . . . . . . . . . . . . . . . . . {4b

€  Subtract line 4b from line 4a. This is the deferred tax, the time for payment of which is extended by
making Election D. See instructions .

For Disclosure, Privacy Act, and Paperwork Reduction Act Notice, see separate instructions. Form 8621 (Rev. 12-2011)




Form 8621 (Rev. 12-2011) Page 2
I  Gain or (Loss) From Mark-to-Market Election (See instructions.)

S5a Enter the fair market value of your PFIC stock at the end of the taxyear . . . . . . . . . . . . Sa
b Enter your adjusted basis in the stock at the end of the taxyear . . . . . . . . . . . . . . 5b
¢ Subtract line 5b from line Sa. If a gain, do not complete lines 6 and 7. Inciude this amount as ordinary income

on your tax return. ffa loss, goto line6 . . . . e e e 5c¢
Enter any unreversed inclusions (as defined in section 1296(d e e e 6
Enter the loss from line 5¢, but only to the extent of unreversed inclusions on line 6. Include this amount as an

ordinary lossonyourtaxreturn . . . . . . . . . . . . . . . . . . Lo 7

8  If you sold or otherwise disposed of any section 1296 stock (see instructions) during the tax year:

a  Enter the fair market value of the stock on the date of sale or disposition e oo 8a

b Enter the adjusted basis of the stock on the date of sale or dispositon . . . . . . . . . . . . 8h
¢ Subtract line 8b from line 8a. If a gain, do not complete line 9. Include this amount as ordinary income on your

taxreturn. lfaloss, gotoline9 . . . . . . . . . . . L . ..o 8c

8a Enter any unreversed inclusions (as defined in section 1296(d)) . . . . . . . . . . . . . . 9a

b Enter the loss from line 8c, but only to the extent of unreversed inclusions on line 9a. Include this amount as an
ordinary loss on your tax return. If the loss on line 8¢ exceeds unreversed inclusions on line 9a, complete line 9¢ 9b

¢ Enter the amount by which the loss on line 8c exceeds unreversed inclusions on line Sa. Include this amount on
your tax return according to the rules genera!ly applicable for losses provided elsewhere in the.Code and
regulations . . . Lo gc

Note. See instructions in case of multlple dlsposmons
"F1:3\4 Distributions From and Dispositions of Stock of a Section 1291 Fund (See instructions.)
Complete a separate Part IV for each excess distribution (see instructions).

10a  Enter your total distributions from the section 1291 fund during the current tax year with respect to the
applicable stock. If the holding period of the stack began in the current tax year, see instructions .. . . |10a

b Enter the total distributions (reduced by the portions of such distributions that were excess distributions but
not included in income under section 1291(a)(1)(B)) made by the fund with respect to the applicable stock for
each of the 3 years preceding the current tax year (or if shorter, the portion of the shareholder's holding period

before the currenttaxyear) . . . . . . . . . . . . . . . . . . . . . . . . . |10b
¢ Divide line 10b by 3. (See instructions if the number of preceding tax yearsislessthan3.) . . . . . . |10¢c
d Multiply ine 10cby 125% (1.25) . . . . . . . . . . . . . . . O . . . . < . . 110d

e Subfract line 10d from line 10a. This amount, if more than zero, is the excess distribution with respect to the
applicable stock. If zero or less and you did nhot dispose of stock during the tax year, do not complete the
rest of Part IV. See instructions if you received more than one distribution during the current tax year. Also,
see instructions for rules for reporting a nonexcess distribution on your income tax return e 10e

f Enter gain or loss from the disposition of stock of a section 1291 fund or former section 1291 fund. If a gain,
complete line 11. If a loss, show it in brackets and do not completeline 11 . . . . . . . . . . . 10f

11a Attach a statement for each distribution and disposition. Show your holding period for each share of stock or
block of shares held. Allocate the excess distribution to each day in your holding period. Add all amounts that
are allocated to days in each tax year.

b Enter the total of the amounts determined in line 11a that are allocable to the current tax year and tax years before the

foreign corporation became a PFIC (pre-PFIC tax years). Enter these amounts on your income tax return as other income
¢ Enter the aggregate increases in tax (before credits) for each tax year in your holding period (other than the
current tax year and pre-PFIC years). (See instructions.) . . . . . . . . . . . . . . . . |1ec
Foreign tax credit. (See instructions.) . . . . . . . Lo . e o L
Subtract line 11d from line 11c. Enter this amount on your income tax return as addmonal tax." (See instructions.) 11e
f Determine interest on each net increase in tax determined on line 11e using the rates and methods of section
©6621. Enter the aggregate amount of interest here. (See instructions.) . . . . . . . . . . . . 11f

Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011)

Status of Prior Year Section 1294 Elections and Termination of Section 1294 Elections
Complete a separate column for each outstanding election. Complete lines 9 and 10 only if there is a partial

Page 3

termination of the section 1294 election.

10

Tax year of outstanding
election .

Undistributed earnings to
which the election relates
Deferred tax

Interest accrued on deferred
tax (line 3) as of the filing date
Event terminating election
Earnings distributed or
deemed distributed during

the tax year

Deferred tax due with this
return Ce e
Accrued interest due with this
return R
Deferred tax outstanding after
partial termination of election .
Interest accrued after partial
termination of election

®

(in)

(i)

{iv)

v

(vi)

Form 8621 (Rev. 12-2011)



THE ANN D. ROMNEY BLIND TRUST —

SUPPLEMENT TO FORM 8621

NAME OF PFIC OR QEF:

CASTLE GARDEN FUNDING 2005-1X

The PFIC is held indirectly through Sankaty Credit Opportunities Investors
(Offshore) IV, L.P. The number of shares is unknown.



n 3021

{Rev. December 2011)
Department of the Treasury
Internal Revenue Service

Information Return by a Shareholder of a Passive Foreign
Investment Company or Qualified Electing Fund

»- See separate instructions.

OMB No. 1545-1002

Attachment
Sequence No. 69

Name of shareholder

Identifying number (see instructions)

THE ANN D. ROMWEY BLIND TRUST

Number, street, and room or suite no. (If a P.O. box, see instructions.) Shareholder tax year: calendar year 20 ; 1  orother tax year

ROPES & GRAY; PRUDENTIAL TOWER, 800 BOYLSTON ST beginning .20 and ending .20

City or town, state, and ZIP code or country

BOSTCN, MR 02199

Check type of shareholder filing the return: Individual [ Corporation [] Partnership [ S Corporation [] Nongrantor Trust  [_] Estate

Name of passive foreign investment company (PFIC) or qualified electing fund (QEF) Employer identification number (if any)

CUCINA CAYMAN, L.P.

Address (Enter number, street, city or town, and country.) Tax year of company or fund: calendar year 20 or other

tax year beginning 11/10 .20 11 and

ending 15 /31 2051

C/0 WALKERS CCRP? SERVICES LIMITED, WALKER HOUSE, 87 MARY ST

GEORGE TOWN, GRAND CAYMAN KY1-9005, CAYMAN ISLANDS

Elections (See instructions.)

A [x] Election To Treat the PFIC as a QEF. l, a shareholder of a PFIC, elect to treat the PFIC as a QEF. Complete lines 1a through 2c of Part Il.

B [[] Deemed Sale Election. |, a shareholder on the first day of a PFIC's first tax year as a QEF, elect to recognize gain on the deemed sale of my
interest in the PFIC. Enter gain or loss on fine 10f of Part IV.

C [] Deemed Dividend Election. |, a shareholder on the first day of a PFIC's first tax year as a QEF that is a controlied foreign corporation (CFC),
elect to freat an amount equal to my share of the post-1986 earnings and profits of the CFC as an excess distribution. Enter this amount on
line 10e of Part IV.

D [] Election To Extend Time For Payment of Tax. |, a shareholder of a QEF, elect to extend the time for payment of tax on the undistributed
earnings and profits of the QEF until this election is terminated. Complete fines 3a through 4c of Part i to calculate the tax that may be deferred,
Note: /f any portion of line 1a or line 2a of Part Il is includible under section 951, you may not make this election.

Also, see sections 1294(c) and 1294(f) and the related regulations for events that terminate this election.

[] Election To Recognize Gain on Deemed Sale of PFIC. 1, a shareholder of a former PFIC or a PFIC to which section 1297(d) applies, elect to
treat as an excess distribution the gain recognized on the deemed sale of my interest in the PFIC, or, if | qualify, my share of the PFIC’s post-1986
earnings and profits deemed distributed, on the last day of its last tax year as a PFIC under section 1297(d). Enter gain on line 10f of Part IV.

F [] Election To Mark-to-Market PFIC Stock. |, a shareholder of a PFIC, elect to mark-to-market the PFIC stock that is marketable within the

meaning of section 1296(e). Complete Part Iil.

G [] Deemed Dividend Election With Respect to a Section 1297(e) PFIC. |, a shareholder of a section 1297(e) PFIC, within the meaning of
Regulations section 1.1291-9(j)(2)(v), elect to make a deemed dividend election with respect to the Section 1297(e) PFIC. My holding period in
the stock of the Section 1297(e) PFIC includes the CFC qualification date, as defined in Regulations section 1.1297-3(d).

H [T] Deemed Dividend Election With Respect to a Former PFIC. [, a shareholder of a former PFIC, within the meaning of Regulations section
1.1281-9(}(2)(iv), elect to make a deemed dividend election with respect to the former PFIC. My holding period in the stock of the former PFIC
includes the termination date, as defined in Regulations section 1.1298-3(d).

m

m Income From a Qualified Electing Fund (QEF). All QEF shareholders complete fines 1a through 2c. if you are making
Election D, also complete lines 3a through 4c. (See instructions.)

1a  Enter your pro rata share of the ordinary earnings of the QEF - , 1a l
b Enter the portion of line 1a that is included in income under section 951 or that
may be excluded under section 1293(g) l 1b ]

¢ Subtract line 1b from line 1a. Enter this amount on your tax return as ordinary income .

36

2a  Enter your pro rata share of the total net capital gain of the QEF . . . . . I 2a l

b Enter the portion of line 2a that is included in income under section 951 or that
may be excluded under section 1293(g)

L 2n |
¢ Subtract line 2b from line 2a. This amount is a net long-term capitat gain. Enter this amount in Part i of the
Schedule D used for your income tax return. (See instructions.)

3a Addlines 1cand 2¢

b Enter the total amount of cash and the fair market value of other property distributed
or deemed distributed to you during the tax year of the QEF. (See instructions.) . . 3b

¢ Enter the portion of line 3a not already included in line 3b that is attributable to
shares in the QEF that you disposed of, pledged, or otherwise transferred
duringthetaxyear . . . . . . . . . . . . . . . . 3c

Add lines 3b and 3¢

e Subtract line 3d from line 3a, and enter the difference (if zero or less, enter amount in brackets)

Important: Ifline 3e is greater than zero, and no portion of line 1a or 2a is includible in income under section
8951, you may make Election D with respect to the amount on line 3e.

4a  Enter the total tax for the tax year (See instructions.) 4a
b Enter the total tax for the tax year determined without regard to the amount
entered on line 3e . ab
¢ Subtract line 4b from line 4a. This is the deferred tax, the time for payment of which is extended by

making Election D. See instructions .

1SA For Disclosure, Privacy Act, and Paperwork Reduction Act Notice, see separate instructions.

Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011)
pcldlll  Gain or (Loss) From Mark-to-Market Election (See instructions.)

5a
b

c

Fusly Distributions From and Dispositions of Stock of a Section 1291 Fund (See instructions.)

Page 2

Enter the fair market value of your PFIC stock at the end of the tax year .

Enter your adjusted basis in the stock at the end of the tax year

Subtract line 5b from line 5a. If a gain, do not complete lines 6 and 7. Include this amount as ordinary income
on your tax return. If a loss, go to line 6 .o

Enter any unreversed inclusions (as defined in section 1296(d))

Enter the loss from line 5¢, but only to the extent of unreversed inclusions on line 6. Include this amount as an
ordinary loss on your tax return . . S

If you sold or otherwise disposed of any section 1296 stock (see mstructlons) durmg the tax year:

Enter the fair market value of the stock on the date of sale or disposition

Enter the adjusted basis of the stock on the date of sale or disposition

Subtract line 8b from line 8a. If a gain, do not complete line 9. Include this amount as ordinary income on your
tax return. if a loss, goto line 9 . .

Enter any unreversed inclusions (as defined in section 1296(d))

Enter the loss from line 8c, but only to the extent of unreversed inclusions on line 9a. Include this amount as an
ordinary loss on your tax return. If the loss on line 8¢ exceeds unreversed inclusions on line 9a, complete line 9¢

Enter the amount by which the loss on line 8c exceeds unreversed inclusions on line 9a. Include this amount on
your tax return according to the rules generally applicable for losses provided elsewhere in the Code and
regulations . oL

Note. See mstructlons in case of multiple dlsposmons

5a

5b

5¢

8a

8b

8c

Sa

gb

9c

Complete a separate Part |V for each excess distribution (see instructions).

10a

1Ma

Enter your total distributions from the section 1291 fund during the current tax year with respect to the
applicable stock. if the holding period of the stock began in the current tax year, see instructions

Enter the total distributions (reduced by the portions of such distributions that were excess distributions but
not included in income under section 1291(a)(1)(B)) made by the fund with respect to the applicable stock for
each of the 3 years preceding the current tax year (or if shorter, the portion of the shareholder's holding period
before the current tax year) . ..

Divide line 10b by 3. (See instructions if the number of precedmg tax years is less than 3. )
Muttiply line 10c by 125% (1.25)

Subtract line 10d from line 10a. This amount, if more than zero, is the excess distribution with respect to the
applicable stock. If zero or less and you did not dispose of stock during the tax year, do not complete the
rest of Part V. See instructions if you received more than one distribution during the current tax year. Also,
see instructions for rules for reporting a nonexcess distribution on your income tax return

Enter gain or loss from the disposition of stock of a section 1291 fund or former section 1291 fund. if a gain,
complete line 11. If a foss, show it in brackets and do not complete line 11 .

Attach a statement for each distribution and disposition. Show your holding period for each share of stock or
block of shares held. Allocate the excess distribution to each day in your holding period. Add all amounis that
are allocated to days in each tax year.

Enter the total of the amounts determined in line 11a that are allocable to the current tax year and tax years before the
foreign corporation became a PFIC (pre-PFIC tax years). Enter these amounts on your income tax return as other income

Enter the aggregate increases in tax (before credits) for each tax year in your holding period (other than the
current tax year and pre-PFIC years). (See instructions.) P

Foreign tax credit. (See instructions.) o .
Subtract line 11d from line 11c. Enter this amount on your income tax return as * addrtlonal tax.” (See instructions.)

Determine interest on each net increase in tax determined on line 11e using the rates and methods of section
6621. Enter the aggregate amount of interest here. (See instructions.)

10a

10b

10c

10d

10e

10f

1ic

11d

11e

11f

Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011)

Page 3

Complete a separate column for each outstandin

termination of the section 1294 election.

Status of Prior Year Section 1294 Elections and Termination of Section 1294 Elections

g election. Complete lines 9 and 10 only if there is a partial

10

®

(i)

(i)

()

)

(vi)

Tax year of outstanding
election .

Undistributed earnings to
which the election relates

Deferred tax

Interest accrued on deferred
tax (line 3) as of the filing date

Event terminating election

Earnings distributed or
deemed distributed during
the tax year

Deferred tax due with this
return

Accrued interest due with this
return

Deferred tax outstanding after
partial termination of election .

Interest accrued after partial

termination of election

Form 8621 (Rev. 12-2011)




THE ANN D. ROMNEY BLIND TRUST ]

SUPPLEMENT TO FORM 8621

NAME OF PEFIC OR QEF:

CUCINA CAYMAN, L.P.

The PFIC is held indirectly through Bain Capital Partners IX, L.P. The
number of shares is unknown.



Form 8621 Information Return by a Shareholder of a Passive Foreign | owme no. 1545-1002

(Rev. December 2011) Investment Company or Qualified Electing Fund
Department of the Treasury . . Attachment
Internal Revenue Service P> See separate instructions. Sequence No. 69

Name of shareholder ldentifying number (see instructions)

THE ANN D. ROMNEY BLIND TRUST
Number, street, and room or suite no. (If a P.O. box, see instructions.)

arenoider taX year: calendar year20 ;7 or other tax year
ROPES & GRAY; PRUDENTIAL TOWER, 800 BOYLSTON ST beginning 20 and ending 120
City or town, state, and ZIP code or country

BOSTON, MA 02199
Check type of shareholder filing the return: ] Individual [] Corporation L] Partnership [] S Corporation [ Nongrantor Trust [ Estate

Name of passive foreign investment company (PFIC) or qualified electing fund (QEF) Employer identification number (if any)

EATON VANCE CDQ VIII, LTD N/2

Address (Enter number, street, city or town, and country.) Tax year of company or fund: calendar year 20 - or other
C/U MAPLESFS LIMITED, P.O. BOX 1093, BCUNDARY HALL, tax year beginning .20 and
CRICKET SQUARE, GRAND CAYMAN K7i-1102, CAYMAN ISLANDS ending 120

Elections (See instructions.)

A [3] Election To Treat the PFIC as a QEF. |, a shareholder of a PFIC, elect to treat the PFIC as a QEF. Complete lines 1a through 2c of Part fi.
B [] Deemed Sale Election. I, a shareholder on the first day of a PFIC's first tax year as a QEF, elect to recognize gain on the deemed sale of my
c

interest in the PFIC. Enter gain or loss on line 10f of Part IV.

[[] Deemed Dividend Election. |, a shareholder on the first day of a PFIC’s first tax year as a QEF that is a controlled foreign corporation (CFC),
elect to treat an amount equal to my share of the post-1986 earnings and profits of the CFC as an excess distribution. Enter this amount on
line 10e of Part {V.

[] Election To Extend Time For Payment of Tax. [, a shareholder of a QEF, elect to extend the time for payment of tax on the undistributed
earnings and profits of the QEF until this election is terminated. Complete lines 3a through 4c of Part Il to calculate the tax that may be deferred.
Note: [f any portion of line 1a or line 2a of Part Il is includible under section 951, you may not make this election.

Also, see sections 1294(c) and 1294(f) and the related regulations for events that terminate this election.

[[] Etection To Recognize Gain on Deemed Sale of PFIC. 1, a shareholder of a former PFIC or a PFIC to which section 1297(d) applies, elect to
treat as an excess distribution the gain recognized on the deemed sale of my interest in the PFIC, or, if | qualify, my share of the PFIC’s post-1986
earnings and profits deemed distributed, on the last day of its last tax year as a PFIC under section 1287(d). Enter gain on line 10f of Part IV.

F [] Election To Mark-to-Market PFIC Stock. |, a shareholder of a PFIC, elect to mark-to-market the PFIC stock that is marketabie within the

meaning of section 1296(e). Complete Part Ill.

G [] Deemed Dividend Election With Respect to a Section 1297(e) PFIC. |, a shareholder of a section 1297(e) PFIC, within the meaning of
Regulations section 1.1291-9(j)(2)(v), elect to make a deemed dividend election with respect to the Section 1297(e) PFIC. My holding period in
the stock of the Section 1297(e) PFIC includes the CFC qualification date, as defined in Regulations section 1.1297-3(d).

H [7] Deemed Dividend Election With Respect to a Former PFIC. |, a shareholder of a former PFIC, within the meaning of Regulations section
1.1291-9(j)(2)(iv), elect to make a deemed dividend election with respect to the former PFIC. My holding period in the stock of the former PFIC
includes the termination date, as defined in Regulations section 1.1298-3(d).

Uil Income From a Qualified Electing Fund (QEF). All QEF shareholders complete lines 1a through 2c. If you are making
Election D, also complete lines 3a through 4c. (See instructions.)

o

m

1a Enter your pro rata share of the ordinary earnings of the QEF . . . . . . l 1a I
b Enter the portion of line 1a that is included in income under section 951 or that
may be excluded under section1293(g) . . . . . . . . . . . . ’ 1b i
¢ Subtractline 1b from line 1a. Enter this amount on your tax return as ordinary income . 5%
2a Enter your pro rata share of the total net capital gain of the QEF . . . . . | 2a I
b Enter the portion of line 2a that is included in income under section 951 or that
may be excluded under section1293(g) . . . . . . . . . . . . 1 2b l

¢ Subtract line 2b from line 2a. This amount is a net long-term capital gain. Enter this amount in Part Ii of the
Schedule D used for your income tax return. {See instructions.)

3a Addlines 1cand 2¢ e

b Enter the total amount of cash and the fair market value of other property distributed

or deemed distributed to you during the tax year of the QEF. (See instructions.) . . 3b

o

¢ Enter the portion of line 3a not already included in fine 3b that is attributable to
shares in the QEF that you disposed of, pledged, or otherwise transferred
during the taxyear . . . . . . . . . . . . . . _ . 13c
Add lines 3b and 3¢

e Subtract line 3d from line 3a, and enter the difference (if zero or less, enter amount in brackets)

Important: /fline 3e is greater than zero, and no portion of line 1a or 2a is includible in income under section
951, you may make Election D with respect to the amount on line 3e.
4a  Enter the total tax for the tax year (See instructions.) . . . . . . . . 4a

b Enter the total tax for the tax year determined without regard to the amount
enteredonline3e . . . . . . . . . . . . . . . |a

¢ Subtract line 4b from line 4a. This is the deferred tax, the time for payment of which is extended by
making Election D. See instructions .

wsa For Disclosure, Privacy Act, and Paperwork Reduction Act Notice, see separate instructions. Form 8621 (Rev. 12-2011)




Form 8621 (Rev. 12-2011)
ucidll]  Gain or (Loss) From Mark-to-Market Election (See instructions.)

5a
b

c

N4l Distributions From and Dispositions of Stock of a Section 1291 Fund (See instructions.)

Page 2

Enter the fair market value of your PFIC stock at the end of the tax year .

Enter your adjusted basis in the stock at the end of the tax year

Subtract line 5b from line 5a. If a gain, do not complete lines 6 and 7. Include this amount as ordinary income
on your tax return. If a loss, go to line 6 L. .

Enter any unreversed inclusions (as defined in section 1296(d))

Enter the loss from line 5c¢, but only to the extent of unreversed inclusions on line 6. Include this amount as an
ordinary loss on your tax return . L,

If you sold or otherwise disposed of any section 1296 stock (see instructions) during the tax year:
Enter the fair market value of the stock on the date of sale or disposition

Enter the adjusted basis of the stock on the date of sale or disposition

Subtract line 8b from line 8a. if a gain, do not complete line 9. Include this amount as ordinary income on your
tax return. if a loss, goto line 9 . e

Enter any unreversed inclusions (as defined in section 1296(d))

Enter the loss from line 8¢, but only to the extent of unreversed inclusions on line 9a. Include this amount as an
ordinary loss on your tax return. If the loss on line 8¢ exceeds unreversed inclusions on line 9a, complete line 9¢

Enter the amount by which the loss on line 8¢ exceeds unreversed inclusions on line 9a. Include this amount on
your tax return according to the rules generally applicable for losses provided elsewhere in the Code and
regulations . P

Note. See instructions in case of muitiple dispositions.

Sa

5b

5¢

8a

8b

8c

9a

8Sb

9c

Complete a separate Part |V for each excess distribution (see instructions).

10a

11a

Enter your total distributions from the section 1291 fund during the current tax year with respect to the
applicable stock. If the holding period of the stock began in the current tax year, see instructions

Enter the total distributions (reduced by the portions of such distributions that were excess distributions but
not included in income under section 1291(a)(1)(8)) made by the fund with respect to the applicable stock for
each of the 3 years preceding the current tax year (or if shorter, the portion of the shareholder's holding period
before the current tax year) e e e e,

Divide fine 10b by 3. (See instructions if the number of preceding tax years is less than 3.)

Multiply line 10c by 125% (1.25)

Subtract line 10d from line 10a. This amount, if more than zero, is the excess distribution with respect to the
applicable stock. If zero or less and you did not dispose of stock during the tax year, do not complete the
rest of Part IV. See instructions if you received more than one distribution during the current tax year. Also,
see instructions for rules for reporting a nonexcess distribution on your income tax return

Enter gain or foss from the disposition of stock of a section 1291 fund or former section 1291 fund. If a gain,
complete line 11. If a loss, show it in brackets and do not complete line 11

Attach a statement for each distribution and disposition. Show your holding period for each share of stock or
block of shares held. Allocate the excess distribution to each day in your holding period. Add all amounts that
are allocated to days in each tax year.

Enter the total of the amounts determined in line 11a that are aliocable to the current tax year and tax years before the
foreign corporation became a PFIC (pre-PFIC tax years). Enter these amounts on your income tax return as other income

Enter the aggregate increases in tax (before credits) for each tax year in your holding period (other than the
current tax year and pre-PFIC years). (See instructions.) S

Foreign tax credit. (See instructions.) Ce e
Subtract fine 11d from line 11c. Enter this amount on your income tax return as “additional tax.” (See instructions.)

Determine interest on each net increase in tax determined on line 11e using the rates and methods of section
6621. Enter the aggregate amount of interest here. (See instructions.)

10a

10b

10c

10d

10e

11c

11d

11e

11f

Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011)

Status of Prior Year Section 1294 Elections and Termination of Section 1294 Elections
g election. Complete lines 9 and 10 only if there is a partial

Page 3

Complete a separate column for each outstandin
termination of the section 1294 election.

10

Tax year of outstanding
election . ..
Undistributed earnings to
which the election relates
Deferred tax

Interest accrued on deferred
tax (line 3) as of the filing date
Event terminating election
Earnings distributed or
deemed distributed during

the tax year .
Deferred tax due with this
return P
Accrued interest due with this
return Lo
Deferred tax outstanding after
partial termination of election .
Interest accrued after partial
termination of election

M

(i)

(i)

(iv)

)

(vi)

Form 8621 (Rev. 12-2011)




THE ANN D. ROMNEY BLIND TRUST ]

SUPPLEMENT TO FORM 8621

NAME OF PFIC OR QEF:

EATON VANCE CDO VIII, LTD

The PFIC is held indirectly through Sankaty Credit Opportunities Investors
(Offshore) IV, L.P. The number of shares is unknown.



Form 8621 Information Return by a Shareholder of a Passive Foreign | oms no. 1s45-1002

(Rev. December 2011) Investment Company or Qualified Electing Fund
Department of the Treasury . . Attachment
Internal Revenue Service » See separate instructions, Sequence No. 69

Name of shareholder ldentifying number (see instructions)

THE ANN D. ROMNEY BLIND TRUST
Number, street, and room or suite no. (If a P.O. box, see instructions.)

areholder tax year: calendar year 20 1]  orother tax year
ROPES & GRAY; PRUDENTIAL TOWER, 8§00 BOYLSTON ST beginning 120 and ending .20
City or town, state, and ZIP code or country

BOSTCN, MA 02199
Check type of shareholder filing the retun: [ individual [ ] Corporation [ Partnership  [] S Corporation ] Nongrantor Trust L] Estate
Name of passive foreign investment company (PFIC) or qualified electing fund (QEF) Employer identification number (if any)

GGC COLLATERAL MANAGER SV LTD.
Address (Enter number, street, city or town, and country.)

Tax year of company or fund: calendar year 20 11 or other
tax year beginning , 20 and
ending .20

ONE EMBARCADERQ CENTER, 397TH FLOOR
SAN FRANCISCO, CA 94111
Part | Elections (See instructions.)

A [¢] Election To Treat the PFIC as a QEF. I, a shareholder of a PFIC, elect to treat the PFIC as a QEF. Complete lines 1a through 2c of Part Il.

B [] Deemed Sale Election. 1, a shareholder on the first day of a PFIC’s first tax year as a QEF, elect to recognize gain on the deemed sale of my
interest in the PFIC. Enter gain or loss on line 10f of Part IV.

C [T] Deemed Dividend Election. 1, a shareholder on the first day of a PFIC's first tax year as a QEF that is a controlled foreign corporation (CFC),
elect to treat an amount equal to my share of the post-1986 earnings and profits of the CFC as an excess distribution. Enter this amount on
line 10e of Part IV.

D [7] Election To Extend Time For Payment of Tax. |, a shareholder of a QEF, elect to extend the time for payment of tax on the undistributed
earnings and profits of the QEF until this election is terminated. Complete lines 3a through 4c of Part |l to calculate the tax that may be deferred.
Note: Ifany portion of fine 1a or line 2a of Part Il is includibie under section 951, you may not make this election.

Also, see sections 1294(c) and 1294(f) and the related regulations for events that terminate this election.
[[] Election To Recognize Gain on Deemed Sale of PFIC. 1, a shareholder of a former PFIC or a PFIC to which section 1297(d) applies, elect to
treat as an excess distribution the gain recognized on the deemed sale of my interest in the PFIC, or, if | qualify, my share of the PFIC’s post-1986
earnings and profits deemed distributed, on the last day of its last tax year as a PFIC under section 1297(d). Enter gain on line 10f of Part |V.
F [] Election To Mark-to-Market PFIC Stock. |, a shareholder of a PFIC, elect to mark-to-market the PFIC stock that is marketable within the
meaning of section 1296(e). Complete Part Il

G [ ] Deemed Dividend Election With Respect to a Section 1297(e) PFIC. |, a shareholder of a section 1297(e) PFIC, within the meaning of
Regulations section 1.1291-9()(2)(v), elect to make a deemed dividend election with respect to the Section 1297(e) PFIC. My holding period in
the stock of the Section 1297(e) PFIC includes the CFC qualification date, as defined in Regulations section 1.1297-3(d).

H [] Deemed Dividend Election With Respect to a Former PFIC. |, a shareholder of a former PFIC, within the meaning of Regulations section

1.1281-9(j}{2)(iv), elect to make a deemed dividend election with respect to the former PFIC. My holding period in the stock of the former PFIC
includes the termination date, as defined in Regulations section 1.1298-3(d).

lflf Income From a Qualified Electing Fund (QEF). All QEF shareholders complete lines 1a through 2c. If you are making
Election D, also complete lines 3a through 4c. (See instructions.)

m

1a  Enter your pro rata share of the ordinary earnings ofthe QEF . . . . . . ] 1a | 4,471
b Enter the portion of line 1a that is included in income under section 951 or that
may be excluded under section 1293(g) . . . . . . . . . . . . 1b l
¢ Subtract line 1b from line 1a. Enter this amount on your tax return as ordinary income . 4,471
2a  Enter your pro rata share of the total net capital gain of the QEF . . . . . I 2a
b Enter the portion of line 2a that is included in income under section 951 or that
may be excluded under section1293(g) . . . . . . . . . . . . 2b !
¢ Subtract line 2b from line 2a. This amount is a net long-term capital gain. Enter this amount in Part Il of the
Schedule D used for your income tax return. (See instructions.) ¢
3a Addlines 1cand 2¢ e 4,471
b Enter the total amount of cash and the fair market value of other property distributed
or deemed distributed to you during the tax year of the QEF. (See instructions.) . . 3b 5,882
¢ Enter the portion of line 3a not already included in line 3b that is attributable to
shares in the QEF that you disposed of, pledged, or otherwise transferred
duringthetaxyear . . . . . . . . . . . . . . . . .. 3¢
d Add lines 3b and 3c Ce e s 5, 882
e Subtract line 3d from line 3a, and enter the difference (if zero or less, enter amount in brackets) {1,411)

Important: Ifline 3e is greater than zero, and no portion of line 1a or 2a is includible in income under section
951, you may make Election D with respect to the amount on fine 3e.
4a  Enter the total tax for the tax year (See instructions.) . . . . . . . . 4a

SEE STATEMENT

b Enter the total tax for the tax year determined without regard to the amount
enteredonline3e . . . . . . . . . . . . . . . . . . . |4

¢ Subtract line 4b from line 4a. This is the deferred tax, the time for payment of which is extended by
making Election D. See instructions .

sa For Disclosure, Privacy Act, and Paperwork Reduction Act Notice, see separate instructions. Form 8621 (Rev. 12-2011)




Form 8621 (Rev. 12-2011)
m Gain or (Loss) From Mark-to-Market Election (See instructions.)

Page 2

5a
b

c

Enter the fair market value of your PFIC stock at the end of the tax year .

Enter your adjusted basis in the stock at the end of the tax year

Subtract line 5b from line 5a. If a gain, do not complete lines 6 and 7. Include this amount as ordinary income
on your tax return. If a loss, go to line 6 o

Enter any unreversed inclusions (as defined in section 1296(d))

Enter the loss from line 5¢, but only to the extent of unreversed inclusions on line 6. Include this amount as an
ordinary loss on your tax return . Ce e e e

If you sold or otherwise disposed of any section 1296 stock (see instructions) during the tax year:
Enter the fair market value of the stock on the date of sale or disposition

Enter the adjusted basis of the stock on the date of sale or disposition

Subtract line 8b from line 8a. If a gain, do not complete line 9. Include this amount as ordinary income on your
tax return. If a loss, goto line 9 . Lo

Enter any unreversed inclusions (as defined in section 1296(d))

Enter the loss from line 8c, but only to the extent of unreversed inclusions on line 9a. Include this amount as an
ordinary loss on your tax return. if the loss on line 8¢ exceeds unreversed inclusions on line 9a, complete line 9¢

Enter the amount by which the loss on line 8¢ exceeds unreversed inclusions on line 9a. include this amount on
your tax return according to the rules generally applicable for losses provided elsewhere in the Code and
regulations . . .

Note. See instructions in case of multiple dispositions.

5a

5b

5¢

8a

8b

8c

Sa

Sh

9¢

FId\d Distributions From and Dispositions of Stock of a Section 1291 Fund (See instructions.)

Complete a separate Part IV for each excess distribution (see instructions).

10a

11a

Enter your total distributions from the section 1291 fund during the current tax year with respect to the
applicable stock. if the holding period of the stock began in the current tax year, see instructions

Enter the total distributions (reduced by the portions of such distributions that were excess distributions but
not included in income under section 1291(a)(1)(B)) made by the fund with respect to the applicable stock for
each of the 3 years preceding the current tax year (or if shorter, the portion of the shareholder's holding period
before the current tax year) . e e e e

Divide line 10b by 3. (See instructions if the number of preceding tax years is less than 3.)

Muitiply line 10c by 125% (1.25)

Subtract line 10d from line 10a. This amount, if more than zero, is the excess distribution with respect to the
applicable stock. If zero or less and you did not dispose of stock during the tax year, do not complete the
rest of Part [V. See instructions if you received more than one distribution during the current tax year. Also,
see instructions for rules for reporting a nonexcess distribution on your income tax return

Enter gain or loss from the disposition of stock of a section 1291 fund or former section 1291 fund. f a gain,
complete line 11. if a loss, show it in brackets and do not complete line 11

Attach a statement for each distribution and disposition. Show your holding period for each share of stock or
block of shares held. Allocate the excess distribution to each day in your holding period. Add all amounts that
are allocated to days in each tax year.

Enter the total of the amounts determined in line 11a that are allocable to the current tax year and tax years before the
foreign corporation became a PFIC (pre-PFIC tax years). Enter these amounts on your income tax return as other income

Enter the aggregate increases in tax (before credits) for each tax year in your holding period (other than the

current tax year and pre-PFIC years). (See instructions.)

Foreign tax credit. (See instructions.) S,

Subtract line 11d from line 11c. Enter this amount on your income tax return as "additional tax.” (See instructions.)

Determine interest on each net increase in tax determined on line 11e using the rates and methods of section
6621. Enter the aggregate amount of interest here. (See instructions.)

10a

10b

10c

10d

10e

10f

¢

11d

e

11f

Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011)

Im Status of Prior Year Section 1294 Elections and Termination of Section 1294 Elections
g election. Complete lines 9 and 10 only if there is a partial

Page 3

Complete a separate column for each outstandin
termination of the section 1294 election.

10

Tax year of outstanding
election .

Undistributed earnings to
which the election relates
Deferred tax .
Interest accrued on deferred
tax {line 3) as of the filing date
Event terminating election
Earnings distributed or
deemed distributed during

the tax year

Deferred tax due with this
return e
Accrued interest due with this
return e
Deferred tax outstanding after
partial termination of election .
Interest accrued after partial
termination of election

(i)

(i)

(i)

{iv)

V)

(Vi)

Form 8621 (Rev. 12-2011)



THE ANN D. ROMNEY BLIND TRUST —

SUPPLEMENT TO FORM 8621

Name and Address of Shareholder:

The Ann D. Romney Blind Trust
R. Bradford Malt, Trustee
Ropes & Gray, Prudential Tower
800 Boylston St

Boston, MA 0219¢

Description of Transaction:

An indirect ownership through a partnership. The number of shares is unknown.

For all other information, see the attached Partnership K~1 Footnote.



GOLDEN GATE CAPITAL OPPORTUNITY M
FUND, L.D. PTR #.ANN D. ROMNEY UST

SCH K-1 SUPPORTING SCHEDULES

GGC LIQUID SECURITIES SPC LTD., THROUGH ITS DISREGARDED ENTITY GGC CREDIT OPPORTUNITIES LLC,
OWNS 100% DIRECT INTEREST IN GGC COLLATERAL MANAGER SPV LTD., A CORPORATION THAT HAS BEEN
DETERMINED TO BE A PASSIVE FOREIGN INVESTMENT COMPANY ("PFIC").

FOR THE 2011 TAX YEAR, YOU MAY NEED THE INFORMATION BELOW TO FILE FORM 8621 IF YOU MEET THE
QUALIFICATIONS TO MAKE A QUALIFIED ELECTING FUND ("QEF") ELECTION. PLEASE CONSULT YOUR TAX
ADVISOR BEFORE FILING. PFIC ANNUAL INTERMEDIARY STATEMENTS SIGNED BY THE CORPORATION ARFE
RETAINED BY GOLDEN GATE CAPITAL. A COPY CAN BE FURNISHED TO YOU BY REQUEST.

GGC COLLATERAL MANAGER SPV LTD WAS ALSC DETERMINED TO BE A PFIC FOR THE 2010 TAX YEAR. IF YOU
DID NOT FILE A QEF ELECTION WITH RESPECT TO GGC COLLATERAL MANAGER SPV LTD LAST YEAR, WE
RECOMMEND THAT YOU CONSULT WITH YOUR TAX ADVISOR REGARDING THE VIABILITY OF MAKING A DEEMED
SALE ELECTION TO PURGE THE PRIOR PFIC TAINT. IF YOU MAKE & DEEMED SALE ELECTION, YOU WILL BE
REQUIRED TO INCLUDE YOQUR PRO RATA SHARE OF ANY APPRECIATION (DETERMINED AS OF THE FIRST DAY
OF THE PFIC'S FIRST TAX YEAR AS A QEF) AS ORDINARY INCOME AND BE SUBJECT TC AN INTEREST
CHARGE.

PFIC NAME: GGC _COLLATERAL MANAGER SPV LTD.
EIN: ﬂ

FORM 8621, PART II, LINE 1A - SHARE OF ORDINARY EARNINGS: 54,471
FORM 8621, PART II, LINE 3B - AMOUNT OF CASH DISTRIBUTED: $5,882
TYPE OF SHARES: ORDINARY '

NUMBER OF SHARES OF OWNERSHIP AT BEGINNING OF YEAR (REVISED): 0
NUMBER OF SHARES CHANGED DURING YEAR: 0

NUMBER OF SHARES OF OWNERSHIP AT END OF YEAR: 0

OF THE TOTAL $5,882 THAT WAS DISTRIBUTED DURING THE 2011 TAX YEAR, $4,471 WAS DISTRIBUTED OUT
OF CURRENT EARNINGS AND PROFITS, RESULTING IN A NON-DIVIDEND DISTRIBUTION OF $1,411. ASSUMING
YOU MADE A QEF ELECTION IN A PRIOR YEAR, GGC COLLATERAL MANAGER SPV LTD HAD A PTI BALANCE,
PURSUANT TO IRC § 1293(C), OF $508 AS OF DECEMRER 31, 2010. THUS, OF THE TOTAL $1,411 NON-
DIVIDEND DISTRIBUTION, $503 SHOULD BE CHARACTERIZED AS A NON-TAXABLE DISTRIBUTION OF PRIOR
YEAR PTI AND THE REMAINING $903 SHOULD BE CHARACTERIZED AS A NONTAXABLE RETURN OF BASIS.

OF THE AMOUNT REPORTED ON LINE 6A OF THE SCHELDULE K-1, $4,471 REPRESENTS A DISTRIBUTION OF
ORDINARY EARNINGS FROM GGC COLLATERAL MANAGER SPV LTD. IF YOU HAVE OR WILL MAKE A QEF
ELECTION WITH RESPECT TO YOUR INDIRECT INTEREST IN GGC COLLATERAL MANAGER SPV LTD., SUCH
AMOUNT MAY BE TREATED AS A NON-TAXABLE PTI UNDER IRC § 1253(C). PLEASE CONSULT YOUR TAX
ADVISOR REGARDING THE PROPER TREATMENT OF INCOME AND DISTRIBUTIONS FROM A PFIC.

STATEMENT #6



Form 8621 Information Return by a Shareholder of a Passive Foreign | oweno. 15451002

(Rev. Decermber 2011) Investment Company or Qualified Electing Fund
Department of the Treasury . . Aftachment
Internal Revenue Service » See separate instructions. Sequence No. 69

Name of sharehoider Identifying number (see instructions)

THE ANN 5. ROMNEY BLIND TRUST
Number, street, and room or suite no. (If a P.O. box, see instructions.)

Shareholder tax year: calendar year20 ;1 or other tax year
RCPES & GRAY; PRUDENTIAL TCWER, 800 BOYLSTON ST beginning .20 and ending .20
City or town, state, and ZIP code or country

BOSTCN, MA 02199
Check type of shareholder filing the return: X! individual [] Corporation [ ] Partnership [ S Corporation [] Nongrantor Trust L[] Estate

Name of passive foreign investment company (PFIC) or qualified electing fund (QEF) Employer identification number (if any)

GC CREDIT OPPORTUNITIES S.A.R.L. N/

Address (Enter number, street, city or town, and country.) Tax year of company or fund: calendar year 20 13 or other
OME EMBARCADERO CENTER, 397H FLOOR tax year beginning .20 and
SAN FRANCISCO, CA 94111 ending $20

Elections (See instructions.)

A [X] Efection To Treat the PFIC as a QEF. |, a shareholder of a PFIC, elect to treat the PFIC as a QEF. Complete lines 1a through 2c of Part 1.
B [} Deemed Sale Election. |, a shareholder on the first day of a PFIC’s first tax year as a QEF, elect to recognize gain on the deemed sale of my
interest in the PFIC. Enter gain or loss on line 10f of Part IV.

C [] Deemed Dividend Election. |, a shareholder on the first day of a PFIC's first tax year as a QEF that is a controlled foreign corporation (CFC),
elect to treat an amount equal to my share of the post-1986 earnings and profits of the CFC as an excess distribution. Enter this amount on
line 10e of Part V.

[T1 Etection To Extend Time For Payment of Tax. 1, a shareholder of a QEF, elect to extend the time for payment of tax on the undistributed
earnings and profits of the QEF until this election is terminated. Complete lines 3a through 4c of Part If to calculate the tax that may be deferred.
Note: Ifany portion of line 1a or line 2a of Part Il is includible under section 951, you may not make this election.

Also, see sections 1294(c) and 1294(f) and the related regulations for events that terminate this election.

[ Election To Recognize Gain on Deemed Sale of PFIC. |, a shareholder of a former PFIC or a PFIC to which section 1297(d) applies, elect to
treat as an excess distribution the gain recognized on the deemed sale of my interest in the PFIC, or, if | qualify, my share of the PFIC's post-1986
earnings and profits deemed distributed, on the last day of its last tax year as a PFIC under section 1297(d). Enter gain on line 10f of Part IV,

] Election To Mark-to-Market PFIC Stock. l, a shareholder of a PFIC, elect to mark-to-market the PFIC stock that is marketable within the
meaning of section 1296(e). Complete Part i},

[[] Deemed Dividend Election With Respect to a Section 1297(e) PFIC. |, a shareholder of a section 1297(e) PFIC, within the meaning of
Regulations section 1.1291-9(j)(2)(v), elect to make a deemed dividend election with respect to the Section 1297(e) PFIC. My holding period in
the stock of the Section 1297(e) PFIC includes the CFC qualification date, as defined in Regulations section 1.1297-3(d).

H [7] Deemed Dividend Election With Respect to a Former PFIC. |, a shareholder of a former PFIC, within the meaning of Regulations section

1.1291-9(]12)(iv), elect to make a deemed dividend election with respect to the former PFIC. My holding period in the stock of the former PFIC
includes the termination date, as defined in Regulations section 1.1298-3(d).

UM Income From a Qualified Electing Fund (QEF). All QEF shareholders complete fines 1a through 2c. If you are making
Election D, also complete lines 3a through 4c. (See instructions.)

jw)

m

-

®

1a  Enter your pro rata share of the ordinary eamingsofthe QEF . . . . . | [ 1a ’
b Enter the portion of line 1a that is included in income under section 951 or that
may be excluded under section 1293¢(@) . . . . . . . . . . .o L1b l
¢ Subtract line 1b from line 1a. Enter this amount on your tax return as ordinary income . 1,051
2a  Enter your pro rata share of the total net capital gainofthe QEF . . . . . LZa ' 12,
b Enter the portion of line 2a that is included in income under section 951 or that
may be excluded under section 1293(¢) . . . . . . . . . 2b l
€ Subtract line 2b from line 2a. This amount is a net long-term capital gain. Enter this amount in Part Il of the
Schedule D used for your income tax return, (See instructions.) 12,550
3a Add lines 1c and 2¢ S, 14,001
b Enter the total amount of cash and the fair market value of other property distributed
or deemed distributed to you during the tax year of the QEF. (See instructions.) . . 3b
€ Enter the portion of line 3a not already included in line 3b that is attributable to
shares in the QEF that you disposed of, pledged, or otherwise transferred
duringthe taxyear . . . . . . . . . e 3c
d Addlines 3b and 3¢ S e 20,743
e Subtract line 3d from line 3a. and enter the difference (if zero or less, enter amount in brackets) (5,742

Important: Ifline 3e is greater than zero, and no portion of line 1a or 2a is includible in income under section
951, you may make Election D with respect to the amount on line e,
4a  Enter the total tax for the tax year (See instructions.) . . . . . . . | 4a

SEE STATEMENT

b Enter the total tax for the tax year determined without regard to the amount
enteredonlineBe‘.,.‘.....‘.......‘4b

¢ Subtract line 4b from line 4a. This is the deferred tax, the time for payment of which is extended by
making Election D. See instructions .

SA For Disclosure, Privacy Act, and Paperwork Reduction Act Notice, see separate instructions. Form 8621 (Rev. 12-2011)




Form 8621 (Rev. 12-2011) Page 2
il Gain or (Loss) From Mark-to-Market Election (See instructions.)

5a  Enter the fair market value of your PFIC stock at the end of the tax year . . . . . . 5a
b Enter your adjusted basis in the stock at the end of the tax year . . . . L 5b
¢ Subtractline 5b from line a. If a gain, do not complete lines 6 and 7. Include this amount as ordinary income
onyourtaxreturn. ifaloss, gototine6 ., . . . . . . . . . e oo 5c
Enter any unreversed inclusions (as defined in section 1296(d)) . . . . . . . .. 6
Enter the loss from line 5¢, but only to the extent of unreversed inclusions on line 6. Include this amount as an
ordinary loss on your tax return . . . . . . . . . e 7
8  Ifyou sold or otherwise disposed of any section 1296 stock (see instructions) during the tax year:
@  Enter the fair market value of the stock on the date of sale or disposition e e e, 8a
b Enter the adjusted basis of the stock on the date of sale or disposiion . . . . . 8h
¢ Subtract line 8b from line 8a. If a gain, do not complete line 9. Include this amount as ordinary income on your
taxretun. Ifaloss, gotofine9 . . . . . . . . . . . e 8c
9a  Enter any unreversed inclusions (as defined in section 1296(dy) . . . . . . . . Sa

b Enter the loss from line 8c, but only to the extent of unreversed inclusions on line 9a. Include this amount as an
ordinary loss on your tax return. If the loss on line 8¢ exceeds unreversed inclusions on line 9a, complete line 9¢ b

¢ Enter the amount by which the loss on line 8¢ exceeds unreversed inclusions on line 9a. Include this amount on
your tax return according to the rules generally applicable for losses provided elsewhere in the Code and
regulations . . . . o, 9¢

Note. See instructions in case of multiple dispositions. .
d\'4 Distributions From and Dispositions of Stock of a Section 1291 Fund (See instructions.)
Complete a separate Part IV for each excess distribution (see instructions).

10a  Enter your total distributions from the section 1281 fund during the current tax year with respect to the
applicable stock. If the holding period of the stock began in the current tax year, see instructions . . . . |10a

b Enter the total distributions (reduced by the portions of such distributions that were excess distributions but
not included in income under section 1291 (@)(1)}(B)) made by the fund with respect to the applicable stock for
each of the 3 years preceding the current tax year (or if shorter, the portion of the shareholder's holding period

before the current taxyear) . . . . . . . . . . P O 1)
¢ Divide line 10b by 3. (See instructions if the number of preceding tax yearsislessthan3.) . . . . .| | |4gc
d  Muiltiply line 10c by 125% (1.25) . . . . . . . . . . . R R T Y

e Subtract line 10d from line 10a. This amount, if more than zero, is the excess distribution with respect to the
applicable stock. If zero or less and you did not dispose of stock during the tax year, do not complete the
rest of Part IV. See instructions if you received more than one distribution during the current tax year. Also,
see instructions for rules for reporting a nonexcess distribution on your income tax return B, 10e

f  Enter gain or loss from the dispasition of stock of a section 1291 fund or former section 1291 fund. if a gain,
complete line 11. if a loss, show it in brackets and do not complete line 11 . . . . . . . . 10f

11a  Attach a statement for each distribution and disposition. Show your holding period for each share of stock or
block of shares held. Allocate the excess distribution to sach day in your holding period. Add all amounts that
are allocated to days in each tax year.

b Enter the total of the amounts determined in line 11a that are allocable to the current tax year and tax years before the

foreign corporation became a PFIC (pre-PFIC tax years). Enter these amounts on your income tax return as other income
€ Enter the aggregate increases in tax (before credits) for each tax year in your holding period (other than the
current tax year and pre-PFIC years). (See instructions.) . . . . . . . . . 1ic
Foreign tax credit. (See instructions.) . . . . . . . . . R R R I
Subtract line 11d from fine 11c. Enter this amount on your income tax return as “additional tax.” (See instructions.) 11e
f  Determine interest on each net increase in tax determined on line 11e using the rates and methods of section
6621. Enter the aggregate amount of interest here. (Seeinstructions.) . . . . . . . . 11§

Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011)

Status of Prior Year Section 1294 Elections
Complete a separate column for each outstan
termination of the section 1294 election.

Page 3

and Termination of Section 1294 Elections

ding election. Complete lines 9 and 10 only if there is a partial

10

Tax year of outstanding
election . .o
Undistributed earnings to
which the election relates
Deferred tax .
Interest accrued on deferred
tax (line 3) as of the filing date
Event terminating election
Earnings distributed or
deemed distributed during

the tax year .
Deferred tax due with this
return Lo
Accrued interest due with this
return e
Deferred tax outstanding after
partial termination of election .
Interest accrued after partial
termination of election

(i)

(in)

(i)

(v)

W

(vi)

Form 8621 (Rev. 12-2011)



THE ANN D. ROMNEY BLIND TRUST -

SUPPLEMENT TO FORM 8621

Name and Address of Shareholder:
The Ann D. Romney Blind Trust

R. Bradford Malt, Trustee

Ropes & Gray, Prudential Tower

800 Boylston St
Boston, MA 02199

Description of Transaction:

An indirect cownership through a partnership. The number of shares is unknown.

For all other information, see the attached Partnership K-1 Footnote.



GOLDEN GATE CAPITAL OPPORTUNITY W
FUND, L.D. PTR '—ANN D. ROMNEY

SCH K-1 SUPPORTING SCHEDULES

PFIC INCOME FROM FOREIGN INVESTMENTS
GGC CREDIT OPPORTUNITIES S.A.R.L.:

GGC LIQUID SECURITIES SPC LTD., THROUGH ITS DISREGARDED ENTITY GGC CREDIT OPPORTUNITIES LLC,
OWNS 100% DIRECT INTEREST IN GGC CREDIT OPPORTUNITIES S.A.R.L., A CORPORATION THAT HAS REEN
DETERMINED TO BE A PASSIVE FOREIGN INVESTMENT COMPANY ("PFIC"). YOU MAY NEED THE FOLLOWING
INFORMATION TO FILE FORM 8621 IF YOU MEET THE QUALIFICATIONS TO MAKE A QUALIFIED ELECTING
FUND ("QEF") ELECTION. PLEASE CONSULT YOQUR TAX ADVISOR BEFORE FILING. PFIC ANNUAL
INTERMEDIARY STATEMENTS SIGNED BY THE CORPORATICN ARE RETAINED BY GOLDEN GATE CAPITAL. & COPY
CAN BE FURNISHED TO YOU BY REQUEST.

PFIC NAME: GGC CREDIT OPPORTUNITIES S.A.R.L.
EIN: N/A

FORM 8621, PART II, LINE 1A - SHARE OF ORDINARY EARNINGS: $1,051
FORM 8621, PART II, LINE 2A - SHARE OF NET CAPITAL GAIN: $12,950
FORM 8621, PART II, LINE 3B -~ AMOUNT OF CASH DISTRIBUTED: 320,743

TYPE OF SHARES: ORDINARY

NUMBER OF SHARES OF OWNERSHIP AT BEGINNING OF YEAR: 0
NUMBER OF SHARES CHANGED DURING YEAR: 0

NUMBER OF SHARES OF OWNERSHIP AT END OF YEAR: §

CF THE TOTAL $20, 743 THAT WAS DISTRIBUTED DURING THE 2011 TAX YEAR, 314,003 WAS DISTRIBUTED
OUT OF CURRENT EARNINGS AND PRCOFITS, RESULTING IN A NON-DIVIDEND DISTRIBUTION OF $6, 74 2S
GGC CREDIT OPPORTUNITIES S.A.R.L )

7
. DID NOT HAVE A
BALANCE UNDER INTERNAL REVENUE CODE ("IRC")

42 s
RIOR YEAR PREVIOUSLY TAXED INCOME ("prI"
CHARACTERIZED AS A NONTAXABLE RETURN OF BASIS.

PRI
3(C}, THE $6,742 DISTRIBUTION SHCULD BE

i29

OF THE AMOUNT REPORTED ON LINE 6A OF THE SCHEDULE K-1, THE SUM OF $1,051 AND $12,950
REPRESENT DISTRIBUTIONS OF ORDINARY EARNINGS AND NET CAP . GAINS, RESPECTIVELY, FROM GGC
CREDIT OPPORTUNITIES S.A.R.L., A PBFIC. IF YOU WILL MAKE A QEF ELECTION WITH RESPECT TO YOUR
INDIRECT INTEREST IN GGC CREDIT QPPORTUNITIES S.A.R.L., SUCE RMOUNTS MAY BE TREATED AS RETURN
CF CAPITAL UNDER SECTION 1293(C) OF THE INTERNAL REVENUE CODE PLEASE CONSULT YOUR TAX
ADVISCR RECGARDING THE PROPER TREATMENT OF INCOME AND DISTRIB ONS FROM A PFIC.

jey)

s

[V}

v

r
[

STATEMENT #5



Form 8621 Information Return by a Shareholder of a Passive Foreign | owmsno. 15451002

(Rev. December 2011) Investment Company or Qualified Electing Fund
Department of the Treasury . . Attachment
Internal Revenue Service » See separate instructions. Sequence No. 69

Name of shareholder Identifying number (see instructions)

THE ANN D. ROMMEY BLIND TRUST
Number, street, and room or suite no. (If a P.O. box, see instructions.)

arenoider tax year: calendar year 20 11  orother tax year

RCPES & GRAY; PRUDENTIAL TCWER, $G0 EOYLSTON ST beginning .20 and ending .20
City or town, state, and ZIP code or country

BOSTON, MA 02199
Check type of shareholder filing the return: G individuat ] Corporation [ ] Partnership [ ] S Corporation [ ] Nongrantor Trust [] Estate

Name of passive foreign investment company (PFIC) or qualified electing fund (QEF) Employer identification number (if any)

SCHILLER PARK CLO LTD. N/A

Address (Enter number, street, city or town, and country.) Tax year of company or fund: calendar year 20 11 or other

C/0 MAPLES FINANCE LIMITED, P.O. BOX 1093, BOUNZARY HALL, tax year beginning .20 and
ending , 20

CRICKET SQUARE, GEQRGE TOWN, GRAND CAYMAN, CAYMAN ISLANDS
Elections (See instructions.)

A [i] Election To Treat the PFIC as a QEF. |, a shareholder of a PFIC, elect to treat the PFIC as a QEF. Complete lines 1a through 2c of Part II.

B [] Deemed Sale Election. 1, a shareholder on the first day of a PFIC's first tax year as a QEF, elect to recognize gain on the deemed sale of my
interest in the PFIC. Enter gain or loss on line 10f of Part 1V.

C [[] Deemed Dividend Election. |, a shareholder on the first day of a PFIC’s first tax year as a QEF that is a controlled foreign corporation (CFC),
elect to treat an amount equal to my share of the post-1986 earnings and profits of the CFC as an excess distribution. Enter this amount on
line 10e of Part IV.

D [T] Election To Extend Time For Payment of Tax. |, a shareholder of a QEF, elect to extend the time for payment of tax on the undistributed
earnings and profits of the QEF until this election is terminated. Compiete fines 3a through 4c of Part Il o calculate the tax that may be deferred,
Note: If any portion of line 1a or line 2a of Part I is includible under section 951, you may not make this election.

Also, see sections 1294(c) and 1294(f) and the related regulations for events that terminate this election.

E [] Election To Recognize Gain on Deemed Sale of PFIC. |, a shareholder of a former PFIC or a PFIC to which section 1297(d) applies, elect to
treat as an excess distribution the gain recognized on the deemed sale of my interest in the PFIC, or, if | qualify, my share of the PFIC’s post-1986
earnings and profits deemed distributed, on the last day of its last tax year as a PFIC under section 1297(d). Enter gain on line 10f of Part IV.

F [] Election To Mark-to-Market PFIC Stock. |, a shareholder of a PFIC, elect to mark-to-market the PFIC stock that is marketable within the
meaning of section 1296(e). Complete Part lil.

G [T] Deemed Dividend Election With Respect to a Section 1297(e) PFIC. 1, a shareholder of a section 1297(e) PFIC, within the meaning of
Regulations section 1.1291-9(j)(2)(v), elect to make a deemed dividend election with respect to the Section 1297(e) PFIC. My holding period in
the stock of the Section 1297(e) PFIC includes the CFC qualification date, as defined in Regulations section 1.1297-3(d).

H [} Deemed Dividend Election With Respect to a Former PFIC. |, a shareholder of a former PFIC, within the meaning of Regulations section
1.1291-9()(2)(iv), elect to make a deemed dividend election with respect to the former PFIC. My holding period in the stock of the former PFIC
includes the termination date, as defined in Regulations section 1.1298-3(d).

UdlR  Income From a Qualified Electing Fund (QEF). All QEF shareholders complete lines 1a through 2¢. If you are making
Election D, also complete lines 3a through 4c¢. (See instructions.)

1a  Enter your pro rata share of the ordinary earnings of the QEF . . . . . . L 1a I
b Enter the portion of line 1a that is included in income under section 951 or that
may be excluded under section 1293(g) . . . . . . . . . . . . l 1b {
¢ Subtract line 1b from line 1a. Enter this amount on your tax return as ordinary income . 4¢
2a  Enter your pro rata share of the total net capital gain of the QEF . . . . | 2a
b Enter the portion of line 2a that is included in income under section 951 or that
may be excluded under section 1293(g) . . . . . . . . . . . . 2b l
¢ Subtract line 2b from line 2a. This amount is a net long-term capital gain. Enter this amount in Part I of the
Schedule D used for your income tax return. (See instructions.) ¢

3a Addlines tcand 2¢

b Enter the total amount of cash and the fair market value of other property distributed
or deemed distributed to you during the tax year of the QEF, (See instructions.) . . 3b

¢ Enter the portion of line 3a not already included in line 3b that is attributable to
shares in the QEF that you disposed of, pledged, or otherwise transferred
duringthetaxyear . . . . . . . . . . . . . . . .. 3c

Add lines 3b and 3¢
e Subtract line 3d from line 3a. and enter the difference (if zero or less, enter amount in brackets)

Important: ifline 3e is greater than zero, and no portion of line 1a or 2a is includible in income under section
951, you may make Election D with respect to the amount on line 3e.
4a  Enter the total tax for the tax year (See instructions.) . . . . . . . . 4a

b Enter the total tax for the tax year determined without regard to the amount
enteredonline3de. . . . . . . . . . . . . . . . _ . |éap

¢ Subtract line 4b from line 4a. This is the deferred tax, the time for payment of which is extended by i
making Election D. See instructions . . . . . e 4c

SA For Disclosure, Privacy Act, and Paperwork Reduction Act Notice, see separate instructions. Form 8621 (Rev. 12-2011)




Form 8621 (Rev. 12-2011) Page 2
cUdll}  Gain or (Loss) From Mark-to-Market Election (See instructions.)

5a  Enter the fair market value of your PFIC stock at the end of the tax year . . . . . . . 0. S5a
b Enter your adjusted basis in the stock at the end of the tax year . . . . L L0 L L 5b
¢ Subtract line 5b from line 5a. If a gain, do not complete lines 6 and 7. Include this amount as ordinary income
onyourtaxreturn. Ifaloss, gotoline6 . . . . . . . 5¢
Enter any unreversed inclusions (as defined in section 1296(d)) . . . L L L 6
Enter the loss from line 5¢, but only to the extent of unreversed inclusions on line 6. include this amount as an
ordinary loss onyour taxreturn . . . . . . . . Lo 7
8 I you sold or otherwise disposed of any section 1296 stock (see instructions) during the tax year:
a  Enter the fair market value of the stock on the date of sale or disposition P, 8a
b Enter the adjusted basis of the stock on the date of sale or dispositon . . . . . . . . Lo 8bh
¢ Subtract line 8b from line 8a. If a gain, do not complete line 9. Include this amount as ordinary income on your
taxreturn. ifaloss,gotolineg . . . . . . . . . . . . .o 8c
9a Enter any unreversed inclusions (as defined in section 1296y .. . . L L Qa

b Enter the loss from line 8c, but only to the extent of unreversed inclusions on line 9a. Include this amount as an
ordinary loss on your tax return. if the loss on line 8c exceeds unreversed inclusions on line 9a, complete line 9¢ 9b

¢ Enter the amount by which the loss on line 8¢ exceeds unreversed inclusions on line 9a. Include this amount on
your tax return according to the rules generally applicable for losses provided elsewhere in the Code and
regulations . . . . e, gc

Note. See instructions in case of multiple dispositions.
E 314 Distributions From and Dispositions of Stock of a Section 1291 Fund (See instructions.)
Complete a separate Part IV for each excess distribution (see instructions).

10a  Enter your total distributions from the section 1291 fund during the current tax year with respect to the
applicable stock. If the holding period of the stock began in the current tax year, see instructions .. . . | 10a

b Enter the total distributions (reduced by the portions of such distributions that were excess distributions but
not included in income under section 1291(a)(1)(B)) made by the fund with respect to the applicable stock for
each of the 3 years preceding the current tax year (or if shorter, the portion of the shareholder's hotding period

before the currenttaxyeary . . . . . . . . . . . . . . . . . .. . | 10b
¢ Divide line 10b by 3. (See instructions if the number of preceding tax yearsislessthan3.) . . . . . . 110¢
d  Multiply fine 10c by 125% (1.25) . . . . . . . . . . . . . .. . |l 10d

e Subtract line 10d from line 10a. This amount, if more than zero, is the excess distribution with respect to the
applicable stock. If zero or less and you did not dispose of stock during the tax year, do not complete the
rest of Part [V. See instructions if you received more than one distribution during the current tax year. Also,
see instructions for rules for reporting a nonexcess distribution on your income tax return P I Y

f  Enter gain or loss from the disposition of stock of a section 1291 fund or former section 1291 fund. If a gain,
complete line 11. if a loss, show it in brackets and do not complete tine 41 . . . . . . . . . 1of

tla Attach a statement for each distribution and disposition. Show your holding period for each share of stock or
block of shares held. Allocate the excess distribution to each day in your holding period. Add all amounts that
are allocated to days in each tax year.

b Enter the total of the amounts determined in line 11a that are allocable to the current tax year and tax years before the

foreign corporation became a PFIC (pre-PFIC tax years). Enter these amounts on your income tax return as other income
¢ Enter the aggregate increases in tax (before credits) for each tax year in your holding period (other than the
current tax year and pre-PFIC years). (See instructions.) . . . . . . . . . . . . . [ t1e
Foreign tax credit. (See instructions.) . . . . . . . . . . . . . 11d
Subtract line 11d from line 11c. Enter this amount on your income tax return as "additional tax.” {See instructions.) 11e
f  Determine interest on each net increase in tax determined on line 11e using the rates and methods of section
6621. Enter the aggregate amount of interest here. (See instructions.) . . . . . . . . . . 11f

Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011)

Status of Prior Year Section 1294 Elections
Complete a separate column for each outstan
termination of the section 1294 election.

Page 3

and Termination of Section 1294 Elections

ding election. Complete lines 9 and 10 only if there is a partial

10

Tax year of outstanding
election . .o
Undistributed earnings to
which the election relates
Deferred tax

Interest accrued on deferred
tax (fine 3) as of the filing date
Event terminating election
Earnings distributed or
deemed distributed during

the tax year .o
Deferred tax due with this
return e
Accrued interest due with this
return e
Deferred tax outstanding after
partial termination of election .
Interest accrued after partial
termination of election

M

(i)

(iii)

{v)

v)

{vi)

Form 8621 (Rrev. 12-2011)



THE ANN D. ROMNEY BLIND TRUST oy

SUPPLEMENT TO FORM 8621

NAME OF PFIC OR QEF:

SCHILLER PARK CLO LTD.

The PFIC is held indirectly through Sankaty Credit Opportunities Investors
(Offshore) IV, L.P. The number of shares is unknown.




- 0021

(Rev. December 2011}
Department of the Treasury
Internal Revenue Service

Information Return by a Shareholder of a Passive Foreign
Investment Company or Qualified Electing Fund

» See separate instructions.

OMB No. 1545-1002

Attachment
Sequence No. 69

Name of shareholder

Identifying number (see instructions)

THE 2MN D. ROMNEY BLIND TRUST
Number, street, and room or suite no. (If a P.O. box, see instructions.)

Shareholder tax year: calendar year 20 11 orothertax year

beginning .20 and ending .20

RCPES & GRAY; PRUDENTIAL TCOWER,
City or town, state, and ZIP code or country

800 BOYLSTON ST

BOSTON, MA (2199

Check type of shareholder filing the retumn:  [¢] individual [ Corporation [] Partnership [] S Corporation [ Nongrantor Trust [_] Estate
Name of passive foreign investment company (PFIC) or qualified electing fund (QEF) Employer identification number (if any)

AYR BERMUDA LIMITED
Address (Enter number, street, city or town, and country.)

or other
and

Tax year of company or fund: calendar year 20 11
tax year beginning , 20
ending .20

C/0 AIRCASTLE ADVISOR, LLC, 300 FIRST STAMFORD PLACE, STH FL
Ci (€302

Elections (See instructions.)

A [¥] Etection To Treat the PFIC as a QEF, |, @ shareholder of a PFIC, elect to treat the PFIC as a QEF. Complete fines 1a through 2c of Part I,

B [] Deemed Sale Election. |, a shareholder on the first day of a PFIC’s first tax year as a QEF, elect fo recognize gain on the deemed sale of my
interest in the PFIC. Enter gain or loss on line 10f of Part IV.

C [[] Deemed Dividend Election. 1, a shareholder on the first day of a PFIC’s first tax year as a QEF that is a controlled foreign corporation (CFC),
elect to treat an amount equal to my share of the post-1986 earnings and profits of the CFC as an excess distribution. Enter this amount on
line 10e of Part IV.

D [T] Election To Extend Time For Payment of Tax. |, a shareholder of a QEF, elect to extend the time for payment of tax on the undistributed
earnings and profits of the QEF until this election is terminated. Complete fines 3a through 4c of Part Il to calculate the tax that may be deferred.
Note: If any portion of line 1a or line 2a of Part Il is includible under section 951, you may not make this election.

Also, see sections 1294(c) and 1294(f) and the related regulations for events that terminate this election.

[[] Election To Recognize Gain on Deemed Sale of PFIC. |, a shareholder of a former PFIC or a PFIC to which section 1297(d) applies, elect to
treat as an excess distribution the gain recognized on the deemed sale of my interest in the PFIC, or, if | qualify, my share of the PFIC's post-1986
earnings and profits deemed distributed, on the last day of its last tax year as a PFIC under section 1297(d). Enter gain on line 10f of Part IV.

F [ Election To Mark-to-Market PFIC Stock. |, a shareholder of a PFIC, elect to mark-to-market the PFIC stock that is marketable within the

meaning of section 1296(e). Complete Part Il.

G [] Deemed Dividend Election With Respect to a Section 1297(e) PFIC. 1, a shareholder of a section 1297(e) PFIC, within the meaning of
Regulations section 1.1291-9(j)(2)(v), elect to make a deemed dividend election with respect to the Section 1297(e) PFIC. My holding period in
the stock of the Section 1297(e) PFIC includes the CFC qualification date, as defined in Regulations section 1.1297-3(d).

H [] Deemed Dividend Election With Respect to a Former PFIC. I, a shareholder of a former PFIC, within the meaning of Regulations section
1.1281-9(j)(2)(iv). elect to make a deemed dividend election with respect to the former PFIC. My holding period in the stock of the former PFIC
includes the termination date, as defined in Regulations section 1.1298-3(d).

Ugll Income From a Qualified Electing Fund (QEF). Al QEF shareholders complete lines 1a through 2¢. If you are making
Election D, also complete lines 3a through 4c. (See instructions.)

STAMFORD,

m

1a  Enter your pro rata share of the ordinary earnings of the QEF . 1 1a l
b Enter the portion of line 1a that is included in income under section 951 or that
may be excluded under section 1293(g) [ 1b [

¢ Subtract line 1b from line 1a. Enter this amount on your tax return as ordinary income .

2a  Enter your pro rata share of the total net capital gain of the QEF [ 2a ‘
b Enter the portion of line 2a that is included in income under section 951 or that
may be excluded under section 1293(g) L 2b l

€ Subtract line 2b from line 2a. This amount is a net long-term capital gain. Enter this amount in Part I of the
Schedule D used for your income tax return. {(See instructions.)

3a Addlines 1cand 2¢ S A
b Enter the total amount of cash and the fair market value of other property distributed
or deemed distributed to you during the tax year of the QEF. (See instructions.) 3b
¢ Enter the portion of line 3a not already included in line 3b that is attributable to
shares in the QEF that you disposed of, pledged. or otherwise transferred
during the tax year Lo 3¢

Add lines 3b and 3¢
e Subtract line 3d from line 3a, and enter the difference (if zero or less, enter amount in brackets)

Important: Ifline 3e is greater than zero, and no portion of line 1a or 2a is includible in income under section
951, you may make Election D with respect to the amount on line 3e,

4a  Enter the total tax for the tax year (See instructions.) 4a
b Enter the total tax for the tax year determined without regard to the amount
entered on line 3e . 4b

¢ Subtract line 4b from line 4a. This is the deferred tax, the time for payment of which is extended by
making Election D. See instructions .

isa For Disclosure, Privacy Act, and Paperwork Reduction Act Notice, see separate instructions. Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011)
il Gain or (Loss) From Mark-to-Market Election (See instructions.)

5a
b

c

Page 2

Enter the fair market value of your PFIC stock at the end of the tax year .

Enter your adjusted basis in the stock at the end of the tax year

Subtract line 5b from line 5a. If a gain, do not complete lines 6 and 7. Include this amount as ordinary income
on your tax return. if a loss, go to line 6 P

Enter any unreversed inclusions (as defined in section 1296(d))

Enter the loss from line 5c, but only to the extent of unreversed inclusions on line 6. include this amount as an
ordinary loss on your taxreturn . . . . . . . .

If you sold or otherwise disposed of any section 1296 stock (see instructions) during the tax year:
Enter the fair market value of the stock on the date of sale or disposition

Enter the adjusted basis of the stock on the date of sale or disposition

Subtract line 8b from line 8a. If a gain, do not complete line 9. Include this amount as ordinary income on your
tax return. If afoss, goto line 9 . e

Enter any unreversed inclusions (as defined in section 1296(d))

Enter the loss from line 8¢, but only to the extent of unreversed inclusions on line 9a. Include this amount as an
ordinary loss on your tax return. if the loss on line 8¢ exceeds unreversed inclusions on fine 9a, complete line 9¢

Enter the amount by which the loss on line 8c exceeds unreversed inclusions on line 9a. Include this amount on
your tax return according to the rules generally applicable for losses provided elsewhere in the Code and
regulations . .

Note. See instructions in case of multiple dispositions.

5a

5b

5¢

8a

8b

8¢

9a

9b

9c

Zd\Y Distributions From and Dispositions of Stock of a Section 1291 Fund (See instructions.)

Complete a separate Part IV for each excess distribution (see instructions).

10a

11a

Enter your total distributions from the section 1291 fund during the current tax year with respect to the
applicable stock. if the holding period of the stock began in the current tax year, see instructions

Enter the total distributions (reduced by the portions of such distributions that were excess distributions but
not included in income under section 1291(a)(1)}(B)) made by the fund with respect to the applicable stock for
each of the 3 years preceding the current tax year (or if shorter, the portion of the shareholder's holding period
before the current tax year) e ..

Divide line 10b by 3. (See instructions if the number of preceding tax years is less than 3.)

Multiply line 10c by 125% (1.25)

Subtract line 10d from line 10a. This amount, if more than zero, is the excess distribution with respect to the
applicable stock. if zero or less and you did not dispose of stock during the tax year, do not complete the
rest of Part IV. See instructions if you received more than one distribution during the current tax year. Also,
see instructions for rules for reporting a nonexcess distribution on your income tax return

Enter gain or loss from the disposition of stock of a section 1291 fund or former section 1291 fund. If a gain,
complete line 11. if a loss, show it in brackets and do not complete line 11

Attach a statement for each distribution and disposition. Show your holding period for each share of stock or
block of shares held. Allocate the excess distribution to each day in your holding period. Add all amounts that
are allocated to days in each tax year.

Enter the total of the amounts determined in line 11a that are allocable to the current tax year and tax years before the
foreign corporation became a PFIC (pre-PFIC tax years). Enter these amounts on your income tax return as other income

Enter the aggregate increases in tax (before credits) for each tax year in your holding period (cther than the
current tax year and pre-PFIC years). (See instructions.) Lo

Foreign tax credit. (See instructions.) e,
Subtract line 11d from line 11c. Enter this amount on your income tax return as “additional tax.” (See instructions.)

Determine interest on each net increase in tax determined on line 11e using the rates and methods of section
6621, Enter the aggregate amount of interest here. (See instructions.)

10a

10b

10¢

10d

10e

10f

11c

11d

11e

11f

Form 8621 (Rev. 12-2011)




Form 8621 (Rev. 12-2011)

Page 3

Status of Prior Year Section 1294 Elections and Termination of Section 1294 Elections

Complete a separate column for each outstanding election. Complete lines 9 and 10 only if there is a partial

termination of the section 1294 election.

10

Tax year of outstanding
election .

Undistributed earnings to
which the election relates
Deferred tax

Interest accrued on deferred
tax (line 3} as of the filing date
Event terminating election
Earnings distributed or
deemed distributed during

the tax year .o
Deferred tax due with this
return e
Accrued interest due with this
return . .
Deferred tax outstanding after
partial termination of election .
Interest accrued after partial
termination of election

@M

(i)

(i)

(iv)

(v)

(vi)

Form 8621 (Rev. 12-2011)



THE ANN D. ROMNEY BLIND TRUST —

SUPPLEMENT TO FORM 8621

NAME OF PFIC OR QEF:

AYR BERMUDA LIMITED

The PFIC is held indirectly through Sankaty Credit Opportunit

iles Investors
(Offshore) IV, L.P. The number of shares is unknown.



Form 8621 Information Return by a Shareholder of a Passive Foreign | owsno. 15451002

(Rev. December 2011) Investment Company or Qualified Electing Fund
Department of the Treasury . . Attachment
Internal Revenue Service » See separate instructions. Sequence No. 69

Name of shareholder Identifying number (see instructions)

THE ANN D. ROMMEY BLIND TRUST
Number, street, and room or suite no. (If a P.O. box, see instructions.)

Shareholder tax year: calendar year 20 11  orother tax year

ROPES & GRAY; PRUDENTIAL TOWER, 800 BOYLSTON ST beginning .20 and ending .20

City or town, state, and ZIP code or country

BOSTON, MA 02199

Check type of shareholder filing the return: ] |ndividual [ ] Corporation [] Partnership ] S Corporation ] Nongrantor Trust [ | Estate
Name of passive foreign investment company (PFIC) or qualified electing fund (QEF) Employer identification number (if any)

BAIN CAPITAL HDS II (LUXEMBOURG) S.A.R.L.
Address (Enter number, street, city or town, and country.)

Tax year of company or fund: calendar year 20 11 or other
tax year beginning , 20 and
ending , 20

9A, PARC D'ACTIVITE SYRDALL

L-5365 MUNSBACH, LUXEMBOURG
Elections (See instructions.)

A [X] Election To Treat the PFIC as a QEF. |, a shareholder of a PFIC, elect to treat the PFIC as a QEF. Complete lines 1a through 2c of Part II.

B [] Deemed Sale Election. |, a shareholder on the first day of a PFIC's first tax year as a QEF, elect to recognize gain on the deemed sale of my
interestin the PFIC. Enter gain or loss on line 10f of Part IV.

C [] Deemed Dividend Election. |, a shareholder on the first day of a PFIC's first tax year as a QEF that is a controlled foreign corporation (CFC),
elect to treat an amount equal to my share of the post-1986 earnings and profits of the CFC as an excess distribution. Enter this amount on
line 10e of Part IV.

[] Election To Extend Time For Payment of Tax. 1, a shareholder of a QEF, elect to extend the time for payment of tax on the undistributed
earnings and profits of the QEF until this election is terminated. Complete lines 3a through 4c of Part i to calculate the tax that may be deferred.
Note: [fany portion of line 1a or line 2a of Part Il is includible under section 95 1, you may not make this election.

Also, see sections 1294(c) and 1294(f) and the related regulations for events that terminate this election.

[] Election To Recognize Gain on Deemed Sale of PFIC. |, a shareholder of a former PFIC or a PFIC to which section 1297(d) applies, elect to
treat as an excess distribution the gain recognized on the deemed sale of my interest in the PFIC, or, if | qualify, my share of the PFIC's post-1986
earnings and profits deemed distributed, on the last day of its last tax year as a PFIC under section 1297(d). Enter gain on line 10f of Part IV.

F [T] Election To Mark-to-Market PFIC Stock. |, a shareholder of a PFIC, elect to mark-to-market the PFIC stock that is marketable within the

meaning of section 1296(e). Complete Part lil.

G [] Deemed Dividend Election With Respect to a Section 1297(e) PFIC. 1, a shareholder of a section 1297(e) PFIC, within the meaning of
Regulations section 1.1291-9(j}(2)(v), elect to make a deemed dividend election with respect to the Section 1297(e) PFIC. My holding period in
the stock of the Section 1297(e) PFIC includes the CFC qualification date, as defined in Regulations section 1.1297-3(d).

H [7] Deemed Dividend Election With Respect to a Former PFIC. |, a shareholder of a former PFIC, within the meaning of Regulations section
1.1291-9()(2)(iv), elect to make a deemed dividend election with respect to the former PFIC. My holding period in the stock of the former PFIC
includes the termination date, as defined in Regulations section 1.1288-3(d).

m Income From a Qualified Electing Fund (QEF). All QEF shareholders complete lines 1a through 2¢. If you are making
Election D, also complete lines 3a through 4c. (See instructions.)

o)

m

ta  Enter your pro rata share of the ordinary earnings of the QEF . . . . . . l 1a I
b Enter the portion of line 1a that is included in income under section 951 or that
may be excluded under section1293(g) . . . . . . . . . . . . 1b I
¢ Subtract line 1b from line 1a. Enter this amount on your tax return as ordinary income . z01
2a  Enter your pro rata share of the total net capital gain of the QEF . . . . . 2a
b Enter the portion of line 2a that is included in income under section 951 or that
may be excluded under section 1293(g) . . . . . . . . . . . . 2b l

¢ Subtract line 2b from line 2a. This amount is a net long-term capital gain. Enter this amount in Part Il of the
Schedule D used for your income tax return, (See instructions.)

3a Addlines 1c and 2¢ e

b Enter the total amount of cash and the fair market value of other property distributed

or deemed distributed to you during the tax year of the QEF. (See instructions.) . . 3b

¢ Enter the portion of line 3a not already included in line 3b that is attributable to
shares in the QEF that you disposed of, pledged. or otherwise transferred
duringthetaxyear . . . . . . . . . . . . 3c

d Add lines 3band 3¢ e
Subtract line 3d from line 3a. and enter the difference (if zero or less, enter amount in brackets)

Important: Ifline 3e is greater than zero, and no portion of fine 1a or 2a is includible in income under section
951, you may make Election D with respect to the amount on line 3e.
4a  Enter the total tax for the tax year (See instructions.) . . . . . . . . 4a

b Enter the total tax for the tax year determined without regard to the amount
enteredonfinede. . . . . . . . . . . . . . . _|ab

G Subtract line 4b from line 4a. This is the deferred tax, the time for payment of which is extended by
making Election D. See instructions . . . . e 4c

isa For Disclosure, Privacy Act, and Paperwork Reduction Act Notice, see separate instructions. Form 8621 (Rev. 12-2011)




Form 8621 (Rev. 12-2011)
CURUY  Gain or (Loss) From Mark-to-Market Election (See instructions.)

Page 2

5a  Enter the fair market value of your PFIC stock at the end of the tax year Sa
b Enter your adjusted basis in the stock at the end of the tax year 5b
¢ Subtract line 5b from line 5a. If a gain, do not complete lines 6 and 7. Include this amount as ordinary income
on your tax return. If a loss, go to line 6 Lo 5c
Enter any unreversed inclusions (as defined in section 1296(d)) 6
Enter the loss from line 5c¢, but only to the extent of unreversed inclusions on line 6. Include this amount as an
ordinary loss on your tax return . e e 7
8  [Ifyou sold or otherwise disposed of any section 1296 stock (see instructions) during the tax year:
a  Enter the fair market value of the stock on the date of sale or disposition 8a
b Enter the adjusted basis of the stock on the date of sale or disposition 8h
¢ Subtract line 8b from line 8a. If a gain, do not complete line 9. Include this amount as ordinary income on your
tax return. if a loss, goto line 9 . S 8¢
9a Enter any unreversed inclusions (as defined in section 1296(d)) 9a
b Enter the loss from line 8c, but only to the extent of unreversed inclusions on line 9a. Include this amount as an
ordinary loss on your tax return. If the loss on line 8¢ exceeds unreversed inclusions on line 9a, complete line 9¢ gb
¢ Enter the amount by which the loss on line 8¢ exceeds unreversed inclusions on line 9a. Include this amount on
your tax return according to the rules generally applicable for losses provided elsewhere in the Code and
regulations . . . 9¢
Note. See instructions in case of multiple dispositions.
Distributions From and Dispositions of Stock of a Section 1291 Fund (See instructions.)
Complete a separate Part IV for each excess distribution (see instructions).
10a  Enter your total distributions from the section 1291 fund during the current tax year with respect to the
applicable stock. If the holding period of the stock began in the current tax year, see instructions 10a
b Enter the total distributions {reduced by the portions of such distributions that were excess distributions but
not included in income under section 1291(a)(1)(B)) made by the fund with respect to the applicable stock for
each of the 3 years preceding the current tax year (or if shorter, the portion of the shareholder's holding period
before the current tax year) . e .o 10b
¢ Divide line 10b by 3. (See instructions if the number of preceding tax years is less than 3.) 10¢c
d  Muitiply line 10c by 125% (1.25) 10d
e Subtract line 10d from line 10a. This amount, if more than zero, is the excess distribution with respect to the
applicable stock. If zero or less and you did not dispose of stock during the tax year, do not complete the
rest of Part IV. See instructions if you received more than one distribution during the current tax year. Also,
see instructions for rules for reporting a nonexcess distribution on your income tax return 10e
f  Enter gain or loss from the disposition of stock of a section 1291 fund or former section 1291 fund. if a gain,
complete line 11. If a loss, show it in brackets and do not complete line 11
11a  Attach a statement for each distribution and disposition. Show your holding period for each share of stock or
block of shares held. Allocate the excess distribution to each day in your holding period. Add all amounts that
are allocated to days in each tax year.
b Enter the total of the amounts determined in line 1 1a that are allocable to the current tax year and tax years before the
foreign corporation became a PFIC (pre-PFIC tax years). Enter these amounts on your income tax return as other income
¢ Enter the aggregate increases in tax (before credits) for each tax year in your holding period (other than the
current tax year and pre-PFIC years). (See instructions.) 11c
Foreign tax credit. (See instructions.) . e 11d
e Subtract line 11d from line 11c. Enter this amount on your income tax return as “additional tax.” (See instructions.) 1le
f  Determine interest on each net increase in tax determined on line 11e using the rates and methods of section
6621. Enter the aggregate amount of interest here. (See instructions.) 11f

Form 8621 (Rev. 12-2011)




Form 8621 (Rev. 12-2011) Page 3

Status of Prior Year Section 1294 Elections and Termination of Section 1294 Elections
Complete a separate column for each outstanding election. Complete lines 9 and 10 only if there is a partial
termination of the section 1294 election.

(i) (if) (i) (iv) ) (vi)

1 Tax year of outstanding
election .

2 Undistributed earnings to
which the efection relates
Deferred tax

Interest accrued on deferred
tax (line 3) as of the filing date
Event terminating election

Earnings distributed or
deemed distributed during
the tax year

7 Deferred tax due with this
return R

8  Accrued interest due with this
return R

9  Deferred tax outstanding after
partial termination of election .

10 Interest accrued after partial

termination of election

Form 8621 (Rev. 12-2011)



THE ANN D. ROMNEY BLIND TRUST —

SUPPLEMENT TO FORM 8621

NAME OF PFIC OR QEF:

BAIN CAPITAL HDS II (LUXEMBOURG) S.A.R.L.

The PFIC is held indirectly through Bain Capital Partners IX, L.P. The

number of shares is unknown.



w0021

(Rev. December 2011)
Department of the Treasury
Internal Revenue Service

Information Return by a Shareholder of a Passive Foreign
Investment Company or Qualified Electing Fund

» See separate instructions.

OMB No. 1545-1002

Attachment
Sequence No. 69

Name of shareholder

THE ANN 2. ROMNEY BLIND TKUST
Number, street, and room or suite no. (If a P.O. box, see instructions. )

800 BOYLSTON

ST

RCPES & GRAY: PRUDENTIAL TOWER,

i Identifying number (see instructions)

Shareholder tax year: calendar year 20 11  orothertax year

beginning .20 and ending ,20

City or town, state, and ZIP code or country

ECSTON, 62199

MA
MA

Check type of shareholder filing the return:

X individual [ Corporation [} Partnership [] S Corporation [ ] Nongrantor Trust | ] Estate

Name of passive foreign investment company (PFIC) or qualified electing fund (QEF)

CRAFT 2005-3, LTD.

Employer identification number (if any)

Address (Enter number, street, city or town, and country.)
C/0 MAPLES FINANCE LTD., P.O. BOY 103 a3GT,
S. CHURCH ST, GECRGETOWN, GRAND CAYMAN KYi-1102,

QUEENSGATE HOUSE

CAYMAN ISLAMNS

£nding

N/B
Tax year of company or fund: calendar year 20 13 or other
tax year beginning , 20 and

, 20

Elections (See instructions.)

A [ Election To Treat the PFIC as a QEF. I, a shareholder of a PFIC, elect to treat the PFIC as a QEF. Complete lines 1a through 2¢ of Part /I,

B [] Deemed Sale Election. |, a shareholder on the first day of a PFIC's first tax
interest in the PFIC. Enter gain or loss on line 10f of Part IV.

year as a QEF, elect to recognize gain on the deemed sale of my

C [] Deemed Dividend Election. |, a shareholder on the first day of a PFIC's first tax year as a QEF that is a controlied foreign corporation (CFC),
elect to treat an amount equal to my share of the post-1986 earnings and profits of the GFC as an excess distribution. Enter this amount on

line 10e of Part |V.

Q

[[] Election To Extend Time For Payment of Tax. |, a shareholder of a QEF, elect to extend the time for payment of tax on the undistributed

eamnings and profits of the QEF until this election is terminated. Complete lines 3a through 4c of Part If to calculate the tax that may be deferred.
Note: /fany portion of line 1a or line 2a of Part Il is includible under section 951, you may not make this election.
Also, see sections 1294(c) and 1294(f) and the related regulations for events that terminate this election.

E [7] Eiection To Recognize Gain on Deemed Sale of PFIC. |, a sharcholder of a former PFIC or a PFIC to which section 1297(d) applies, elect to
treat as an excess distribution the gain recognized on the deemed sale of my interest in the PFIC, or, if | qualify, my share of the PFIC's post-1986
earnings and profits deemed distributed, on the last day of its last tax year as a PFIC under section 1297(d). Enter gain on line 10f of Part IV.

F [] Election To Mark-to-Market PFIC Stock. 1, a shareholder of a PFIC, elect to mark-to-market the PFIC stock that is marketable within the

meaning of section 1296(e). Compiete Part IIi.

G [_] Deemed Dividend Election With Respect to a Section 1297(e) PFIC. |, a shareholder of a section 1297(e) PFIC, within the meaning of
Regulations section 1.1291-9(}(2)(v), elect to make a deemed dividend election with respect to the Section 1297(e) PFIC. My holding period in
the stock of the Section 1297(e) PFIC includes the CFC qualification date, as defined in Regulations section 1.1297-3(d).

H [] Deemed Dividend Election With Respect to a Former PFIC. |, a shareholder of a former PFIC, within the meaning of Regulations section
1.1291-8(}(2)(iv). elect to make a deemed dividend election with respect to the former PFIC. My holding period in the stock of the former PFIC

includes the termination date, as defined in Regulations section 1.1298-3(d).

Ul Income From a Qualified Electing Fund (QEF). Al QEF

Election D, also complete lines 3a through 4c. (See instructions.)

shareholders complete lines 1a through 2c. If you are making

1a  Enter your pro rata share of the ordinary earnings of the QEF [ 1a l
b Enter the portion of fine 1a that is included in income under section 951 or that
may be excluded under section 1293(g) [ 1b '

€ Subtract line 1b from line 1a. Enter this amount on your tax return as ordinary income .

Enter your pro rata share of the total net capital gain of the QEF

b Enter the portion of line 2a that is included in income under section 851 or that

may be excluded under section 1293(g)

€ Subtract line 2b from line 2a. This amount is a net long-term capital gain. Enter this amount in Part Il of the

Schedule D used for your income tax return. (See instructions.)
Add lines 1c and 2¢

or deemed distributed to you during the tax year of the QEF. (See instructions. )

¢ Enter the portion of line 3a not already included in line 3b that is attributable to

shares in the QEF that you disposed of, pledged, or otherwise transferred
during the tax year o

Add lines 3b and 3¢

e Subtract line 3d from line 3a, and enter the difference (if zero or less, enter amount in brackets)
Important: fline 3e is greater than zero, and no portion of line 1a or 2a is includible in income under section

951, you may make Election D with respect to the amount on line 3e.

4a  Enter the total tax for the tax year (See instructions.)

b Enter the total tax for the tax year determined without regard to the amount
entered on line 3e .

¢ Subtract line 4b from line 4a. This is the deferred tax, the time for payment of which is extended by

making Election D. See instructions .

b Enter the total amount of cash and the fair market value of other property distributed

Lza |

[ 20 |

3b

3c

4a

4b

Sa For Disclosure, Privacy Act, and Paperwork Reduction Act Notice, see separate instructions.

Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011)
GCUAll]  Gain or (Loss) From Mark-to-Market Election (See instructions.)

5a
b

[

Page 2

Enter the fair market value of your PFIC stock at the end of the tax year .

Enter your adjusted basis in the stock at the end of the tax year

Subtract line 5b from line 5a. if a gain, do not complete lines 6 and 7. Include this amount as ordinary income
on your tax return. if a loss, go to line 6 S

Enter any unreversed inclusions (as defined in section 1296(d))

Enter the loss from line 5c, but only to the extent of unreversed inclusions on line 6. Include this amount as an
ordinary loss on your tax return . e e e,

If you sold or otherwise disposed of any section 1296 stock (see instructions) during the tax year:
Enter the fair market value of the stock on the date of sale or disposition

Enter the adjusted basis of the stock on the date of sale or disposition

Subtract line 8b from line 8a. If a gain, do not complete line 9. Include this amount as ordinary income on your
tax return. If a loss, goto line 9 . F

Enter any unreversed inclusions (as defined in section 1296(d))

Enter the loss from line 8c, but only to the extent of unreversed inclusions on line 9a. Include this amount as an
ordinary loss on your tax return. If the loss on line 8¢ exceeds unreversed inclusions on line 9a, complete line 9¢

Enter the amount by which the ioss on line 8¢ exceeds unreversed inclusions on line 9a. Include this amount on
your tax return according to the rules generally applicable for losses provided elsewhere in the Code and
regulations . .o .

Note. See instructions in case of multiple dispositions.

Sa

5b

5¢

8a

8b

8c

9a

9b

9¢c

i\ Distributions From and Dispositions of Stock of a Section 1291 Fund (See instructions.)

Complete a separate Part 1V for each excess distribution (see instructions).

10a

11a

Enter your total distributions from the section 1291 fund during the current tax year with respect to the
applicable stock. If the holding period of the stock began in the current tax year, see instructions

Enter the total distributions (reduced by the portions of such distributions that were excess distributions but
not included in income under section 1291(a)(1)}B)) made by the fund with respect to the applicable stock for
each of the 3 years preceding the current tax year (or if shorter, the portion of the shareholder’s holding period
before the current tax year) . e e e,

Divide line 10b by 3. (See instructions if the number of preceding tax years is less than 3.)

Multiply line 10c by 125% (1.25)

Subtract line 10d from line 10a. This amount, if more than zero, is the excess distribution with respect to the
applicable stack. If zero or less and you did not dispose of stock during the tax year, do not complete the
rest of Part [V. See instructions if you received more than one distribution during the current tax year. Also,
see instructions for rules for reporting a nonexcess distribution on your income tax return

Enter gain or loss from the disposition of stock of a section 1291 fund or former section 1291 fund. if a gain,
complete line 11. if a loss, show it in brackets and do not complete line 11

Attach a statement for each distribution and disposition. Show your holding period for each share of stock or
block of shares held. Allocate the excess distribution to each day in your holding period. Add ali amounts that
are allocated to days in each tax year.

Enter the total of the amounts determined in line 11a that are allocable to the current tax year and tax years before the
foreign corporation became a PFIC (pre-PFIC tax years). Enter these amounts on your income tax return as other income

Enter the aggregate increases in tax (before credits) for each tax year in your holding period (other than the
current tax year and pre-PFIC years). (See instructions.) T

Foreign tax credit. (See instructions.) S,
Subtract line 11d from line 11c. Enter this amount on your income tax return as “additional tax.” (See instructions.)

Determine interest on each net increase in tax determined on line 11e using the rates and methods of section
6621. Enter the aggregate amount of interest here. (See instructions.)

10a 63

10b 63

10c i5
10d 18.75

10e 44,25

10f

11c

fea)

11d

11e

[ea)

11 a

Form 8621 {Rev. 12-2011)
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Status of Prior Year Section 1294 Elections and Termination of Section 1294 Elections
g election. Complete lines 9 and 10 only if there is a partial

Page 3

Complete a separate column for each outstandin
termination of the section 1294 election.

10

Tax year of outstanding
election . .o
Undistributed earnings to
which the election relates
Deferred tax

Interest accrued on deferred
tax (line 3) as of the filing date
Event terminating election
Earnings distributed or
deemed distributed during

the tax year .
Deferred tax due with this
return N
Accrued interest due with this
return R
Deferred tax outstanding after
partial termination of election .
Interest accrued after partial
termination of election

(@

(i)

(iii)

(iv)

(v)

(vi)

Form 8621 (Rev. 12-2011)




THE ANN D. ROMNEY BLIND TRUST —

SUPPLEMENT TO FORM 8621

NAME OF PFIC OR QEF:

CRAFT 2005-3, LTD.

PART IV, LINE 11A - DIST AND DISP OF STOCK IN SECTION 1291 FUND

CRAFT 2005-3, LTD. 11/03/20009 44 .

The PFIC is held indirectly through Solamere Founders Fund I-B, LP.
The number of shares is unknown. '



THE ANN D. ROMNEY BLIND TRUST

Tax & Interest under §1291

PFICS STILL HELD
Craft 2005-3, Ltd.
2008 2010 2011
Holding Period 11/3/2009  12/31/2010 12/31/2011
59.00 365.00 365.00
Line 10E
44 2009 3.31
2010 20.47

2011 20.47

35% 4%
Total TAX  INTEREST
Days 8621 8621

789 PTIV1ic PTIV11f

8 0



Form 8621 Information Return by a Shareholder of a Passive Foreign | ows . 1sss.1002

(Rev. December 2011) Investment Company or Qualified Electing Fund

Department of the Treasury . . Attachment
Internal Revenue Service » See separate instructions. Sequence No. 69
Name of shareholder Identifying number (see instructions)

THE ANN D. ROMNEY BLIND TRUST

Number, street, and room or suite no. (If a P.O. box, see instructions.) Shareholder tax year: calendar year 20 - 1 or other tax year

ROPES & GRAY; PRUDENTIAL TOWER, 800 BOYLSTON ST beginning 120 and ending 20

City or town, state, and ZIP code or country

BOSTON, MA 02199

Check type of shareholder filing the return: [X] Individual [] Corporation [J Partnership [[] S Corporation [ ] Nongrantor Trust [ ] Estate

Name of passive foreign investment company (PFIC) or qualified electing fund (QEF) Employer identification number (if any)

CRAFT 2007-1, LTD. N/B

Address (Enter number, street, city or town, and country.) Tax year of company or fund: calendar year 20 11 or other
C/0 MAPLES FINANCE LTD., P.0Q. BOX 10393GYT, QUEENSGATE HOUSE tax year beginning .20 and
S. CHURCE ST, GEORGETOWN, GRAND CAYMAN KYi-1102, CAYMAN IsLanpsending - 20

Elections (See instructions.)

A [ Election To Treat the PFIC as a QEF. |, a shareholder of a PFIC, elect to treat the PFIC as a QEF. Complete lines 1a through 2c of Part I,
B [] Deemed Sale Election. 1, a shareholder on the first day of a PFIC's first tax year as a QEF, elect to recognize gain on the deemed sale of my

interest in the PFIC. Enter gain or loss on line 10f of Part V.

C [[] Deemed Dividend Election. 1, a shareholder on the first day of a PFIC's first tax year as a QEF that is a controlied foreign corporation (CFC),

elect to treat an amount equal to my share of the post-1986 earnings and profits of the CFC as an excess distribution. Enter this amount on
line 10e of Part IV.

D [] Election To Extend Time For Payment of Tax. |, a shareholder of a QEF, elect to extend the time for payment of tax on the undistributed

m

earnings and profits of the QEF until this election is terminated. Complete lines 3a through 4c of Part Il to calculate the tax that may be deferred.

Note: (fany portion of line 1a or line 2a of Part Il is includible under section 951, you may not make this election.
Also, see sections 1294(c) and 1294(f) and the related regulations for events that terminate this election.

[] Election To Recognize Gain on Deemed Sale of PFIC. |, a shareholder of a former PFIC or a PFIC to which section 1297(d) applies, elect to

treat as an excess distribution the gain recognized on the deemed sale of my interest in the PFIC, or, if | qualify, my share of the PFIC's post-1986
earnings and profits deemed distributed, on the fast day of its last tax year as a PFIC under section 1 297(d). Enter gain on line 10f of Part V.

F [] Election To Mark-to-Market PFIC Stock. 1, a shareholder of a PFIC, elect to mark-to-market the PFIC stock that is marketable within the

meaning of section 1296(e). Complete Part Iii.

G [ ] Deemed Dividend Election With Respect to a Section 1297{e) PFIC. |, a shareholder of a section 1297(e) PFIC, within the meaning of

H

Regulations section 1.1281-9()(2){v), elect to make a deemed dividend election with respect to the Section 1287(e) PFIC. My holding period in
the stock of the Section 1287(e) PFIC includes the CFC qualification date, as defined in Regulations section 1.1297-3(d).

[[] Deemed Dividend Election With Respect to a Former PFIC. |, a shareholder of a former PFIC, within the meaning of Regulations section

1.1291-9(j)(2)(iv), elect to make a deemed dividend election with respect to the former PFIC. My holding period in the stock of the former PEIC
includes the termination date, as defined in Regulations section 1.1298-3(d).

Part ll Income From a Qualified Electing Fund (QEF). All QEF shareholders complete lines 1a through 2c. If you are making

Election D, also complete lines 3a through 4c. (See instructions.)

ta Enter your pro rata share of the ordinary earnings of the QEF . . . . . . l 1a [
b Enter the portion of line 1a that is included in income under section 951 or that
may be excluded under section 1293(g) . . . . . . . . . . . . 1b 1
¢ Subtract line 1b from line 1a. Enter this amount on your tax return as ordinary income .
2a Enter your pro rata share of the total net capital gain of the QEF . . . . . 2a
b Enter the portion of line 2a that is included in income under section 951 or that
may be excluded under section1293(g) . . . . . . . . . . . . 2b I
¢ Subtract line 2b from line 2a. This amount is a net long-term capital gain. Enter this amount in Part Il of the
Schedule D used for your income tax return. (See instructions.)
3a Addlines 1cand 2¢ e e
b Enter the total amount of cash and the fair market value of other property distributed
or deemed distributed to you during the tax year of the QEF. (See instructions.) . . 3b
¢ Enter the portion of line 3a not already included in line 3b that is attributable to
shares in the QEF that you disposed of, pledged, or otherwise transferred
duringthetaxyear . . . . . . . . . . . . . . . . . 3c
Add lines 3b and 3c e
e Subtract line 3d from line 3a, and enter the difference (if zero or less, enter amount in brackets)
Important: Ifline 3e is greater than zero, and no portion of line 1a or 2a is includible in income under section
951, you may make Election D with respect to the amount on line 3e.
4a  Enter the total tax for the tax year (See instructions.) . . . . . . . . 4a
b Enter the total tax for the tax year determined without regard to the amount
enteredonline3e . . . . . . . . . . . . . . . 4b
¢ Subtractline 4b from line 4a. This is the deferred tax, the time for payment of which is extended by

making Election D. See instructions .

isa For Disclosure, Privacy Act, and Paperwork Reduction Act Notice, see separate instructions. Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011)
il  Gain or (Loss) From Mark-to-Market Election (See instructions.)

5a
b

C

Zhd\4 Distributions From and Dispositions of Stock of a Section 1291 Fund (See instructions.)

Page 2

Enter the fair market value of your PFIC stock at the end of the tax year .

Enter your adjusted basis in the stock at the end of the tax year

Subtract line 5b from line 5a. If a gain, do not complete lines 6 and 7. Include this amount as ordinary income
on your tax return. If a loss, go to line 6 .

Enter any unreversed inclusions (as defined in section 1296(d))

Enter the loss from line 5c¢, but only to the extent of unreversed inclusions on line 6. include this amount as an
ordinary foss on your tax return . P RN

If you sold or otherwise disposed of any section 1296 stock (see lnstructlons) during the tax year:

Enter the fair market value of the stock on the date of sale or disposition

Enter the adjusted basis of the stock on the date of sale or disposition

Subtract line 8b from line 8a. If a gain, do not complete line 9. Include this amount as ordinary income on your
tax return. If aloss, goto line 9 . . . .

Enter any unreversed inclusions (as defined in section 1296(d))

Enter the loss from line 8c, but only to the extent of unreversed inclusions on line 9a. Include this amount as an
ordinary loss on your tax return. If the loss on line 8¢ exceeds unreversed inclusions on line 9a, complete line 9¢

Enter the amount by which the loss on line 8¢ exceeds unreversed inclusions on line 9a. Include this amount on
your tax return according to the rules generally applicable for losses provided elsewhere in the Code and
regulations . Lo

Note. See mstruct:ons in case of multlple dlsposmons

5a

S5b

5¢

8a

8b

8c

9a

9b

9c

Complete a separate Part |V for each excess distribution (see instructions).

10a

11a

Enter your total distributions from the section 1291 fund during the current tax year with respect to the
applicable stock. If the holding period of the stock began in the current tax year, see instructions

Enter the total distributions (reduced by the portions of such distributions that were excess distributions but
not included in income under section 1291(a)(1)}B)) made by the fund with respect to the applicable stock for
each of the 3 years preceding the current tax year (or if shorter, the portion of the shareholder's holding period
before the current tax year) .

Divide line 10b by 3. (See instructions if the number of preceding tax years is less than 3. )
Multiply line 10c by 125% (1.25)

Subtract line 10d from line 10a. This amount, if more than zero, is the excess distribution with respect to the
applicable stock. If zero or less and you did not dispose of stock during the tax year, do not complete the
rest of Part IV. See instructions if you received more than one distribution during the current tax year. Alsa,
see instructions for rules for reporting a nonexcess distribution on your income tax return

Enter gain or loss from the disposition of stock of a section 1291 fund or former section 1291 fund. if a gain,
complete line 11. if a loss, show it in brackets and do not complete line 11

Attach a statement for each distribution and disposition. Show your holding period for each share of stock or
block of shares held. Allocate the excess distribution to each day in your holding period. Add all amounts that
are allocated to days in each tax year.

Enter the total of the amounts determined in line 11a that are allocable to the current tax year and tax years before the
foreign corporation became a PFIC (pre-PFIC tax years). Enter these amounts on your income tax return as other income

Enter the aggregate increases in tax (before credits) for each tax year in your holding period (other than the
current tax year and pre-PFIC years). (See instructions.) PR

Foreign tax credit. (See instructions.) e .o

Subtract line 11d from line 11c. Enter this amount on your income tax return as addmonal tax.” (See instructions. )

Determine interest on each net increase in tax determined on line 11e using the rates and methods of section
6621. Enter the aggregate amount of interest here. (See instructions.)

10a 93
10b 76
10c 45
10d 56.295
10e 36.75

11¢c

11d

11e

11f

~
J

Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011)

Status of Prior Year Section 1294 Elections and Termination of Section 1294 Elections
g election. Complete lines 9 and 10 only if there is a partial

Page 3

Complete a separate column for each outstandin
termination of the section 1294 election.

10

Tax year of outstanding
election . .o
Undistributed earnings to
which the election relates
Deferred tax

Interest accrued on deferred
tax (line 3) as of the filing date
Event terminating election
Earnings distributed or
deemed distributed during

the tax year .o
Deferred tax due with this
return P
Accrued interest due with this
return o
Deferred tax outstanding after
partial termination of election .
Interest accrued after partial
termination of election

()

(i)

(i)

(iv)

v)

{vi)

Form 8621 (Rev. 12-2011)




THE ANN D. ROMNEY BLIND TRUST I

SUPPLEMENT TO FORM 8621

NAME OF PFIC OR QEF:

CRAFT 2007-1, LTD.

PART IV, LINE 11A - DIST AND DISP OF STOCK IN SECTION 1291 FUND

CRAFT 2007-1, LTD. 11/03/2009 37.

The PFIC is held indirectly through Solamere Founders Fund I-B, LP.
The number of shares is unknown.



THE ANN D. ROMNEY BLIND TRUST

Tax & Interest under §1291

PFICS STILL HELD
Craft 2007-1, Ltd. 35% 4%
2009 2010 2011 Total TAX  INTEREST
Holding Period 11/3/2009  12/31/2010 12/31/2011 Days 8621 8621
59.00 365.00 365.00 789 PTIVitc PTIV11f
Line 10E
37 2009 275 7 0
2010 17.00

2011 17.00



OMB No. 1545-1002

0021

Information Return by a Shareholder of a Passive Foreign

(Rev. December 2011)

Investment Company or Qualified Electing Fund

Attachment

Department of the Treasury

» See separate instructions.

Sequence No. 69

Internal Revenue Service

Name of shareholder ldentifying number (see instructions)

THE ANN 2. ROMNEY BLIND TRUST

Number, street, and room or suite no. (If a P.O. box, see instructions.) Sharehalder tax year: calendar year 20 - 1

beginning , 20

or other tax year

ROPES & GRAY; PRUDENTIAL TOGWER, 500 BOYLSTON ST and ending + 20

City or town, state, and ZIP code or country

BOSTON, 02195

MA

Check type of shareholder filing the return:  [%] |ndividuat [ ] Corporation [] Partnership [] S Corporation [ Nongrantor Trust [ ] Estate

Name of passive foreign investment company (PFIC) or qualified electing fund (QEF) Employer identification number (if any)

AIRPLANES REPACKAGED TRANSFERPED SECURITIES, LTD. N/R

Address (Enter number, street, city or town, and country.) or other

and

Tax year of company or fund: calendar year 20 11
tax year beginning , 20
<ending

C/0 MAPLES FINANCE LYD.,

S. CHURCH ST, CGECRCGETOWN, GRAND CAYMAN KYi-1 120

P.O. BOX :0393GT, QUEENSGATE HOUSE

102, CAYMAN ISLAN

Elections (See instructions.)

A [] Election To Treat the PFIC as a QEF. |, a shareholder of a PFIC, elect to treat the PFIC as a QEF. Complete lines 1a through 2c of Part II.

B [T] Deemed Sale Election. I, a shareholder on the first day of a PFIC’s first tax year as a QEF, elect to recognize gain on the deemed sale of my
interest in the PFIC. Enter gain or loss on line 10f of Part 1V.

[[] Deemed Dividend Election. 1, a shareholder on the first day of a PFIC's first tax year as a QEF that is a controlled foreign corporation (CFC),
elect to treat an amount equal to my share of the post-1986 earnings and profits of the CFC as an excess distribution. Enter this amount on
line 10e of Part IV.

[] Election To Extend Time For Payment of Tax. |, a shareholder of a QEF, elect to extend the time for payment of tax on the undistributed
earnings and profits of the QEF until this efection is terminated. Compilete lines 3a through 4c of Part Il to calculate the tax that may be deferred.
Note: If any portion of line 1a or line 2a of Part Il is includible under section 951, you may not make this election.

Also, see sections 1294(c) and 1294(f) and the related regulations for events that terminate this election.

c

m

[[] Election To Recognize Gain on Deemed Sale of PFIC. |, a shareholder of a former PFIC or a PFIC to which section 1297(d)
treat as an excess distribution the gain recognized on the deemed sale of my interest in the PFIC, or, if | qualify, my share of th

applies, elect to
e PFIC’s post-1986

earnings and profits deemed distributed, on the last day of its last tax year as a PFIC under section 1297(

d). Enter gain on line 10f of Part IV.

F [] Election To Mark-to-Market PFIC Stock. |, a shareholder of a PFIC, elect to mark-to-market the PFIC stock that is marketable within the
meaning of section 1296(e). Complete Part Ill.

G [] Deemed Dividend Election With Respect to a Section 1297(e) PFIC. |, a shareholder of a section 1297(e) PFIC, within the meaning of
Regulations section 1.1291-9(j)(2)(v), elect to make a deemed dividend election with respect to the Section 1297(e) PFIC. My holding period in
the stock of the Section 1297(e) PFIC includes the CFC qualification date, as defined in Regulations section 1.1297-3(d).

[T] Deemed Dividend Election With Respect to a Former PFIC. |, a shareholder of a former PFIC, within the meaning of Regulations section
1.1291-9(j}2)(iv), elect to make a deemed dividend election with respect to the former PFIC. My holding period in the stock of the former PFIC
includes the termination date, as defined in Regulations section 1.1298-3(d).

X

EUsll  Income From a Qualified Electing Fund (QEF). All QEF shareholders complete lines 1a through 2c. If you are making

....L1a[

b Enter the portion of line 1a that is included in income under section 851 or that
may be excluded under section 1293(g) . [ 1b [
©  Subtract line 1b from fine 1a. Enter this amount on your tax return as ordinary income .

Election D, also complete lines 3a through 4c. (See instructions.)
1a Enter your pro rata share of the ordinary earnings of the QEF

2a  Enter your pro rata share of the total net capital gain of the QEF l 2a l

b Enter the portion of line 2a that is included in income under section 951 or that
may be excluded under section 1293(g)

L 2o |
¢ Subtract line 2b from line 2a. This amount is a net long-term capital gain. Enter this amount in Part Il of the
Schedule D used for your income tax return. {See instructions.)

3a Addlines 1c and 2¢ e
b Enter the total amount of cash and the fair market value of other property distributed
or deemed distributed to you during the tax year of the QEF. (See instructions.) 3b
¢ Enter the portion of line 3a not already included in line 3b that is attributable to
shares in the QEF that you disposed of, pledged, or otherwise transferred
during the tax year e 3¢

Add lines 3b and 3¢

e Subtract line 3d from line 3a, and enter the difference (if zero or less, enter amount in brackets)

Important: Ifline 3e is greater than zero, and no portion of line 1a or 2a is includible in income under section
951, you may make Election D with respect to the amount on line 3e.

4a  Enter the total tax for the tax year (See instructions.) da
b Enter the total tax for the tax year determined without regard to the amount
entered on line 3e . 4b

€ Subtract line 4b from line 4a. This is the deferred tax, the time for payment of which is extended by

making Election D. See instructions .

4c

]

1A For Disclosure, Privacy Act, and Paperwork Reduction Act

Notice, see separate instructions.

Form 8621 (Rev. 12-2011)



Form 8621 (Rev. 12-2011) Page 2
iG]  Gain or (Loss) From Mark-to-Market Election (See instructions.)
5a

Enter the fair market value of your PFIC stock at the end of the taxyear . . . . . . . . . . . 5a
b Enter your adjusted basis in the stock at the end of the taxyear . . . . . . . . . . . . . 5b
¢ Subtract line 5b from line 5a. If a gain, do not complete lines 6 and 7. Include this amount as ordinary income
onyour tax return. [faloss, gotoline6 . . . . . . . . . . . . . ... 5c
6  Enter any unreversed inclusions (as defined in section 1286(d)) . . . . . . . . . _ . . . . 6
7 Enter the loss from line 5c, but only to the extent of unreversed inclusions on line 6. Include this amount as an
ordinary loss on your tax return . . . e S 7
8 i you sold or otherwise disposed of any section 1296 stock (see instructions) dunng the tax year:
a  Enter the fair market value of the stock on the date of sale or disposition e 8a
b Enter the adjusted basis of the stock on the date of sale or dispositon . . . . . . . . . . . . 8b
¢ Subtract line 8b from line 8a. If a gain, do not complete line 9. Include this amount as ordinary income on your
tax return. ffaloss, gotoline9 . . . . . e 8c
9a Enter any unreversed inclusions (as defined in section 1296(d)) . . . . . . . . . . . . . . 9a

b Enter the loss from line 8¢, but only to the extent of unreversed inclusions on line a. Include this amount as an
ordinary loss on your tax return. If the loss on line 8c exceeds unreversed inclusions on line 9a, complete line 9¢ 9b

¢ Enter the amount by which the loss on line 8¢ exceeds unreversed inclusions on fine 9a. Include this amount on
your tax return according to the rules generally applicable for losses provided elsewhere in the Code and
regulations . . . . . .. e gc

Note. See mstructions in case of multlple dlsposmons
CENNY  Distributions From and Dispositions of Stock of a Section 1291 Fund (See instructions.)
Complete a separate Part IV for each excess distribution (see instructions).

10a  Enter your total distributions from the section 1291 fund during the current tax year with respect to the
applicable stock. If the holding period of the stock began in the current tax year, see instructions .. . . {10a P

b Enter the total distributions (reduced by the portions of such distributions that were excess distributions but
not included in income under section 1291(a){1)(B)) made by the fund with respect to the applicable stock for
each of the 3 years preceding the current tax year (or if shorter, the portion of the shareholder's holding period

before the current taxyear) . . . . . . . . . . . . . . . . . . . . . . . . . |10 2
¢ Divide line 10b by 3. (See instructions if the number of preceding tax yearsislessthan3.) . . . . . . |10c 1
d Multiply fine 10c by 125% (1.25) . . . . . . . . . . . . . . . . O . . . . . l1od 1.2%

e Subtract line 10d from line 10a. This amount, if more than zero, is the excess distribution with respect to the
applicable stock. if zero or less and you did not dispose of stock during the tax year, do not complete the
rest of Part [V. See instructions if you received more than one distribution during the current tax year. Also,
see instructions for rules for reporting a nonexcess distribution on your income tax return L. ... | 10e 0.75

f Enter gain or loss frohw the disposition of stock of a section 1291 fund or former section 1291 fund. If a gain,
complete line 11. If a loss, show it in brackets and do not completeline 11 . . . . . . . . ., . . 10f

Ta Attach a statement for each distribution and disposition. Show your holding period for each share of stock or
block of shares held. Allocate the excess distribution to each day in your holding period. Add afl amounts that
are allocated to days in each tax year.

b Enter the total of the amounts determined in fine 11a that are allocable to the current tax year and tax years before the
foreign corporation became a PFIC (pre-PFIC tax years). Enter these amounts on your income tax return as other income
€ Enter the aggregate increases in tax (before credits) for each tax year in your holding period (other than the
current tax year and pre-PFIC years). (See instructions.) . . . . . . . . . . . . . . . . |11 G
Foreign tax credit. (See instructions.) . . . . . . . . . . .o .. 11d
Subtract line 11d from line 11c. Enter this amount on your income tax return as “addmonal tax." (See instructions.) 11e G
f Determine interest on each net increase in tax determined on line 11e using the rates and methods of section
6621. Enter the aggregate amount of interest here. (See instructions.) . . . . . . . . . . . | q¢f 0

Form 8621 (Rev. 12-2011)




Form 8621 (Rev. 12-2011) Page 3

Im Status of Prior Year Section 1294 Elections and Termination of Section 1294 Elections
Complete a separate column for each outstanding election. Complete lines 9 and 10 only if there is a partial
termination of the section 1294 election.

(i) (i) (i) (iv) V) (vi)

1 Tax year of outstanding
election .

2 Undistributed earnings to
which the election relates
3 Deferred tax

Interest accrued on deferred
tax (line 3) as of the filing date
Event terminating election

Earnings distributed or
deemed distributed during
the tax year ..

7 Deferred tax due with this
return

8  Accrued interest due with this
return e
9 Deferred tax outstanding after
partial termination of election .

10 Interest accrued after partial
termination of election

Form 8621 (Rev. 12-2011)




THE ANN D. ROMNEY BLIND TRUST —

SUPPLEMENT TO FORM 8621

NAME OF PFIC OR QEF:

ATRPLANES REPACKAGED TRANSFERRED SECURITIES, LTD.

PART IV, LINE 11A - DIST AND DISP OF STOCK IN SECTION 1291 FUND

AIRPLANES REPACKAGED TRANS 11/03/2009 1.

The PFIC is held indirectly through Solamere Founders Fund I-B, LP.
The number of shares is unknown.



THE ANN D. ROMNEY BLIND TRUST

Tax & Interest under §1291

PFICS STILL HELD
Airplanes Repackaged Transferred Securities, Ltd. 35% 4%
2009 2010 2011 Total TAX  INTEREST
Holding Period 11/3/20609  12/31/2010 12/31/2011 Days 8621 8621
59.00 365.00 365.00 788 PT IV 11c PTIV11f
Line 10E
1 20089 0.06 0 0
2010 0.35

2011 0.35



Gains and Losses From Section 1256
Contracts and Straddies

P Attach to your tax return.

~n 0781

Department of the Treasury
Internal Revenue Service

OMB No. 1545-0644

2011

Attachment
Sequence No. 8§ 2

Name(s) shown on tax return

THE ANN D. ROMNEY BLIND TRUST

tdentifying number

Check all applicable boxes (see instructions). A | | Mixed straddle election C Mixed straddle account election
B Straddle-by-straddie identification election D Net section 1256 contracts loss election
m Section 1256 Contracts Marked to Market
(a) Identification of account (b) (Loss) (c) Gain
1 ATTACHMENT 6
2 Add the amounts on fine 1in columns () and (€) « + + « « v v v v v e e st . L2 K 4,935) 94,019.
3 Net gain or (loss). Combine fine 2, columns (B} and (C) + « « « v v« v v v v v et e e et e e 3 89,084.
4 Form 1099-B adjustments. See instructions and attach schedule . . . . . . . . et e e e e e e 4
5 Combinelines3and4 . . . . v v i v i it i e e e G e e e e e e e e e e e 89,084,
Note: If line 5 shows a net gain, skip fine 6 and enter the gain on line 7. Partnerships and S corporations, see
instructions.
6 If you have a net section 1256 contracts loss and checked box D above, enter the amount of loss to be
carried back. Enter the loss as a positivenumber . . . . . . . .. ... . . e e e e e ek e e e e 6
7 Combinelines5and6 « . v v v it i i e e e e e e 7 89,084,
8 Shortterm capital gain or (loss). Multiply line 7 by 40% (-40). Enter here and include on the appropriate line
of Schedule D (see instructions). . . . . .. e e e e e e e e e e e e e e e 8 35,634,
9 Long-term capital gain or (loss). Multiply line 7 by 60% (.60). Enter here and include on the appropriate line
of Schedule D (seeinstructions). . , ., , ., . . ... . ... ... e et e e e e e e 9 53,450,

(P22} Gains and Losses From Straddles. Attach a separate scheduie listing each straddle and its components.

Section A - Losses From Straddles

(h) Recognized loss.
If column (f) is more
than (g), enter
difference.
Otherwise, enter -0-

{f) Loss.
(b) Date (‘J?f)}ecr:%sats?sr g crggf,:;‘h(;) Unrecggnized
{a) Description of property entered fc)e?f'it {d) Gross plus (d), enter gain on
into or |{© gf solg sales price expense of | gifference. offsetting
acquired sale Otherwise, positions
enter -0-
10

11a Enter the short-term portion of losses from line 10, column (h), here and include on the appropriate line of

Schedule D (seeinstructions) , , . ., ., . ... ......... e e e e e e { )
b Enter the long-term portion of losses from line 10, column (h), here and include on the appropriate line of
Schedule D (seeinstructions) « « v v v v v v v h v e e e e e e e ek e e e RN { )

Section B - Gains From Straddles

(b) Date
¢} Date (e) Cost or other
() Description of property entered d(oged out (d) Gross basis plus
into or | C108€4 sales price expense of sale
acquired ’

(f) Gain. If column
(d) is more than (e),
enter difference.
Otherwise, enter -0-

12

13a Enter the short-term portion of gains from line 12, column (f), here and include on the appropriate tine of
Schedule D (see instructions)

Unrecognized Gains From Positions Held on Last Day of Tax Year. Memo Entry Only (see instructions)

{b) Date
acquired

(d} Cost or other basis
as adjusted

{c) Fair market value on fast

(a) Description of property business day of tax year

(e} Unrecognized gain.
If column (c) is more
than (d), enter difference.
Otherwise, enter -0-

14

For Paperwork Reduction Act Notice, see instructions.

JSA
1F0945 2.000

Form 6781 (2011)



8865 Return of U.S. Persons With Respect to QU No. 1945-1668
Form Certain Foreign Partnerships 2011

> Attach to your tax return. See separate instructions.

Department of the Treasury Information furnished for the foreign partnership's tax year Attachment
Internaf Revenue Service beginning 1/1 , 2011 and ending 12/31 ,2011 Sequence No. 118
Name of person filing this return Filer’s identifying number
THE ANN D. ROMNEY BLIND TRUST —
Filer's address (if you are not filing this form with your tax return) A Category of filer (see Categories of Filers in the instructions and check applicable box(es)):
ROPES & GRAY, PRUDENTIAL TOWER 1] 2 [] 3 4 ]
800 BOYLSTON ST B Filer's tax year beginning _____1__[_1__"_. 20 _]_._l Landending 12/31 2011
BOSTON, MA 02199 | e e e
C  Filer's share of liabilities: Nonrecourse $ 863 , 461 Qualified nonrecourse financing $ Other $ 41,892
b It filer is a member of a consolidated group but not the parent, enter the following information about the parent:
Name [ EN
Address

E__ Information about certain other partners (see instructions)

(4) Check applicable box(es)
Category 1 | Category 2 |Constructive owner

(1) Name (2) Address (3) Identifying number

F1 Name and address of foreign partnership

2(b) Reference ID number (see instr.)
BCIP ASSOCIATES III
C/0 BAIN CAPITAL, 200 CLARENDON STREET FL 41 3 Country under whose laws organized

BOSTON, MA 02116-5016 CAYMAN ISLANDS
4 Date of § Principal place 6 Principal business 7 Principal business | 8a Functional currency | 8b  Exchange rate
organization of business activity code number activity (see instr.)
12/20/2001 Us 523900 INVESTING USD
G Provide the following information for the foreign partnership's tax year:
1 Name, address, and identifying number of agent (if any) in the 2 Check if the foreign partnership must file:
United States (] Form 1042 [J Form 8804  [X] Form 1065 or 1065-8
Service Center where Form 1065 or 1065-8 is filed:
EFILED
3 Name and address of foreign partnership's agent in country of 4 Name and address of person(s) with custody of the books and
organization, if any records of the foreign partnership, and the location of such hooks
C/0 WALKERS HOUSE CORPORATE SERVICES LIMITED and records, if different 51 b AgsoctaTES 11T
WALKER HOUSE, 87 MARY STREET C/0 BAIN CAPITAL, 200 CLARENDON STREET FL 4 1
GEQORGE TOWN, GRAND CAYMAN KY1-5005, CAYMAN ISLANDS BOSTON, MA (2116-5015
5 Were any special allocations made by the foreign partnership? . . . . . . . . .o [ Yes X No

6 Enter the number of Forms 8858, Information Return of U.S. Persons With Respect To Foreign Disregarded Entities,
atached o his retumn (see instructions) .. . . . ..o 00 T e

7 How is this partnership classified under the law of the country in which it is organized? . . P EXEMDTED LIMITED PARTNERSHIP

8 Did the partnership own any separate units within the meaning of Regulations section 1.1503-2(c)(3), (4), or
1.1503(d)-1(b)4)? S S
9 Does this partnership meet both of the following requirements?
* The partnership’s total receipts for the tax year were less than $250,000 and

* The value of the partnership’s total assets at the end of the tax year was less than $1 million.
If “Yes,” do not complete Schedules L, M-1, and M-2.

» [1vYes [INo N/A

. » [JYes [No N/A

Sign Here Under penatties of perjury, | declare that | have examined this return, including accompanying schedules and statements, and to the best of my knowledge
Only If You and belief, it is true, correct, and complete. Declaration of preparer (other than general partner or limited liability company member) is based on all
Are Filing information of which preparer has any knowledge.
This Form
Separately
and Not With } )
égrgrzax Signature of general partner or limited liability company member Date

. Print/T eparer's © Preparer’s signature Date PTI
Paid int/Type preparer's nam parer’s sig a Check I it N
Preparer self-employed
Use Oni Firm's name P Eirm's EIN »

y Firm's address P Phone no.

Paperwork Reduction Act Notice, see the separate instructions. Form 8865 (2011)

ISA



Form 8865 (2011) Page 2

SN Constructive Ownership of Partnership Interest. Check the boxes that apply to the filer. If you check
box b, enter the name, address, and U.S. taxpayer identifying number (if any) of the person(s) whose
interest you constructlvely own. See instructions.

a [Xl owns a direct interest b [ Owns a constructive interest
Check if Check if
Name Address ldentifying number (if any) foreign direct
person partner

CICEDIEY.RE  Certain Partners of Foreign Partnership (see instructions)

Check i
Name Address Identifying number (if any) foreign
person
Does the partnership have any other foreign person as a direct partner? . . . oo oo A Yes [ no

SICLTERER]  Affiliation Schedule. List all partnerships (foreign or domestlc) in which the foreign partnership owns a
direct interest or indirectly owns a 10% interest.

P Check
Name Address .fEIN .TOtal ordlr;ary foreign
(if any) income or loss partnership

SEE ATTACHED SCHEDULE

Schedule B Income Statement—Trade or Business Income
Caution. Include only trade or business income and expenses on lines 1a through 22 below. See the instructions for more information.

1a Grossreceiptsorsales . . . . . . . . . . . . . . |1a
b lessretumnsandallowances. . . . . . . . . . . . . 11b
Cost of goods sold
Gross profit. Subtract line 2 from llne 1c

Net farm profit (loss) {attach Schedule F (Form 1040))
Net gain (loss) from Form 4797, Part Ii, line 17 (attach Form 4797)

2

. o 3

Ordinary income (loss) from other partnerships, estates and trusts (attach statement) .o 4
5

6

7

Income
DU AN

Other income (loss) (attach statement)

8  Total income (loss). Combine lines 3 through7 . . . . e, 8
9  Salaries and wages (other than to partners) (less employment credlts)

10  Guaranteed payments to partners .

11 Repairs and maintenance .

12 Bad debts .

13  Rent. .

14  Taxes and llcenses .

15 Interest .

Deductions (see instructions for limitations)

16a Depreciation (if requnred attach Form 4562) . . . . . . . |16a

b Less depreciation reported elsewhereonretun . . . . . . |16b 16¢c
17  Depletion (Do not deduct oil and gas depletion.) . . . . . . . . . . . . . . . |17
18 Retirementplans,etc. . . . . . . . . . . . . . . . . . . . . . . .118
19  Employee benefitprograms . . . . . . . . . . . . . . . . . . . . . . 119
20 Other deductions (attach statementy . . . . . . . . . . . . . . . . . . la2¢
21 Total deductions. Add the amounts shown in the far right column for lines 9 through 20 . . 21

22  Ordinary business income (loss) from trade or business activities. Subtract line 21 from line 8 | 22

Form 8865 (2011)



SCHEDULE A-2 - AFFILIATION SCHEDULE:

BAIN CAPITAL ASIA INTEGRAL INVESTORS, L.P.
EIN:

JOHN HANCOCK TOWER

200 CLARENDON STREET FL 41

BOSTON, MA 02116-5016

MARK TEE BOX FOR FOREIGN PARTNERSHIP

BAIN CAPITAL BRENNTAG CAYMAN, L.P.
EIN:

JOHN HANCOCK TOWER

200 CLARENDON STREET FL 41

BOSTON, MA 02116-501¢

MARK TEE BOX FOR FOREIGN PARTNERSHIP

BAIN CAPITAL CC INVESTORS, L.P.
EIN:

JOHN HANCOCK TOWE

200 CLARENDON S

BOSTON, MA 0211

BAIN CAPITAL CCD INVESTORS, L.FP.
EIN:

JOHN i K * R
200 CLARENDON REET FL 41
BOSTON, 5G1¢

BAIN CAPITAL CTVGB HOLDINGS, L.P.



EIN:
JOHN HANCOCK TOWER

200 CLARENDON STREET FIL 41

BOSTON, MA 02116-5016

MARK THE BOX FOR FOREIGN PARTNERSHIP

BAIN CAPITAL DECO HOLDINGS, L.P.
EIN:
JOHN HANCOCK TOWER

200 CLARENDOM STREET FL 41

BOSTON, MA 02116-5016

MARK THE BOX FOR FOREIGN PARTNERSHIP

BAIN CAPITAL HOLDINGS (LOEWS) I, L.P.
EIN:
JOHN HANCOCK TOWER

200 CLARENDON STREET FL 41
BOSTON, MA 02116-5016

|

BAIN CAPITAL E
EIN:
C/0 WALKERS HOUSE CORPORATE SERVICES LIMITED
WALKER HOUSE, 87 MARY STREET

GEORGE TOWN, GRAND CAYMAN KY1-9005, CAYMAN ISLANDS
MARK THE BOX FOR FOREIGN PARTNERSHIP

AL STANDARD, L.P.

|

BAIN P 1
EIN:
JOHEN HANCOCK TOWER

200 CLARENDON STREET FL 41
BOSTON, MA 02116¢~5016

I, INTEGRAL INVESTORS 2006, LLC

|

BAIN CAPITAL INTE
EIN:
JOHN HANCOCK TOWER

200 CLARENDON STREET FL 41

BOSTON, MA 02116-5016

MARK THE BOX FOR FOREIGN PARTNERSHIP

GRAL INVESTORS 2008, L.P.

BAIN CAPITAL INTEGRAL
EIN:
JOHN HANCOCK TOWER

20C CLARENDON STREET FL 41
ROSTON, MA 02116-5C16

MARK THE BOX FOR FOREIGN PARTNER

INVESTORS A, L.P.

BAIN CAPITAL INTEGRAL INVESTCRS L, L.P.
EIN:
JOHN HANCOCCK TOWE

200 CLARENDON STREET FL 41

BOSTON, MA (02116-501¢

MARK THE BOX FOR FOREIGN PARTNERSHIP

|

BAIN CAPITAL INTEGRAL INVESTORS II, L.°P.

L
4
2

JOHN HANCOCK TOWER

BOSTON, MA 02116-5C
MARK THE BOX FOR FOREIGN PARTNERSHIP

BAIN CAPITAL INTEGRAL INVESTORS, LLC



EIN:
JOHN HANCOCK TOWER

200 CLARENDON STREET FL 41
BOSTON, MA 02116-501¢

BAIN CAPITAL LION HOLDINGS, L.P.
EIN:
JOHN HANCOCK TOWER

200 CLARENDON STREET FL 41

BOSTON, MA 02116-5016

MARK THE BOX FOR FOREIGN PARTNERSHIP

BAIN CAPITAL MEI (CAYMAN), L.P.
EIN:
JOHN HANCOCK TOWER

200 CLARENDON STREET FL 41

BOSTON, MA 02116-501¢

MARK THE BOX FOR FOREIGN PARTNERSHIP

BAIN CAPITAL TP HOLDINGS, L.P.
EIN:
JOHN HANCOCK TOWER
200 CLARENDON STREET FIL 41

BOSTON, MA 02116-5C16

MARK THE BOX FOR FOREIGN PARTNERSHIP

BAIN CAPITAL VENTURE INTEGRAL INVESTORS, LLC
EIN:
JOHN HANCOCK TOWER

200 CLARENDON STREET FIL 41
BOSTON, MA 02116-5016

BCIP BB INTEGRAL, L.P.
EIN:
C/0 BAIN CAPITAL
200 CLARENDON STREET FL 41
BOSTON, MA 02116-5016¢

BCIP CR INTEGRAL, L.P.
EIN:
C/0 BAIN CAPITAL

200 CLARENDON STREET FL 41

BOSTON, MA (2116-5C1¢6

l

HDS INTEGRAL, L.P.

« oy
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MARK THE BOX FOR FOREIGN PARTNERSHIP

CUCINA (BC) LUXCO SARL
EIN:
C/0 BAIN CAPITAL

200 CLARENDON STREET FL 41
BOSTON, MA 02116-5C16
MARK THE BOX FOR FOREIGN PARTNERSHIP

FIDJI LUXCO (BC) SCA
5 PARC D'ACTIVITE AM SYRDALL

L-5365 MUNSBACH, LUXEMBOURG
MARK THE BOX FOR FOREIGN PARTNERSHIP

NOVACAP LUXEMBOURG (PARTICIPATION 1)
5 PARC D'ACTIVITE SYRDALL, UNIT 8
L-5365 MUNSBACH, LUXEMBROURG

MARK THE BOX FOR FOREIGN PARTNERSHIP

SENSATA INVESTMENT COMPANY $.C.A.
EIN:

C/0 BAIN CAPITAL LUXEMBOURG SARIL

924 RUE GABRIEL LIPPMANN

L-5365 MUNSBACH, LUXEMBQURG

MARK THE BOX FOR FOREIGN PARTNERSHIP

SUNF
EIN:
C/0 BAIN CAPITAL

200 CLARENDON STREET FL 41

BOSTON, MA 02116-5016

MARK THE BOX FOR FOREIGN PARTNERSHIP

TEAMSYSTEM INTEGRAIL INVESTORS SARL
C/0 BAIN CAPITAL LUXEMBOURG SARL
9A RUE GABRIEL LIPPMANN

L-5365 MUNSBACH, LUXEMBOURG
MARK THE BOX FCR FOREIGN PARTNERSHIP

WER HOLDINGS (CAYMAN), L.P.




Form 8865 (2011)

Page 3

Schedule D

Capital Gains and Losses (Use Schedule D-1 (Form 1065) to list additional transactions for lines 1 and 7)

Short-Term Capital Gains and Losses—Assets Held One Year or Less

(a) Description of properly
(Example: 100 shares
of “Z" Co.)

(b} Date acquired
(month, day, year)

{c) Date sold
(month, day, year)

(d) Sales price
(see instructions)

(e) Cost or other basis
(see instructions)

(f) Gain or (loss)
Subtract (e) from (d)

2 Enter short-term gain or {loss), if any, from Schedule D-1 (Form 1065), line 2 .

3  Short-term capital gain from installment sales from Form 6252, line 26 or 37 .

4  Short-term capital gain (loss) from like-kind exchanges from Form 8824

5  Partnership's share of net short-term capital gain (loss), including specially allocated short-term

capital gains (losses), from other partnerships, estates, and trusts

6  Net short-term capital gain or (loss). Combine lines 1 through 5 in column (f). Enter here and on

Form 8865, Schedule K, line 8 or 11

Long-Term Capital Gains and Losses—Assets Held More Than One Year

(a) Descriplion of property
(Example: 100 shares
of 'Z2" Co.)

{b) Date acquired
{month, day, year)

{c) Date sold
(month, day, year)

(d) Sates price
(see instructions)

{e) Cost or other basis
(see instructions)

{f) Gain or (ioss)
Subtract (e) from (d)

8  Enter long-term gain or (loss), if any, from Schedule D-1 (Form 1065), line 8 .

9 Long-term capital gain from installment sales from Form 6252, line 26 or 37

16 Long-term capital gain (loss) from like-kind exchanges from Form 8824

11 Partnership’s share of net long-term capital gain (loss), including specially allocated long-term capital

gains (losses), from other partnerships, estates, and trusts

12  Capital gain distributions .

13 Net long-term capital gain or (loss). Combine lines 7 through 12 iri column (f). Enter here and on
Form 8865, Schedule K, line 9a or 11

10

11

12

13

Form 8865 (2011)



Form 8865 (2011)

Income (Loss)

Page 4

Partners' Distributive Share ltems

Total amount

1

Ordinary business income (loss) (page 2, line 22) .
Net rental real estate income (loss) (attach Form 8825) . .
Other gross rental income (loss) . . . . . o 3a

Expenses from other rental activities (attach statement) o 3b

Other net rental income (loss). Subtract line 3b from fine 3a

Guaranteed payments .

Interest income

Dividends: a Ordlnary letdends e
b Qualified dividends . . . . . . . . . | 6b l

Royalties

Net short-term capttal gain (loss

Net long-term capital gain (loss) e e
Collectibles (28%) gain (loss) . . . . . ... . . | %

Unrecaptured section 1250 gain (attach statement) Lo 9¢

Net section 1231 gain (loss) (attach Form 4797)
Other income (loss) (see instructions) Type >

13a

Section 179 deduction (aftach Form 4562) .

Contributions . .o

Investment interest expense e e e
Section 59(e)(2) expenditures: (1) Typed {2) Amount »
Other deductions (see instructions) Type

Self-
Employ-| Deductions

ment

Net earnings (loss) from self-employment .
Gross farming or fishing income .
Gross nonfarm income .

Credits

Low-income housing credit (sectton 42(1)(5))

Low-income housing credit (other)

Qualified rehabilitation expenditures (rental real estate) (attach Form 3468)
Other rental real estate credits (see instructions)  Type &

Other rental credits (see instructions) Type »

Other credits (see instructions) Type »

Foreign Transactions

Name of country or U.S. possession »

Gross income from all sources

Gross income sourced at partner level

Foreign gross income sourced at partnership level

Passive category®» e General category®»
Deductions allocated and apportioned at partner level

Interest expense » h Other. . .
Deductions allocated and apportioned at partnership level to foretgn source income

Passive category®» jGeneral categary®» k Other (attach statement) P
Total foreign taxes (check one):» [ ] Paid ] Accrued

Reduction in taxes available for credit (attach statement)

Other foreign tax information (attach statement)

f Other (attach statement) >

16f

16k

161

16m

Alternative
Minimum Tax

(AMT) Items

—
-

Post-1986 depreciation adjustment

Adjusted gain or loss

Depletion (other than oil and gas)

Oil, gas, and geothermal properties—gross income
Oil, gas, and geothermal properties—deductions .
Other AMT items (attach statement) .

17a

17b

17¢

17d

17e

17f

Other Information

-
[+<}

-
[~

N
=
0O U T N0 T80 00003 — -

Tax-exempt interest income

Other tax-exempt income

Nondeductible expenses

Distributions of cash and marketable securities
Distributions of other property

Investment income

Investment expenses

Other items and amounts (attach statement)

18a

18b

18¢c

19a

19b

20a

20b

‘l;orm 8865 (2011)
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Schedule L

10a

11
12a

13
14

15
16
17
18
19
20
21
22

Page 5

Balance Sheets per Books. (Not required if item G9, page 1, is answered "Yes.")

Assets

Cash .
Trade notes and accounts reoexvable
Less allowance for bad debts
inventories .
U.S. government obhgatlons
Tax-exempt securities
Other current assets (attach statement)
Loans to partners .
Mortgage and real estate Ioans
Other investments (attach statement) .
Buildings and other depreciable assets
Less accumulated depreciation
Depletable assets
Less accumulated depletion
Land (net of any amortization)
Intangible assets (amortizable only)
Less accumulated amortization . . .
Other assets (attach statement)
Total assets .

Liabilities and Capltal
Accounts payable
Mortgages, notes, bonds payable in less than1 year
Other current liabilities (attach statement)
All nonrecourse loans . .
Mortgages, notes, bonds payable in 1 year or more
Other liabilities (attach statement) .
Partners’ capital accounts
Total liabilities and capital

Beginning of tax year

End of tax year

() (b)

(c)

(d)

Form 8865 (2011)



Form 8865 (2011)

Page 6

Balance Sheets for Interest Allocation

Total U.S. assets

Total foreign assets:
Passive category

General category .
Other (attach statement) .

(a)
Beginning of
tax year

(b)
End of
tax year

Schedule /& Reconciliation of Income (Loss) per Books Wxth lncome (Loss) per Return.(Not required if ltem G9, page

1, is answered “Yes.")

1

W Analysis of Partners’ Capital Accounts.

1
2

Net income (loss) per books

Income included on Schedule K,
lines 1, 2, 3¢, 5, 6a, 7, 8, 9a, 10,
and 11 not recorded on books
this year (itemize):

Guaranteed payments (other
than health insurance) .

Expenses recorded on books
this year not included on
Schedule K, lines 1 through
13d, and 16! (itemize):
Depreciation $

Add lines 1 through 4 .

6

8
9

income recorded on books this
year not included on Schedule K,
lines 1 through 11 (itemize):
Tax-exempt interest $

Deductions included on Schedule
K, lines 1 through 13d, and 16l not
charged against book income this
year (itemize):
Depreciation $

Addlines6and 7

income (loss). Subtract line 8
fromline 5

(Not required if Item GQ page 1 is answered “Yes.”)

Balance at beginning of year 6 Distributions: a Cash
Capital contributed: b Property
a Cash . 7  Other decreases (itemize):
b Property . T
Net income (loss) per books .
Other increases (itemize):
8 Addlines6and7
9 Balance at end of year. Subtract

Add lines 1 through 4 .

line 8 from line 5

Form 8865 (2011)



Form 8865 (2011)

Page 7

Transactions Between Controlled Foreign Parthership and Partners or Other Related Entities

Important: Complete a separate Form 8865 and Schedule N for each controlled foreign partnership. Enter the totals for each type of
transaction that occurred between the foreign partnership and the persons listed in columns (a) through (d).

Transactions
of
foreign partnership

(a) U.S. person
filing this return

{b) Any domestic
corporation or partnership
controlling or controlled
by the U.S. person filing
this return

(c) Any other foreign
corporation or partnership
controlling or controlled
by the U.S. person filing
this return

(d) Any U.S. person with a
10% or more direct interest
in the controlled foreign
partnership (other than the
U.S. person filing this return)

1  Sales of inventory

2 Sales of property rights
(patents, trademarks, etc.)

3  Compensation received for
technical, managerial,
engineering, construction, or
like services .

4  Commissions received

5 Rents, royalties, and license
fees received

6  Distributions received .

7 Interest received

8 Other

9  Add lines 1 through 8 .

10  Purchases of inventory

11 Purchases of tangible
property other than inventory

12  Purchases of property rights
(patents, trademarks, etc.)

13  Compensation paid for
technical, managerial,
engineering, construction, or
like services .

14  Commissions paid .

15 Rents, royalties, and license
fess paid

16  Distributions paid

17  Interest paid .

18  Other

19  Addlines 10 through 18

20  Amounts borrowed (enter
the maximum loan balance
during the year). See
instructions

21 Amounts loaned (enter the

maximum joan balance
during the year). See
instructions

Form 8865 (2011)



SCHEDULE O Transfer of Property to a Foreign Partnership OMB No. 1545-1668
(Form 8865)

(under section 6038B)
Department of the Treasury 2@ 1 1

Internal Revenue Service > Attach to Form 8865. See Instructions for Form 8865.

Name of transferor Filer's identifying number
THE ANN D. ROMNEY BLIND TRUST Hﬁ

Name of foreign partnership

BCIP ASSOCIATES IIT
Transfers Reportable Under Section 60388

e (@) (6) N @ ol B 0 (9)
ype o Number of air marke! ection 704(c . . Percentage interest
property t? :ézlef_ items value on date Coskt):;;i:ther allocation Gain rﬁ;ii?:re‘j on in partnership after
transferred of transfer method transfer
Cash
VARIOUS 111,081 3.336600
Marketable
securities
Inventory
Tangible
property
used in trade
or business
Intangible
property
Other
property
Supplemental Information Required To Be Reported (see instructions):
Partil Dispositions Reportable Under Section 6038B
(b) (e) 0 (1)
(2) {c) {d) ¢ Depraciaticn (g i
Type of oDr;iagt;Zlf Date of Manner of recog(riiaz'g d by recaplure Gain allocated recaﬁiféilfct;z dio
i iti f iti recognized
property wransfer disposition disposition partnership by partrehin to partner partner

Part Il Is any transfer reported on this schedule subject to gain recognition under section 904(f)(3) or
section 904(N(BYFY?. . . . . . . . e e oo [Yes Xl No

For Paperwork Reduction Act Notice, see the Instructions for Form 8865. Schedule O (Form 8865) 2011

ISA



o 8869

Department of the Treasury

internal Revenue Service beginning

1/1

Return of U.S. Persons With Respect to
Certain Foreign Partnerships

» Attach to your tax return. See separate instructions.
Information furnished for the foreign partnership’s tax year
, 2011 and ending

OMB No. 1545-1668

2011

Attachment
Sequence No. 118

12/31 2011

Name of person filing this return

THE ANN D. ROMNEY BLIND TRUST

’ Filer's identifying number

Filer's address (if you are not filing this form with your tax return)

ROPES & GRAY, PRUDENTIAL TOWER 0

A Category of filer (see Categories of Filers in the instructions and check applicable box(es)):

2] S 40

800 BOYLSTON ST
BOSTON, MA 02199

B Filer's tax year beginning

1/1 2011 ,andending 12/31 2011

C  Filer's share of fiabilities: Nonrecourse $ 27, 584 Qualified nonrecourse financing $ Other $
D If filer is a member of a consolidated group but not the parent, enter the following information about the parent:

Name I EIN

Address
E Information about certain other partners (see instructions)

{1) Name (2) Address (3) identifying number (4) Check applicable box(es)
Category 1 Category 2 |Constructive owner

F1 Name and address of foreign partnership 2(a} EIN (if any)

GOLDEN GATE CAPITAL OPPORTUNITY FUND, LP
ONE EMBARCADERO CENTER, 39TH FLOOR
SAN FRANCISCO, CA 84111

2(b) Reference 1D number (see instr.)

3 Country under whose laws organized

CAYMAN ISLANDS

4 Date of 5 Principal place 6 Principal business 7 Principal business | Ba Functional currency | 8b Exchange rate

organization of business activity code number activity (see instr.)
7/23/2007 Us 525990 INVESTMENT |USD
G Provide the following information for the foreign partnership's tax year:

1 Name, address, and identifying numbet of agent (if any) in the 2 Check if the foreign partnership must file:

United States O Form 1042 [ Formssos [X] Form 1065 or 1065-8
Service Center where Form 1065 or 1065-B is filed:
OGDEN, UT
3 Name and address of foreign partnership's agent in country of 4 Name and address of person(s) with custody of the books and

organization, if any
WALKERS
WALKER HOUSE,
GEORGE TOWN, GRAND CAYMAN,

87 MARY STREET
XKy1-9001,

CAYMAN ISLANDS

ONE EMBARCADERO CENTER,
SAN FRANC

records of the foreign partnership, and the location of such books

and records, if different . o0 care carrTar osp FUND,

39TH FLOOR

L?

IsCC, 84131

CA

5 Were any special allocations made by the foreign partnership? > X Yes [INo
6 Enter the number of Forms 8858, Information Return of U.S. Persons With Respect To Foreign Disregarded Entities,
attached to this return (seeinstructions) . . . . . . . . . . . . . . . . . . . . . . .» N/A
7 How is this partnership classified under the law of the country in which it is organized? . . » TNFORMATION NOT PROVIDED
8 Did the partnership own any separate units within the meaning of Regulations section 1.1503-2(c)(3), (4), or :
1.1503(d)-1(b}4)? . . . . . . . . . .. o » [dves [Ono N/A
9 Does this partnership meet both of the following requirements?
» The partnership's total receipts for the tax year were less than $250,000 and _» [ Yes [INo N/A
« The value of the partnership’s total assets at the end of the tax year was less than $1 million.
If “Yes,” do not complete Schedules L, M-1, and M-2.
Sign Here Under penalties of perjury, | declare that | have examined this return, including accompanying schedules and statements, and to the best of my knowledge
Only If You and belief, it is true, correct, and complete. Declaration of preparer (other than general pariner or limited liability company member) is based on all
Are Filing information of which preparer has any knowledge.
This Form
Separately
and Not With ’ )
;:::-r:.ax Signature of general partner or limited liability company member Date
Paid PrintiType preparer’s name Preparer’s signature Date Check O it PTIN
1t
Preparer — - self-employed
irm's name Firm's EIN»
Use Only Firm's address P» Phone no.
Paperwork Reduction Act Notice, see the separate instructions. Form 8865 (2011)



Form 8865 (2011) Page 2

ELLNEY  Constructive Ownership of Partnership Interest. Check the boxes that apply to the filer. If you check
box b, enter the name, address, and U.S. taxpayer identifying number (if any) of the person(s) whose
interest you constructively own. See instructions.

a_ [Xl Owns a direct interest b L[] owns a constructive interest
Checkif Check if
Name Address Identifying number (if any) foreign direct
person pariner

S CLINCER]  Certain Partners of Foreign Partnership (see instructions)

Check¥
Name Address Identifying number (if any) foreign
person
Does the partnership have any other foreign person as a direct partner? . . Lo Yes 1 No

SLUCAUIERS  Affiliation Schedule. List all partnerships (foreign or domestic) in which the foreign partnership owns a
direct interest or indirectly owns a 10% interest.

N Check
Name Address fE IN .Total ordxr:ary foreign
(if any) income or loss partnership

SEE ATTACHED SCHEDULE

Schedule B Income Statement—Trade or Business Income
Caution. Include only trade or business income and expenses on lines 1a through 22 below. See the instructions for more information.

ta Grossreceiptsorsales . . . . . . . . . . . . . . |1a
b Lessretunsandaliowances. . . . . . . . . . . . . |1b 1c
Cost of goods sold AN 2
Gross profit. Subtract line 2 from line 1c o 3
Ordinary income (loss) from other partnerships, estates, and trusts (attach statement) . . . 4

5

6

7

Net farm profit (loss) (attach Schedule F (Form 1040)) . . . .
Net gain (loss) from Form 4797, Part I}, line 17 (attach Form 4797)
Other income (loss) (attach statement)

Income
N U B WN

8 Total income {loss). Combine lines 3through7 . . . . . . . . . . . . . . . 8
9 Salaries and wages (other than to partners) (less employment credits)

10 Guaranteed payments to partners .

11 Repairs and maintenance .

12  Bad debts .

13  Rent. .o

14  Taxes and licenses .

15 Interest .

Deductions (see instructions for limitations)

16a Depreciation (if required, attach Form 4562) . . . . . . . . |16a

b Less depreciation reported elsewhereonreturn . . . . . . [16b 16¢c
17  Depletion (Do not deduct oil and gas depletion.) . . . . . . . . . . . . 117
18 Retirementplans,etc. . . . . . . . . . . . . . . . . . . . 118
19 Employee benefitprograms . . . . . . . . . . . . . . . . . . . . _T19
20  Other deductions (attach statement) . . . . . . . . . . . . . 120
21 Total deductions. Add the amounts shown in the far right column for lines 9 through 20 . . 21

22 Ordinary business income (loss) from trade or business activities. Subtract line 21 from line 8 | 22

Form 8865 (2011)



GGCOF Affiliations

Direct Interest

GGC Pinnacle Aggregation LLC

San Francisco, CA 94111

Name EIN Address Foreign
One Embarcadera Ctr, Ste 3900
Devcon Holdings LLC - San Francisco, CA 94111
QOne Embarcadero Ctr, Ste 3900
EPMC Topco LLC — San Francisco, CA 94111
One Embarcadero Ctr, Ste 39300
Geospatial Topco LLC - San Francisco, CA 94111
One Embarcadero Ctr, Ste 3900
GGC 2020 Holdings LLC — San Francisco, CA 94111
One Embarcadero Ctr, Ste 3900
GGC BP Holdings LLC _ San Francisco, CA 94111
One Embarcadero Ctr, Ste 3900
GGC Clover Holdings, LLC — San Francisco, CA 94111
One Embarcadero Ctr, Ste 3900
GGC Grandpoint Holdings, LLC - San Francisco, CA 94111
GGC Liquid Securities SPC Ltd {(GGC Credit One Embarcadero Ctr, Ste 3900
Opportunities Portfolio) - San Francisco, CA 94111 Yes
One Embarcadero Ctr, Ste 3900

Page10f 3




GGC Public Equities Opportunities
10 Partnership, LP

One Embarcadero Ctr, Ste 3900
San Francisco, CA 94111 Yes

11 GGC Rocket Dog Holdings LLC

One Embarcadero Ctr, Ste 3900
San Francisco, CA 94111

12 GGCUSS Holdings, LLC

One Embarcadero Ctr, Ste 3900
San Francisco, CA 94111

13 lantig Topco, LP

One Embarcadero Ctr, Ste 3900
San Francisco, CA 94111 Yes

14 Lexicon Marketing Holdings, LLC

One Embarcadero Ctr, Ste 3900
San Francisco, CA 94111

1]

15 Multi-Channel Opportunity Holdings, LLC

One Embarcadero Ctr, Ste 3300
San Francisco, CA 94111

16 -SeriesB

Multi-Channel Opportunity Holdings, LLC

One Embarcadero Ctr, Ste 3900
San Francisco, CA 94111

I

17 PS Holdings of Delaware, LLC- Series A

One Embarcadero Ctr, Ste 3900
San Francisco, CA 94111

18 Restaurant Holdings LLC - Series A

One Embarcadero Ctr, Ste 3900
San Francisco, CA 94111

19  Restaurant Holdings LLC - Series B

One Embarcadero Ctr, Ste 3900
San Francisco, CA 94111

20 Restaurant Holdings LLC - Series C

One Embarcadero Ctr, Ste 3900
San Francisco, CA 94111

21  Softbrands Holdings LLC

One Embarcadero Ctr, Ste 3900
San Francisco, CA 94111

22 Williston Holdings LLC

One Embarcadero Ctr, Ste 3900
San Francisco, CA 94111

23 Wizard Parent LLC

One Letterman Dr, Bldg C, Ste 410
San Francisco, CA 94129

24 ZInvestment Holdings, LLC

One Embarcadero Ctr, Ste 3900
San Francisco, CA 94111

Indirect Interest greater than 10%

T

Name EIN Address Foreign
One Embarcadero Ctr, Ste 3900
1 Atrium Window Holdings LLC - San Francisco, CA 94111
One Embarcadero Ctr, Ste 3900
2 Atrium Window Parent, LLC - San Francisco, CA 94111
2700 W Higgins Road, Suite 100
3 Clover Investment Holdings LLC ‘ Hoffman Estates, IL 60169
6053 W. Century Blvd.,, Suite 1100
4 CPK Topco LLC - Los Angeles, CA 90045
9785 Gateway Dr., Suite 1000
5 EPMC Parent LLC lReno, NV 89521
10401 NE 8th Street, Suite 500
6 Everest Topco LLC — Bellevue, WA 98004
One Embarcadero Ctr, Ste 3900
7 GGC Atrium Window Holdings, LLC - San Francisco, CA 94111
One Embarcadero Ctr, Ste 3900
8 GGC Finance Partnership, LP _ San Francisco, CA 94111 Yes
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GGC Pinnacle Holdings LLC

10

P Capital Fund {1 {2008), LLC

One Embarcadero Ctr, Ste 3900
San Francisco, CA 94111

11

JP Capital Fund IV LLC

9601 Wilshire Bivd., Penthouse
Beverly Hills, CA 90210

12

IP Capital lil, LLC

9601 Wilshire Bivd., Penthouse
Beverly Hills, CA 90210

13

Mac Parent LL.C

9601 Wilshire Blvd., Penthouse
Beverly Hills, CA 90210

14

OTB Parent LLC

6750 LB} Freeway
Dallas, TX 75240

15

Pinnacle Security Holdings LLC

6750 LBJ Freeway
Dallas, TX 75240

1290 Sandhili Road
Orem, UT 84058

T
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Form 8865 (2011)

Page 3

Capital Gains and Losses (Use Schedule D-1 (Form 1065) to list additional transactions for lines 1 and 7)

Short-Term Capital Gains and Losses—Assets Held One Year or Less

(a) Descriplion of property

(Example: 100 shares (b) Date acquired

(month, day, year)

(c) Date sold
{month, day, year)

(d) Sales price
(see instructions)

{e) Cost or other basis
(see instructions)

{f) Gain or (loss)
Subtract (e) from (d)

of "Z" Co.)
1
2 Enter short-term gain or (loss), if any, from Schedule D-1 (Form 1065), line 2 . 2
3  Short-term capital gain from installment sales from Form 6252, line 26 or 37 . 3
4  Short-term capital gain (loss) from like-kind exchanges from Form 8824 4
5  Partnership's share of net short-term capital gain (loss), including specially allocated short-term
capital gains (losses), from other partnerships, estates, and trusts 5
6  Net short-term capital gain or (loss). Combine lines 1 through 5 in column (f). Enter here and on
Form 8865, Schedule K, line 8 or 11 . L. 6

Long-Term Capital Gains and Losses—Assets Held More Than One Year

(a) Description of properly

(Exampie: 100 shares (b) Date acquired

(month, day, year)

{c) Date sold
month, day, year
th, d )

(d) Sales price
(see instructions)

(e) Cost or other basis
(see instructions)

(f) Gain or (loss)
Subtract () from (d)

of “Z" Co.)
7
8  Enter long-term gain or (loss), if any, from Schedule D-1 (Form 1065), line 8 . 8
9  Long-term capital gain from instaliment sales from Form 6252, line 26 or 37 9
10 Long-term capital gain (loss) from like-kind exchanges from Form 8824 10
11 Partnership’s share of net long-term capital gain (loss), including specially allocated long-term capital
gains (losses), from other partnerships, estates, and trusts . . 11
12 Capital gain distributions . 12
13  Net long-term capital gain or (loss). Combine lines 7 through 12 in column (f). Enter here and on
Form 8865, Schedule K, line 9a or 11 13

Form 8865 (2011)



Form 8865 (2011)

Page 4

Partners' Distributive Share Items

Total amount

1 Ordinary business income (loss) (page 2, line 22) . 1
2 Netrental real estate income (loss) (attach Form 8825) . 2
3a Other gross rental income (loss) . . . . . S 3a
b Expenses from other rental activities (attach statement) o 3b
¢ Other net rental income (loss). Subtract line 3b from line 3a
m 4  Guaranteed payments .
17
3 5 Interestincome
:D' 6 Dividends: a Ordmary leldends S
£ b Qualified dividends . . . . . . . . . I 6b I
S 7  Royalties .
£ 8  Netshort-term capytal gain (Ioss)
9a Netlong-term capital gain (loss) e
b Coliectibles (28%) gain (loss) . . . . . .. . . . | %
¢ Unrecaptured section 1250 gain (attach statement) Lo 9¢
10 Net section 1231 gain (loss) (attach Form 4797)
11 Other income (loss) (see instructions) Type »
f’;’ 12 Section 179 deduction (attach Form 4562) .
0 13a Contributions . . 13a
§ b Investment interest expense e B K1)
g ¢ Section 59(e)(2) expenditures: (1) Type» (2) Amount»  [13¢(2
(m] d Other deductions (see instructions) Type » 13d
%, | 14a Neteamings (loss) from self-employment . 14a
o . .
a9 b Gross farming or fishing income . 14b
ngE
ui ¢ Gross nonfarm income . 14c
15a Low-income housing credit (sectlon 42(1)(5)) 15a
a b Low-income housing credit (other) . 15b
% ¢ Qualified rehabilitation expenditures (rental real estate) (attach Form 3468) 15¢
@ d Other rental real estate credits (see instructions) Type P 15d
© e Other rental credits (see instructions) Type b 15e
f Other credits (see instructions) Type » 15f
16a Name of country or U.S. possession » ’
® b Gross income from all sources 16b
g ¢ Gross income sourced at partner level
33 Foreign gross income sourced at partnership level
ftg d Passive category® e General category®» f Other (attach statement) > | 16f
g Deductions allocated and apportioned at partner level
= g |Interest expense » h Other . . . . . . . . . P»|16h
5, Deductions allocated and apportioned at partnership level to foretgn source income
'E i Passivecategory® jGeneral category®» k Other (attach statement)» | 16k
£ | Total foreign taxes (check one):» [] Paid [ Accrued 161
m Reduction in taxes available for credit (attach statement)
n_Other foreign tax information (attach statement)
x 17a Post-1986 depreciation adjustment 17a
_g e E b Adjusted gain or loss 17b
'é g :% ¢ Depletion (other than oil and gas) . 17¢
g EE d Oil, gas, and geothermal properties—gross income . 17d
§ = i e Oil, gas, and geothermal properties—deductions . 17e
= f Other AMT items (attach statement) . 17f
c 18a Tax-exempt interest income 18a
-g b Other tax-exempt income 18b
g ¢ Nondeductible expenses 18¢
5 19a Distributions of cash and marketable securities 19a
E b Distributions of other property 19b
b 20a Investment income 20a
< b Investment expenses 20b
O ¢ Other items and amounts (attach statement) o

Form 8865 2o11)



Form 8865 (2011)

Schedule L

10a

11
12a

13
14

15
16
17
18
19
20
21
22

Page 5

Balance Sheets per Books. (Not required if ltem G9, page 1, is answered "Yes.")

Assets

Cash .
Trade notes and accounts recelvable
Less allowance for bad debts
Inventories .
U.S. government obllgattons
Tax-exempt securities
Other current assets (attach statement)
Loans to partners . .
Mortgage and real estate Ioans
Other investments (attach statement) .
Buildings and other depreciable assets
Less accumulated depreciation
Depletable assets
Less accumulated depletion
Land (net of any amortization)
Intangible assets (amortizable only)
Less accumulated amortization
Other assets (attach statement)
Total assets .

Liabilities and Capltal
Accounts payable
Mortgages, notes, bonds payable in less than 1 year
Other current liabilities (attach statement)
All nonrecourse loans . .
Mortgages, notes, bonds payable in 1 year or more
Other liabilities (attach statement)
Partners’ capital accounts
Total liabilities and capital

Beginning of tax year

End of tax year

(a) {b)

{c)

(d)

Form 8865 (2011)



Form 8865 (2011)

Page 6

|Schedule M| Balance Sheets for Interest Allocation

1 Total U.S. assets
Total foreign assets:
a Passive category
b General category .
Other (attach statement) . . .

(a)
Beginning of
tax year

(b)
End of
tax year

BYa LY Reconciliation of Income (Loss) per Books With Income (Loss) per Return.(Not required if ltem G9, page

1., is answered “Yes.")

1 Netincome (loss) per books

2 Income included on Schedule K,
lines 1, 2, 3¢, 5, 6a, 7, 8, 9a, 10,
and 11 not recorded on books
this year (itemize):

3  Guaranteed payments (other
than health insurance) .

4  Expenses recorded on books
this year not included on
Schedule K, lines 1 through
13d, and 16l (itemize):

a Depreciation $

b Travel and entertainment $

5 Addlines 1through4 .

6 Income recorded on books this
year not included on Schedule K,
lines 1 through 11 (itemize):

a Tax-exempt interest $

7  Deductions included on Schedule
K, lines 1 through 13d, and 16l not
charged against book income this
year (itemize):

a Depreciation $

8 Addlines6and7 .

9 Income (loss). Subtract line 8
from line 5

CT IS8  Analysis of Partners' Capital Accounts.

(Not required if item G9, page 1, is answered “Yes.”)

1  Balance at beginning of year
2  Capital contributed:

a Cash .

b Property .

6  Distributions: a Cash
b Property
7  Other decreases (itemize):

3  Netincome (loss) per books .

4 Other increases (itemize):

5 Addlines 1 through4 .

8 Addlines6and?

9 Balance at end of year. Subtract
line 8 from line 5

Form 8865 (2011



Form 8865 (2011)

Page 7

Transactions Between Controlled Foreign Partnership and Partners or Other Related Entities

Important: Complete a separate Form 8865 and Schedule N for each controlled foreign partnership. Enter the totals for each type of
transaction that occurred between the foreign partnership and the persons listed in columns (a) through (d).

Transactions
of
foreign partnership

(a) U.S. person
filing this return

(b) Any domestic
corporation or partnership
controlling or controlled
by the U.S. person filing
this return

(c) Any other foreign
corporation or partnership
controlling or controlled
by the U.S. person filing
this return

(d) Any U.S. person with a
10% or more direct interest
in the controlied foreign
partnership {other than the
U.8. person filing this return}

1  Sales of inventory

2 Sales of property rights
(patents, trademarks, etc.)

3  Compensation received for
technical, managerial,
engineering, construction, or
like services .

4  Commissions received

§ Rents, royalties, and license
fees received .

6  Distributions received .

7  Interest received

8 Other

9  Addlines 1 through 8 .

10  Purchases of inventory

11 Purchases of tangible
property other than inventory

12 Purchases of property rights
(patents, frademarks, etc.)

13  Compensation paid for
technical, managerial,
engineering, construction, or
like services .

14  Commissions paid .

15  Rents, royalties, and license
fees paid

16  Distributions paid

17  Interestpaid .

18  Other

19  Addlines 10 through 18

20 Amounts borrowed (enter
the maximum loan balance
during the year). See
instructions

21 Amounts loaned (enter the

maximum loan balance
during the year). See
instructions

Form 8865 (2011)



ISA

SCHEDULE O
(Form 8865)

Department of the Treasury
Internal Revenue Service

(under section 6038B)

Transfer of Property to a Foreign Partnership

» Attach to Form 8865. See Instructions for Form 8865.

OMB No. 1545-1668

2011

Name of transferor

THE ANN D. ROMNEY BLIND TRUST

Name of foreign partnership

GOLDEN GATE CAPITAL OPPORTUNITY FUND, LP

Filer's identiiini nuier

Transfers Reportable Under Section 6038B

(b)
Number of
items
transferred

{c)
Fair market
value on date
of transfer

(a)
Date of
transfer

(d)
Cost or other
basis

Type of
property

Cash

VARIOUS 296,471

{e)
Section 704(,
allocation

method

)
Gain recognized on
transfer

<)

(9)
Percentage interest
in partnership after

transfer

.038280

Marketable

securities

Inventory

Tangible
property

used in trade

or business

Intangible

property

Other

property

Supplemental Information Required To Be Reported (see instructions):

Dispositions Reportable Under Section 6038B

(b) (e

(M)

(@) {c) {d} / Depreciation (@ it
Type of Sr?gt?n;)lf Date of Manner of recog(ri?zlz d by recapiure Gain allocated reca;iferztl:ll;t;gzd ©
i it i it ) recognized
property transfor disposition disposition parnership by paorship to partner pariner
Part Ill Is any transfer reported on this schedule subject to gain recognition under section 904(f¥3) or
section 904(f)(5)(F)?. A o » L Yes LI No

For Paperwork Reduction Act Notice, see the instructions for Form 8865.

Schedule O (Form 8865) 2011



o Q471

{Rev. December 2011)

Department of the Treasury
Internal Revenue Service

Information Return of U.S. Persons With Respect
To Certain Foreign Corporations

Information furnished for the foreign corporation's annual accounting period (tax year required by

P See separate

section 898) (see instructions) beginning

OMB No. 1545-0704

instructions.

Attachment
Sequence No. 121

01/01/2011 .andending12/31 /2011

Name of person filing this return

THE ANN D. ROMNEY BLIND TRUST,

BRAD MALT,

ROPES & GRA

A ldentifying number
Y LLP

Number, street, and room or suite no. (or P.O. box number if mait is not delivered to street address)

PRUDENTI AL, TOWER,

800 BOYISTCN ST.

B Category of filer (See instructions. Check applicable box(es)):

1 (repealed) 2 D 3 D 4 E] 5

City or town, state, and ZIP code

BOSTON, MA 02198

C Enter the total percentage of the foreign corporation's voting stock
100.0000%

you owned at the end of ils annual accounting period

Filer's tax year beginning

01/01/2011%

, and ending

D Person(s) on whose behalf this information return is filed:

{1} Name

WIZLARD M ROMNEY

ANK D, ROMNEY

BELMONT,

12/31/2011
o (4) Check applicable box(es)
(2) Address (3) Identifying number 2 el Orfcer | Director
A
X

MA 02478

Important: Fill in all applicable lines and schedules. All information must be in English. All amounts must be stated in
U.S. dollars unless otherwise indicated.

1a Name and address of foreign corporation

SANKATY HIGH YIELD ASSET INVESTORS LTD.
C/0 QUORUM INTERNATIONAL LTD. 31 CHURCH ST

HAMILTON, HM BD

b{1} Employer identification number, if any

N/ A
b(2) Reference D number (see instructions)

BERMUDA
c Country under whose laws incorporated

d Date of incorporation

10/09/1897

e Principal place of business

3D

f Principal business activity
code number

5511

g Principal business activity | i Functional currency

INVESTKENT HOLD

UsD

2 Provide the following information for the foreign corporation's accounting period stated above.

a
in the United States

Name, address, and identifying number of branch office or agent (if any)

b If a U.S. income tax return was filed, enter:

(i} U.S. income tax paid

(i) Taxable income or (loss) (after all credits)

¢ Name and address of foreign corporation's statutory or resident agent in

country of incorporation

d Name and address {including corporate department, if applicable) of
person (or persons) with custody of the books and records of the foreign
corporation, and the location of such books and records, if different

Ya ey v Stock of the Foreign Corporation

(a) Description of each class of stock

{b) Number of shares issued and outstanding

(i} End of annual
accounting period

(i} Beginning of annual
accounting period

COMMON

12,0C0. 12,0090,

For Paperwork Reduction Act Notice, see instructions.

JSA
1X1660 2.000

Form 5471 (Rev. 12-2011)



Form 5471 (Rev. 12-2011)

I TER=]  U.S. Shareholders of Foreign Corporation (see instructions)

(b} Descriplion of each class of stock held by
shareholder. Note: This description should
match the corresponding description entered in

(a) Name, address, and identifying
number of shareholder

Page 2

Schedule A, column (a).

beginning of annual
accounting period

{c) Number of
shares held at

(d) Number of
shares held at
end of annual

accounting period

{e) Pro rata share
of subpart F
income (enter as
a percentage)

THE ANN D. ROMNEY BLIND TRUST
PRUDENTIX ¥ ]

imew‘-ri I'i iilgg

12,000,

12,099,

OWER, 840 BOYLSTOM ST

Sl DIz  Income Statement (see instructions)
Important: Report all information in functional currency in accordance with U.S. GAAP. Also, report each amount in

U.S. dollars transiated from functional currency

(using GAAP translation rules). However, if the functional currency is

the U.S. dollar, complete only the U.S. Dollars column. See instructions for special rules for DASTM corporations.

Functional Currency U.S. Doltars
1a Grossreceiptsorsales . , ... ... .............. 1a
Returnsandallowances | . . . . . ... ... ... .. .. ... 1b
¢ Subtractline 1bfromlineta . ... ... .. .. .. 1c
o| 2 Costofgoodssold | . [, ... .... .. ... ... ... 2
g 3 Gross profit (subtractline 2 fromline tc) . . ... ... 3
S 4 Diidends, . ...l 4 16.
TS dnterest, L 5 125.
6 a Gross rents ----------------------------- Ga
b Gross royalties and licensefees ... ... 6b
7 Net gain or (loss) on sale of capital assets , , , . , . ... .. ... 7 2,261,
8 Other income (attach schedule) _ . . . .. . .. ... ..... 8 320,
9 Total income (add lines 3through 8) , , ., ., . . ... ... ... 9 2,722,
10 Compensation not deducted elsewhere |, _ . . . .. ... ... 10
1 1 a Rents ------------------------------- 1 1 a
b Royaltiesandlicensefees = = ... ... ... 11b
@12 dnterest. L L 12
;9; 13 Depreciation not deducted elsewhere _ .. ., ... .. .. 13
S|14 Depletion, | L 14
-8 15 Taxes (exclude provision for income, war profits, and excess profits taxes) 15
Qs Other deductions (attach schedule - exclude provision for income. war
profits, and excess profitstaxes) . , . . . .. . .. ... ... ... 16
17 Total deductions (add lines 10 through 16). + « = « 4 v v v v v v v 17
@ 18 Net income or (loss) before extraordinary items, prior period
g adjustments, and the provision for income, war profits. and excess
g profits taxes (subtractline 17 fromline) . . . . . . . . .. ... 18 2,722.
w119 Extraordinary items and prior period adjustments (see instructions) 19
g 290 Provision for income, war profits. and excess profits taxes {see instructions), , . | 20
21 Current year net income or {loss} per books (combine lines 18 through 20) ... 121 2,722,

JSA
1X1661 2.000

Form 5471 (Rev. 12-2011)



Form 5471 (Rev. 12-2011)
Income, War Profits, and Excess Profits Taxes Paid or Accrued (see instructions)

Page 3

Amount of tax

(a)
Name of country or U.S. possession (b)
In foreign currency

)

Conversion rale

(d)
In U.S. dollars

us.

Us

NONE

~ [ | |8 [ (N e

o
-
o
®

NONE

Balance Sheet

Important: Report all amounts in U.S. dollars prepared and translated in accordance with U.S. GAAP. See instructions
for an exception for DASTM corporations.

(a} (b)
Assets Beginning of annual End of annual
accounting period accounting period
1oCash 1
2a Trade notes and accountsreceivable , , . , ., . . .. .. ... ...\, 2a
b Lessallowanceforbaddebts . , . ., ., ., ., .. ................ 2b ) )
3 dnventories | L. e e e, 3
4 Other current assets (attach schedule) | ., . . ., . .. . ... .... ... .... 4
5 Loans to shareholders and other related persons , , , . . . . ... ... ... ... 5
6 Investment in subsidiaries (attach schedule) , . ., , . .. ............. 6
7  Other investments (attach schedule) . . . . . . . . . . .. v i v e 7 10,432, 13,154,
8a Buildings and other depreciableassets , , . ., . . .. ... ... ..... .. .. 8a
b Less accumulated depreciation . . ., .. .. ... ... ... ... 8b ) )
8a Depletableassets , . . . . . . .. ... ...t e 9a
b Less accumulateddepletion . . . ., .. ... ... ... L. 9b ) )
10 Lland(netofanyamortization) . . . . .. ... ...........000on..... 10
11 Intangible assets:
a Goodwill L L L e e e e e e 11a
b Organization costs |, . . . . . . . vt e e e e e 11b
¢ Patents, trademarks, and other intangibleassets . , . . . . ... .. ... ... .. 11c
d Less accumulated amortization for tines 11a, b,andc, . . . . . . o v v v v v oo .. 11d ) )
12
13
14
15
16
17
18 Capital stock:
a Preferredstock | . . . 18a
b Commonstock . . . . . L e e 18b 12,000, 12,000.
19 Paid-in or capital surplus (attach reconcitiation) . , , . ., ... .. ... ... .. .. i8
20 Refainedeamings. . . . . .. ... ...t 20 -1,568. 1,154,
21 Lesscostoftreasurystock, | . . ... L e 21 ) )
22  Total liabilities and shareholders' equity . . . . . . v v v v v v v e e 22 10,432, 13,154,

JSA
1X1662 2.000

Form 5471 (Rev. 12-2011)



Form 5471 (Rev. 12-2011)

Other Information

1 During the tax year, did the foreign corporation own at least a 10% interest, directly or indirectly, in any foreign

If "Yes," see the instructions for required attachment.
2 During the tax year, did the foreign corporation own an interest in anytrust? . . . .. ... ..
3 During the tax year, did the foreign corporation own any foreign entities that were disregarded as entities separate
from their owners under Regulations sections 301.7701-2 and 301.7701-3 (see instructions)?

If "Yes," you are generally required to attach Form 8858 for each entity (see instructions).

5 During the course of the tax year, did the foreign corporation become a participant in any cost sharing arrangement?

m Current Earnings and Profits (see instructions)
Important: Enter the amounts on lines 1 through 5c in functional currency.

1 Current year net income or (loss) per foreign books of account . . . . . . . .. ... ... .. ... .. 1 2,722,
2 Net adjustments made toline 1 to
determine current earnings and profits Net Net
according to U.S. financial and tax Additions Subtractions
accounting standards (see instructions):
a Capital gainsorlosses , , ., . ... ...
b Depreciation and amortization , . . . . .
c Depletion , ., ..., ..........
d Investment or incentive allowance
e Charges to statutory reserves , , , . . . .
f Inventory adjustments , ., , ., ... ...
gTaxes ., . ... .............
h Other (attach schedute), , ., . .. ...
3 Totalnetadditions , ., , ... ......
Totalmetsubtractions . . . . ..., ...................
Sa Current earnings and profits (line 1 plusline 3minuslined) . , . . . .. ... ... ... . ... . ... Sa 2,722,
DASTM gain or (loss) for foreign corporations that use DASTM (seeinstructions) ., . . ... ........ 5b
¢ Combinelines BaandBb, . . . . . . . ... 5S¢ 2,722,
d Current earnings and profits in U.S. dollars (line 5¢ translated at the appropriate exchange rate as
defined in section 989(b) and the related regulations (see instructions)y ., . . . ... ... ... ... . 5d
Enter exchange rate used for line 5d p
Summary of Shareholder's Income From Foreign Corporation (see instructions)
1 Subpart F income (line 38b. Worksheet Aintheinstructions), . . . . . . .. .. ... .. ... ... .. 1 2,722,
Earnings invested in U.S. property (line 17, Worksheet B in the instructions), . ., . ... ... ... ... 2
3 Previously excluded subpart F income withdrawn from qualified investments (line 8b, Worksheet C in
theistructions) | . . . . . L L 3 NONE
4  Previously excluded export trade income withdrawn from investment in export trade assets (line 7b,
Worksheet D in the instructions) . . .. ., . ... L 4
5 Factoringincome . . . L 5
6 Total of lines 1 through 5. Enter here and on your income tax return. See instructions , ., . . . . . . . . .. ] 2,722.
7  Dividends received (translated at spot rate on payment date under section 9881, ... ..., 7
8 Exchange gain or (loss) on a distribution of previouslytaxed income . v v v v v v v e w e e 8
Yes No

& Was any income of the foreign corporation blocked?

if the answer to either question is "Yes." attach an explanation.

ISA
1X1863 2.000

Form 5471 (Rev. 12-2011)
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SCHEDULE J
(Form 5471)
(Rev. December 2005)

Department of the Treasury
Intemal Revenue Service

Accumulated Earnings and Profits (E&P)
of Controlled Foreign Corporation

» Attach to Form 5471. See Instructions for Form 5471.

OMB No. 1545-0704

Name of person filing Form 5471

THE ANN D. ROMNEY BLIND TRUST,

Name of foreign corporation

SANKATY HIGH YIELID ASSET INVESTORS

ldentifying number

Important. Enter amounts in
functional currency,

(a} Post-1986
Undistributed Earnings

(post-86 section

958(c)(3) balance)

(b) Pre-1987 E&P
Not Previously Taxed
(pre-87 section
959(c)(3) balance)

(¢) Previously Taxed E&P (see instructions)
(sections 959(c)(1) and (2) balances)

(d) Total Section
964(a) E&P

(i) Earnings Invested
in U.S. Property

(i) Earnings Invested
in Excess Passive
Assets

(combine columns

i) Subpart F In e
{ii) Subpart F Incom (8), (b), and (c))

1__Balance at beginning of year

-14, 334,

13,366,

-1, 568,

2a Current year E&P

2,722,

b_Current year deficit in E&P

3 Total current and accumulated
E&P not previously taxed (line 1
plus line 2a or line 1 minus line 2b)

4 Amounts included under section

951(a) or reclassified under
section 959(c) in current year

Actual distributions or
reclassifications of
previously taxed E&P

5a

b Actual distributions of
nonpreviously taxed E&P

6a Balance of previously taxed
E&P at end of year (line 1 plus

line 4, minus line 5a)

16,088,

b Balance of E&P not previously
taxed at end of year (line 3
minus line 4, minus line 5b)

-14,934,

7 Balance at end of year. (Enter
amount from line 6a or line 6b,
whichever is applicable.)

-14,934,

16,088, 1

For Paperwork Reduction Act Notice,

JSA
1X1665 1.000

see the Instructions for Form 5471.

11
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Sgﬁgbﬁ)m Transactions Between Controlled Foreign Corporation
LRev. December 2010) and Shareholders or Other Related Persons OMB No. 1545-0704

epartment of the Treasury X
Intemal Revenue Service > Attach to Form 5471. See Instructions for Form 5471.

Name of person filing Form 5471 Identifying number

THE _ANN D. ROMNEY BLIND TRUST,

Name of foreign corporalion

SANKATY HIGH YIELD ASSET INVESTORS
Important: Complete a separate Schedule M for each controlled foreign corporation. Enter the fotals for each type of transaction that occurred during
the annual accounting period between the foreign corporation and the persons listed in columns {b) through (f). All amounts must be stated in U.S.
dollars translated from functional currency at the average exchange rate for the foreign corporation’s tax year. See instructions.

Enter the relevant functional currency and the exchange rate used throughout this schedule p

{e) 10% or more U.S,
shareholder of
controlled foreign

(c) Any domestic {d) Any other foreign
corporation or carporation or
partnership controfied partnership controlied . corporation
by U.S. person filing by U.S. person filing c?ggod.aél.o;eggg:]eglti:gn controlling the
this return this retum this return) foreign corporation

(f) 10% or more U.S.
(a) Transactions shareholder of any
of

foreign corporation

{b) U.S. person
filing this retum

-

Sales of stock in trade (inventory)
2 Sales of tangible property other
than stockintrade . . ... .

3 Sales of property rights
(patents, trademarks, etc.) , . .

4 Platform contribution transaction
paymentsreceived . .. . ..

5§ Cost sharing transaction pay-
mentsreceived . . ... ...

(-]

Compensation received for tech-
nical, managerial, engineering,
construction, or like services . .

7 Commissions received., . . . .
8 Rents, royalties, and license

feesreceived . . . ... ...

9 Dividends received (exclude
deemed distributions under
subpart F and distributions of
previously taxed income). . . .

10 interestreceived. . . . .. . .
11 Premiums received for insurance

orreinsurance., . . . . . .. .
12 Add fines 1 through 11
13 Purchases of stock in lrade (inventory)
14 Purchases of tangible property
other than stock in trade. . . .
15 Purchases of property rights

(patents, trademarks, etc.) , . .
16 Platform contribution transaction

paymentspaid . .. .....

17 Cost sharing transaction payments paid .

18 Compensation paid for tech-
nical, managerial. engineering,
construction, or like services . .

19 Commissionspaid. . . ... .

20 Rents, royalties, and license fees paid
21 Dividendspaid . . ... ...
22 Interestpaid .. .......

23 Premiums paid for instrance of reinsurance
24 Add lines 13 through 23. . . .
25 Amounts borrowed (enter the

maximum loan balance during
the year) - see instructions . . .

26 Amounts loaned (enter the
maximum loan balance during
the year) - see instructions , , .

fsc;\r Paperwork Reduction Act Notice, see the Instructions for Form 5471. Schedule M {Form 5471} (Rev. 12-2010)

1X1664 1.000

12
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o 9206 Return by a U.S. Transferor of Property OME No. 1545.0026

(Rev. December 2011) to a Foreign Corporation
Department of the Ti Attachment
.n?é’;a{"égv;’nuees;ﬁ?f: v P Attach to your income tax return for the year of the transfer or distribution. Sequence No. 128

U.S. Transferor Information (see instructions)

Name of transferor ldentifying number (see instructions)
THE ANN D. ROMNEY BLIND TRUST -

1 Ifthe transferor was a corporation, complete questions 1a through 1d.
a Ifthe transfer was a section 361(a) or (b) transfer, was the transferor controlied (under section 368(c)) by 5
or fewer domestic corporations? . . e e e o ..o o . . o .. . [dYes ONo
b Did the transferor remain in existence afterthe transfer’P .o C - . . . . . . . . . . . 1[dYes [No
If not, list the controlling shareholder(s) and their identifying number( I

Controlling shareholder Identifying number

¢ If the transferor was a member of an affiliated group filing a consclidated return, was it the parent
corporation?................................[IYes[]No

If not, list the name and employer identification number (EIN) of the parent corporation:

Name of parent corporation EIN of parent corporation

d Have basis adjustments under section 367(a)(5) been made? . . . . . . . . . . . . . . Yes [0 No

2 If the transferor was a partner in a partnership that was the actual transferor (but is not treated as such under section 367),
complete questions 2a through 2d.
a List the name and EIN of the transferor's partnership:

Name of partnership EIN of partnership

BROOKSIDE CAPITAL INVESTORS, i.P.

b Did the partner pick up its pro rata share of gain on the transfer of partnership assets? . . . . . . . [1 Yes [ No N/A
¢ Is the pariner disposing of its entire interest in the partnership? . . . . .« . [ Yes No
d Is the partner disposing of an interest in a limited partnership that is regu!arly traded on an estabhshed
securities market? . . . -+ - v o+ - . [JYes [INo N/A
Transferee Foreign Corporatlon lnformatlon (see mstructlons)
3 Name of transferee (foreign corporation) 4 Identifying number, if any
MICHAEL KORS HLDG LTD . N/A

5  Address (including country)
BRITISHE VIRGIN ISLANDS

6  Country code of country of incorporation or organization (see instructions)

VI

7 Foreign law characterization (see instructions)
CORPORATION

8 s the transferee foreign corporation a controlled foreign corporation? . . . . O . . . [1Yes [X No
For Paperwork Reduction Act Notice, see separate instructions. Form 926 (Rev. 12-2011)



Form 926 (Rev. 12-2011)

Page 2

UClUdll]  Information Regarding Transfer of Property (see instructions)

Type of
property

{a)
Date of
transfer

{b)
Description of
property

) (c)
Fair market value on
date of transfer

(d)
Cost or other
basis

e
Gain recognized on
transfer

Cash

VARIQUS

Stock and
securities

114,009}

Instaliment
obligations,
account
receivables or
similar property

Foreign currency
or other property
denominated in

foreign currency

Inventory

Assets subject to
depreciation
recapture (see
Temp. Regs. sec.
1.367(a)-4T(b))

Tangible property
used in trade or
business not listed
under another
category

Intangible
property

Property to be leased
(as described in final
and temp. Regs. sec.
1.367(a)-4(c))

Property to be
sold (as
described in
Temp. Regs. sec.
1.367(a)-4T(d))

Transfers of oil and
gas working interests
(as described in
Temp. Regs. sec.
1.367(a)4T(e))

Other property

Supplemental information Required To Be Reported (see instructions):

Form 926 (Rev. 12-2011)



Form 926 (Rev. 12-2011) Page 3

udld Additional Information Regarding Transfer of Property (see instructions)

9  Enter the transferor's interest in the foreign transferee corporation before and after the transfer:
{a) Before VARIOUS% (b) After VARIOUS %

10 Type of nonrecognition transaction (see instructions) » SECTION 351

11 Indicate whether any transfer reported in Part Il is subject to any of the following:

a Gain recognition under section 904(f}3) . . . . . . . . . . . . . . . . . . . . . . . [OYes X No
b Gain recognition under section 904(H(5YF) . . . . . . . . . . . . . . . . . . . . . . [OYes X No
¢ Recapture undersection 1503(d) . . . . . . . . . . . . . . . . . . . . . . . . . [Yes X No
d Exchange gainundersection987 . . . . . . . . . . . . . . . . . . . . . . . . . OYes XNo

12 Did this transfer result from a change in the classification of the transferee to that of a foreign corporation? 1 Yes X No

13  Indicate whether the transferor was required to recognize income under final and temporary Regulations
sections 1.367(a)-4 through 1.367(a)-6 for any of the following:

a Taintedproperty . . . . . . . . . . . . . ..o O Yes @ No
b Depreciationrecapture . . . . . . . . . . . . . . . . . . . . . . . . . . . .[Yes XnNo
¢ Branchlossrecapture . . . . . . . . . . . . L. L L. ] Yes [X No
d Any other income recognition provision contained in the above-referenced regulations . . . . . . . [] Yes [X No

14 Did the transferor transfer assets which qualify for the trade or business exception under section 367(a)(3)? [ Yes [X] No

15a Did the transferor transfer foreign goodwill or going concern value as defined in Temporary Regulations
section 1.367(a)-1T(d}5) )2 . . . . . . . . . . . . . . . . . . . . . . . . .. 0OYes XNo

b If the answer to line 15a is "Yes,” enter the amount of foreign goodwill or going concern value
transferred »

16  Was cash the only property transferred? . . . . . . . . . . . . . . . . . . . . . . K Yes []No

17a Was intangible property (within the meaning of section 936(h)(3)(B)) transferred as a result of the
transaction? . . . . . . . . . L L L L0 L.

[0 Yes X No

b If “Yes,” describe the nature of the rights to the intangible property that was transferred as a resuit of the
transaction:

Form 926 (Rev. 12-2011)



SCHEDULE D-1
(Form 1041)

Department of the Treasury
Internal Revenue Service

Continuation Sheet for Schedule D

(Form 1041)

» See instructions for Schedule D (Form 1041).

» Attach to Schedule D to list additional transactions for lines 1a and 6a.

OMB No. 1545-0092

2011

Name of estate or trust

THE ANN D. ROMNEY BLIND TRUST

Part |

Short-Term Capital Gains and Losses - Assets Held One Year or Less

Employer identification number

inti . b) Date i i
e s e | et | @saspee | CSestacime | ounoron)
1a GOLDMAN SACHS
COVERED - SEE STMT 02/28/2011 | 12/31/2011 €80,201. 870, 000. -189,799.
GOLDMAN SACHS
NONCOVERED - SEE STMT YARIOUS 12/31/2011 6,729,164 6,812,711, -83,547.
DISPOSITION OF AIRCASTLE
LIMITED FROM SANKATY COPS3 VARIQUS 08/09/2011 77.

1b_Tatal. Combine the amounts in column (f). Enter here and on Schedule D, line 1b

-273,269.

For Paperwork Reduction Act Notice, see the Instructions for Form 1041.

JSA

1F1Zii 2.000 '

Schedule D-1 (Form 1041) 2011



Schedule D-1 (Form 1041) 2011 Page 2
Name of estate or trust as shown on Form 1041. Do not enter name and employer identification number if shown on the other side. | Employer identification number

THE ANN D. ROMNEY BLIND TRUST
Long-Term Capital Gains and Losses - Assets Held More Than One Year

(a) Description of property (Example: (b) Qate {c) Date sold . (e) Cost or other basis (f) Gain or (loss,
100 sh. 7% preferred of "Z* Co.) (m?)cq;;?%r) (mo., day, yr.) (d) Sales price (see instructions) Subtract (e) f(rom ()d)

6a GOLDMAN SACHS ¢ -

NONCOVERED -~ SEE STMT VARIOUS 12/31/2011 S,414,120. 9,596,642, -182,522.

DISTRIBUTION FROM GS

PERFORMANCE PARTNERS, LP VARIOUS 12/30/2011 3,036. 3,03¢.

LONG TERM GAIN FROM FORM

2621 YARIOUS VARIOUS 29,

DISPOSITION OF GOLDMAN

SACHS 2002 EXCHANGE VARIOUS VARIOUS 2,740,409. 1,196,370. 1,544,039,

DISTRIBUTION IN EXCESS OF

BASIS BC PTRS ASIA VARIOUS VARIQUS 47Q0.

DISTRIBUTION IN EXCESS OF

BASIS BC LLC VARIOUS VARIQUS 15,211.

DISPOSITION OF BC PTRS V VARIOUS VARIQUS 47,889. 47,889.

SEE STMT VARIOUS VARIQUS 2,580. 2,580.

JP MORGAN

INCL ON GGC K-1 - SEE STMT VARIOUS VARIQUS -2,580. -2,580.

DISPOSITION OF BC, INC. VARIOUS VARIOQUS 1,966,055. 1,966,055.

PISPOSITION OF BC II, INC. VARIQUS VARIOUS 18,597. 18,597,

DISPCSITION OF BC NY, INC. VARIOQOUS VARIOUS 115,241. 115,241,
6b_Total. Combine the amounts in column (f). Enter here and on Schedule D, line6b . . . . . ... ... .. ...... 1,380,263,

Schedule D-1 (Form 1041) 2011

JSA



THE ANN D. ROMNEY BLIND TRUST L

SUPPLEMENT TO SCHEDULE D-1

The Morgan Stanley 1099 is issued in the name of the trust but relates to
income from Golden Gate Capital Fund, LP. In order to provide proper
matching, the entire amount of the 1099-B was included as income and then
removed. The income related to Golden Gate Capital Fund, LP is reported
through a K-1 and included on the return through this investment.



Tax Year  Account No. Legal Name

REALIZED GAINS AND LOSSES

NIQZ]! BRADFORD MALT TTEE

REALIZED GAIN AND LOSS SUMMARY

Supplemental Information - Consult your Form 1099 for tax reporting purposes

SHORT-TERM GAINS (LOSSES)

LONG-TERM GAINS (LOSSES)

ORDINARY GAINS {LOSSES)

Net Covered Short-Term Gains {Losses} (188,793.20)  Net Covered Long-Term Gains {Losses) 000  NetOrdinary Gains (Losses} {1.094.11)
Net NonCovered Short-Term Gains (Losses) {83,547.30)  Net NonCovered Long-Term Gains {Losses} {182,521.99)
Net 10998 Non Reportatle Short-Term Gains {Losses) 0.00  Net 10398 Non Reportable Long-Term Gains {Losses} 0.00
Net Miscellaneous Short-Term Gains (Losses) 0.00  NetMiscellaneous Long-Term Gains {Losses) 000  NetMiscellaneous Grdinary Gains (Losses) 0.00
Net Regulated Futures Contract Shart-Term Gains {Losses) 000 Net Regulated Futures Contract Long-Term Gains (Losses) 0.00
Total Short-Ten Gains (Losses) (273,346.50)  Total Long-Term Gains (Lasses) (182,521.99)  Total Ordinary Gains (Losses) (1,094.11)
SHORT-TERM GAINS (LOSSES)
Date Acquired Date Sofd Total Accretion Total
Description {Product Identifier) or Sold Shart or Covered Quantity Sals Proceeds®  (Amortization) Cost Basis ¢ Gain {Loss)
Covered Short-Term Gains {Lossas}
THE GOLDMAN SACHS GROUP, INC. LINKED TO MSCI EAFE 0% DUE 02/28/2011  12/13/2011 870.00 680,200.80 0.00 870,000.00 {188,799.20)
07/03/2013 STRUCTURED NOTE [38146M361}
Net Covered Short-Term Gains (Losses) 680,200.80 0.00 870,000.00 {189,799.20)
NonGCovered Short-Term Gains (Losses)
GS LOCAL EMERGING MARKETS DEBT FUND INSTITUTIONAL SHARES 04/22/2010  02/23/2011 53,079.31 492,576.00 0.00 500,537.89 (7,961.89)
(38145N303)
ISHARES MSCI EMERGING MKT INDEX FUND ETF (464287234} 01/20/2011  02/28/2011 3,683.00 168,621.06 0.00 172,881.13 {4,260.07)
ISHARES TR-ISHARES MSCI EAFE INDEX FUND ETF (464287465) 01/20/2011  02/28/2011 11,651.00 716,956,11 0.00 684,587.13 32,368.98
EKSPORTFINANS ASA LINKED TO TPX INDEX 0% COUPON DUE 04/12/2010  03/14/2011 950.00 785,764.00 0.00 953,705.00 (167,941.00)
10/26/2011 STRUCTURED NOTE (282643375)
RABOBANK NEDERLAND LINKED TO TOPIX 0% COUPON DUE 11/07/2011 09/30/2010  05/17/2011 1,240.00 1,237,284.40 0.00 1,240,000.00 (2,715.60)
STRUCTURED NOTE (216847723}
BNP PARIBAS LINKED TO EURCSTOXX 50 BIV PTS 0% COUPON DUE 11/19/2010  05/31/2011 1,500.00 1,613,250.00 0.00 1,491,000.00 122,250.00
12/31/2012 STRUCTURED NOTE (05565A319)
THE GOLDMAN SACHS GROUP, INC. LINKED TO FX BASKET VS USD 0% 09/27/2011  12/20/2011 1,770,000.00 1,714,712.28 0.00 1,770,000.00 (55,287.72)
COUPON DUE 02/04/2014 STRUCTURED NOTE (38143UEBD)
Net NonCovered Short-Term Gains {Losses) 6,729,163.85 0.00 6,812,711.15 (83,547.30)
4 Basis may have been increased by accruals of market discount and/or original issue discount or decreased by premium amortization. This i ord of basis the investor has elected to include market discount in incume currently and/or
amortize premium currantly. You shauld cansult with your own tax advisor to datermine your correct basis.
5 Sale Proceeds may have besn adjusted by an option premium due to an option assignment.
PAGE 36 of 38
::::::: Realized and unrealized gains and loss values do not include securities for which cost basis is unavailable. The recognition of any loss reflected herein may he disallowed or deferred by the application of ca

Siachs

loss
information regarding the cost basis and acqu

ations, wash sale rules or other special tax rules, and you are strongly urged 10 consu

1t your own outside tax and other advisors abaut this and all tax
ion dates of securities that you acquired elsewhere and that were subsequently detivered into your Goldman Sach
party and Goldman Sachs makes no representation as to the accuracy and cornpleteness of such information and it should not be relied upon as such.

ted matters addressed in any way herein. All
5 account{s} were provided by you and/or a third



Tax Year _ AccountNo.  Legal Name
2m R BRADFORD MALT TTEE

REALIZED GAINS AND LOSSES (Continued)

LONG-TERM GAINS (LOSSES)

Supplemental Information - Consult your Form 1099 for tax reporting purposes

Date Acquired Date Sold Total Accretion Total

Description (Product ldentifier) or Sold Short or Covered Quantity Sale Proceeds®  (Amortization) Cost Basis ¢ Gain (Loss}
NonCevered Long-Term Gains (L }

EKSPORTFINANS ASA LINKED TO MSCt EAFE AND EEM 0% COUPON 12/17/2008  01/24/2011 615.00 861,307.50 0.00 615,000.00 246,307.50

DUE 01/24/2011 STRUCTURED NOTE (282649821)

BNP PARIBAS LNKD TO BASKET OF US STOCKS 0% COUPON DUE 03/17/2010  05/02/2011 960.00 1,050,048.00 0.00 960,000.00 90,048.00

05/02/2011 STRUCTURED NOTE {05565A574)

FHLB 3.625% 07/01/2011 JJ (3133XRRUB) 01/15/2008  07/01/2011 800,000.00 800,000.00 {39,296.00) 800,000.00 0.00

FHLB 5.375% 08/18/2011 FA {3133XGDD3) 08/18/2009  08/19/2011 200,000.00 200,000.00 (16,605.40) 200,000.00 0.00

FHLB 5.375% 08/19/2011 FA (3133XGDD3) 04/24/2008  08/19/2011 700,000.00 700,00000  (46,676.00) 700,000.00 0.00

BNP PARIBAS LNK TO BRIC + IT VS JPY (FX) 0% COUPON DUE 9/22/2011 08/31/2008  09/22/2011 2,000,000.00 1,766,044.87 9,391.63 2,065,180.05 (299,135.18)

STRUCTURED NOTE {05567L7X8)

NORTEL NETWORKS CORPORATION CMN (656568508) 11/08/2011 27.00 0.50 0.00 No Cost 0.50¢@

FHLB 4.875% 11/18/2011 MN {3133XHPH9) 01/08/2009  11/18/2011 600,000.00 600,000.00 (53,400.00) 600,000.00 0.00

EKSPORTFINANS ASA LINKED TO ASIAN FX BASK VS USD 0% COUPON 12/01/2010  12/13/2011 500,000.00 461,782.50 0.00 500,000.00 {38,217.50)

DUE JAN 2012 STRUCTURED NOTE {28264QU36)

GS LOCAL EMERGING MARKETS DEBT FUND INSTITUTIONAL SHARES 04/22/2010  12/13/2011 52,865.23 460,267.84 0.00 499,462.11 (39,194.27)

{38145N303)

RABOBANK NEDERLAND, UTRECHT LNKD TO ISHARES FTSE/CHINA 0% 10/12/2009  12/13/2011 857.00 793,821.96 0.00 857,000.00 (63,178.04)

COUPON DUE 5/7/2012 STRUCTURED NOTE (21686805}

EKSPORTFINANS ASA LINKED TO GLOBAL BASKET VS USD 0% COUPON 10/28/2010  12/20/2011 1,000,000.00 920,847.00 0.00 1,000,000.00 (79,163.00)

DUE MAY 2012 STRUCTURED NOTE {28264QT35)

FHLB 1.0% 12/28/2011 JD (3133XVRS2) 10/20/2010  12/28/2011 800,000.00 800,000.00 (7,228.00) 800,000.00 0.00
Net NonCovered Long-Term Gains (Losses) 9,414,120.17 (153,813.77) 9,596,642.16 (182,521.99)
¢ Basis may have been increased by accruals of market discount and/or original issue d or d dbyp amortization, This i ord of basis the investor has elected to include market discount in income currently and/or

amortize pramium currently. You should consult with your own tax advisor to determine your comect basis.
% Sale Praceeds may have been adjusted by an option premium due to an option assignment.

# Due to incomplete cost basis. gains may be incarrectly stated and should not be used for tax reporting purposes, Please consult with your tax advisor.

(;oldman

information regarding the cost ba

ed and unrealized gains and luss vatues do not include securities for which cost basi

party and Goldman Sachs mekes no representation as to the accuracy and completeness of such information and it should not be r

daie unavailable. The recagnition of any loss reflected herein may be disallowed or deferred by the application of ca
achs loss timitations, wash sale rules or other special tax rules, and you are strongly urged to consult your own outside tax and other advisors about this and all tax-related matters addressed in any way herein. All
and acquisition dates of securities that you acquired eisewhere and that were subsequently Qm:,\m:& into your Goldman Sachs account{s) were provided by you and/or a third
ied upon as such.
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Morgan Stanley

Private Wealth Management
A division of Morgan Stanley Smith Barney

Tax Year 2011

ANN D ROMNEY BLIND TRUST
C/O ROPES & GRAY LLP, ONE
INTERNATIONALPLACE
Boston MA 02110

This is important tax information and is being furnished to the Internal Revenue Service.
penalty or other sanction may be imposed on you if this income is taxable and the IRS det

1099 Consolidated Tax Statement
Copy B For Recipient

1300 THAMES STREET WHARF - 7TH FLOOR
BALTIMORE MD 21231
FEDERAL IDENTIFICATION NUMBER

Taxpayer |ID Number:
Account Number:

Customer Service:
Toll-free:

MORGAN STANLEY DOMESTIC HOLDINGS, INC.

877-462-7621
For callers outside of the U.S.:  443-627-5020

If you are required to file a return, a negligence
ermines that it has not been reported.

IRS 2011 FORM 1099-DIV - DIVIDENDS AND DISTRIBUTIONS
BOX OMB NO. 1545-0110

on the back.

1a. TOTAL ORDINARY DIVIDENDS $150.14
1b.  QUALIFIED DIVIDENDS $20.42
2a.  TOTAL CAPITAL GAIN DISTRIBUTIONS $0.00
2b.  UNRECAP. SEC. 1250 GAIN $0.00
2c.  SECTION 1202 GAIN $0.00
2d. COLLECTIBLES (28%) GAIN $0.00
3. NON-DIVIDEND DISTRIBUTIONS $0.00
4. FEDERAL INCOME TAX WITHHELD $0.00
5. INVESTMENT EXPENSES $0.00
6.  FOREIGN TAX PAID $0.00
8.  CASH LIQUIDATION DISTRIBUTIONS $0.00
9. NON-CASH LIQUIDATION DISTRIBUTIONS $0.00
IRS 2011 FORM 1099-OID - ORIGINAL ISSUE DISCOUNT

BOX OMB NO. 1545-0117

1. ORIGINAL ISSUE DISCOUNT FOR 2011 $0.00%
2. OTHER PERIODIC INTEREST $0.00
4. FEDERAL INCOME TAX WITHHELD $0.00
6.  OID ON U.S. TREASURY OBLIGATIONS $0.00*
7. INVESTMENT EXPENSES $0.00

* This may not be the correct figure to report on your income tax return. See instructions

IRS 2011 FORM 1099-INT - INTEREST INCOME
BOX OMB NO. 1545-0112

1. INTEREST INCOME $0.00
3. INTEREST ON U.S. SAVINGS BONDS AND TREASURY OBLIGATIONS $0.00
4.  FEDERAL INCOME TAX WITHHELD $0.00
5. INVESTMENT EXPENSES $0.00
8.  FOREIGN TAX PAID $0.00
8.  TAXEXEMPT INTEREST - $0.00
8.  SPECIFIED PRIVATE ACTIVITY BOND INTEREST $0.00
10.  TAX-EXEMPT BOND CUSIP NO.

IRS 2011 FORM 1099-MISC - MISCELLANEOUS INCOME

BOX OMB NO. 1545-0115

1. RENTS $0.00
2. ROYALTIES $0.00
3.  OTHER INCOME . $0.00
4.  FEDERAL INCOME TAX WITHHELD $0.,00
7.  NON-EMPLOYEE COMPENSATION $0.00
8. SUBSTITUTE PAYMENTS [N LIEU OF DIVIDENDS OR INTEREST $0.00
IRS 2011 FORM 1099-B - PROCEEDS FROM BROKER AND BARTER EXCHANGE TRANSACTIONS
BOX OMB NO. 1545-0715

2. SALES PRICE OF STOCKS, BONDS, ETC $2,579.93
3, COST AND OTHER BASIS $0.00
4, FEDERAL INCOME TAX WITHHELD $0.00
5. WASH SALE LOSS DISALLOWED $0.00

IMPORTANT TAX INFORMATION -- PLEASE RETAIN FOR YOUR RECORDS

Page 30f 5




Form 8 9 4 8 Preparer Explanation for Not Filing Electronically OMB No. 1545-2200

(Rev. December 2011)
Department of the Treasury P» Attach to taxpayer's Form 1040, 1040A, 1040EZ, or Form 1041. Attachment
Internal Revenue Service Sequence No. 173

Name(s) on tax return Taxpayer's identifying number
THE ANN D. ROMNEY BLIND TRUST _ﬁ

Three out of four taxpayers now use IRS e-file. Go to www.irs.gov/efile for details on using IRS e-file. The benefits of
electronic filing include the following.

® Faster refunds ® Secure transmissions ® E-payment options
® More accurate returns ® Easier filing method ® Receipt acknowledged

Check the applicable box to indicate the reason this return is not being filed electronically. Do not check more than one box.
1 Taxpayer chose to file this return on paper.

2 [:' The preparer received a waiver from the requirement to electronically file the tax return.

Waiver Reference Number Approval Letter Date
3 D The preparer is a member of a recognized religious group that is conscientiously opposed to filing electronically.
4 [:I This return was rejected by IRS e-file and the reject condition could not be resolved.

Reject code: Number of attempts to resolve reject:

5 I___] The preparer's e-file software package does not support Form or Schedule
attached to this return.

6  Check the box that applies and provide additional information if requested.

a D The preparer is ineligible to file electronically because IRS e-file does not accept foreign preparers without social security
numbers who live and work abroad.

b D The preparer is ineligible to participate in RS e-fife.

c D Other: Describe below the circumstances that prevented the preparer from filing this return electronically.

For Paperwork Reduction Act Notice, see instructions. Form 8948 (Rev. 12-2011)

JSA
1X8810 2.000




THE ANN D. ROMNEY BLIND TRUST

GAINS AND LOSSES FROM PASS-THRU ENTITIES

NET SHORT-TERM GAIN (LOSS)
AND OTHER FIDUCIARIES

FROM PARTNERSHIPS,

PARTNERSHIPS, TRUSTS, S CORPORATIONS:
BCV PTRS
BCIP
BCIP II - D (OTHER)
BCIP IIT

BROOKSIDE CAP INV, LP
BROOKSIDE CAP INV, INC.
SANKATY HYA

BCIP II

GS CAPITAL PARTNERS 2000,
GS HEDGE FUND PARTNERS LLC
GS HEDGE FUND PARTNERS II LLC
BC PTRS VIII

PROSPECT HARBOR INV

BCV PTRS 2005

L.P.

ARTI LP

D3 FAMILY BULLDOG

BC PTRS IX

WHITEHALL STREET GLOBAL REAL EST
SANKATY COPS INV IV

SANKATY COPS INV (OFFSHORE) IV
555 1

GGC CAPITAL OPPORTUNITY FUND LP
BC PTRS X

ELLIOTT ASSOCIATES

BROOKSIDE CAPITAL PTRS FUND II
SOLAMERE FOUNDERS FUND I-B LP
NET SHORT-TERM GAIN OR LOSS

TOTAL (ROUNDED)

NET LONG-TERM GAIN (LOSS)
AND OTHER FIDUCIARIES

FROM PARTNERSHIPS,
15% MAX RATE LONG-TERM CAPITAL GAIN (LOSS)

PARTNERSHIPS, TRUSTS, S CORPORATIONS:
CCG INVESTMENTS BVI,
CCG INVESTMENT FUND,
BC INV
BC INV.
BC INV.
BC PTRS
BC PTRS
BC PTRS VII

BC PTRS VII-E

LP
Lp

VI
v

v
VI

ATTACHMENT 2

S CORPORATIONS

-552.
13,473.
-63.
-25,832.
-373,139.
34.

29.

-18.
-17,973.
16,457.
6,123.
-13.
182.
6,4717.
32,920.
-5,512.
-91.
-30,890.
3,825.
26,168.
10.
1,455,
-18.
57,159.
-665,079.
15,475.

-939,393

ATTACHMENT 3

S CORPORATIONS

56.
5,398.
-267.
2,988.
-3,480.
-4,397.
2,480.
785,543.
492,197.
ATTACHMENT (S)

2,3



THE ANN D. ROMNEY BLIND TRUST -

GAINS AND LOSSES FROM PASS—~THRU ENTITIES

ATTACHMENT 3 (CONT'D)

BC V MEZZANINE -12,038.
BCV PTRS -134,377.
BCIP 231, 900.
BCIP I ~6,322.
BCIP II - D (OTHER) -891.
BCIP III 331,424.
BROOKSIDE CaAP INV, LP 871,177.
BROOKSIDE CAP INV, INC. 142,442.
SANKATY HYA 2,652.
BCIP II -115,665.
GS 2002 EXCHANGE PLACE FUND LP 1,565.
GS CAPITAL PARTNERS 2000, L.P. 8,950.
GS CAPITAL PARTNERS III, L.P. -10, 388.
GS HEDGE FUND PARTNERS LLC 77,550.
WHITEHALL STREET RE IX LP 3,923.
WHITEHALL STREET RE XI LP -20,501.
WHITEHALL STREET RE XIII LP 45,955.
GS HEDGE FUND PARTNERS II LLC 49,804.
BC PTRS VIII 472,746.
BC PTRS VIII-E 13,045.
GOLDEN GATE CAPITAL INV. FUND 21,001.
GOLDEN GATE CAPITAL INV. FUND 140, 990.
PROSPECT HARBOR INV 119.
BCV PTRS 2005 88,202.
ARI LP 6,696,
D3 FAMILY BULLDOG 48,618.
BC PTRS (SQ) VIII -297.
BC PTRS IX 2,981.
GGC INVESTMENT ANNEX FUND II, 108,992.
WHITEHALL STREET GLOBAL REAL ES -390,617.
111 CAP INV -25.
SANKATY COPS INV IV 14,634.
SANKATY COPS INV (OFFSHORE) IV -2,087.
SSS I 688.
GGC CAPITAL OPPORTUNITY FUND L 221,
BC PTRS X -3.
BC PTRS ASIA 6,877.
BCYV PTRS 2007 69,308.
BCIP VENTURE 372,976.
ELLIOTT ASSOCIATES 133,366.
BROOKSIDE CAPITAL PTRS FUND II 82,880.
SOLAMERE FOUNDERS FUND I-B LP 12,992.
BC V MEZZANINE - SUSPENDED 4.
TOTAL 15% MAX RATE CAPITAL GAIN (LOSS) 3,951,985.
TOTAL NET LONG-TERM GAIN OR LOSS {ROUNDED) 3,951,985,

ATTACHMENT 3




THE ANN D. ROMNEY BLIND TRUST S

INCOME/LOSS _FROM PARTNERSHIPS, ESTATES, TRUSTS, OR S CORPORATIONS

ATTACHMENT 4

SCHEDULE E, PART II-INCOME/LOSS FROM PARTNERSHIPS AND S CORPORATIONS

BC, INC. _ (NON-PTP)

ORDINARY INCOME (LOSS) 1,961,325,
RELEASE OF SUSPENDED ORDINARY LOSS -12,058.
NET INCOME OR ALLOWABLE LOSS 1,949,267,

BC II, INC. D oo

ORDINARY INCOME (LOSS) 3,597.
NET INCOME OR ALLOWABLE LOSS . 3,597,

BC NY, INC. — (NON-PTP)

ORDINARY INCOME (LOSS) 115,141.
NET INCOME OR ALLOWABLE LOSS 115,141,

BCIP — (NON-PTP)

TRADE OR BUSINESS INTEREST EXPENSE -676.
TRADE OR BUSINESS EXPENSE

NET INCOME COR ALLOWABLE LOSS

BCIP IT - D (OTHER) — (NON-PTP)

TRADE OR BUSINESS INTEREST EXPENSE -1,992.

TRADE OR BUSINESS EXPENSE -2,818.
NET INCOME OR ALLOWABLE LOSS -4,810.

BROOKSIDE CAP INV, LP — (NON-PTP)

TRADE OR BUSINESS EXPENSES -324,769.

NET INCOME OR ALLOWABLE LOSS -324,768.

ATTACHMENT 4



THE ANN D. ROMNEY BLIND TRUST

INCOME/LOSS FROM PARTNERSHIPS, ESTATES, TRUSTS, OR_S CORPORATIONS

ATTACHMENT 4 (CONT'D)

SCHEDULE E, PART II-INCOME/LOSS FROM PARTNERSHIPS AND S CORPORATIONS

BROOKSIDE CAP INV, INC.

OTHER DEDUCTIONS

NET INCOME OR ALLOWABLE LOSS

SANKATY ADVISORS

ORDINARY INCOME (LOSS)

NET INCOME OR ALLOWABLE LOSS

GS CAPITAL PARTNERS 2000, L.P.

ORDINARY INCOME (LOSS)
RENTAL REAL ESTATE INCOME (LOSS)

NET INCOME OR ALLOWABLE LOSS

GS GLOBAL QPPORT. FUND LLC

TRADE OR BUSINESS INTEREST EXPENSE
OTHER TRADE/BUSINESS EXPENSES

NET INCOME OR ALLOWABLE LOSS

GS HEDGE FUND PARTNERS LILC

INTEREST EXPENSE RELATED TO TRADING ACT.

OTHER TRADE OR BUSINESS EXPENSES

NET INCOME OR ALLOWABLE LOSS

WHITEHALL STREET RE TIX LP

ORDINARY INCOME (LOSS)
RENTAL REAL ESTATE INCOME (LOSS)
OTHER DEDUCTZIONS

NET INCOME OR ALLOWABLE LOSS

S

(NON-PTP)
-3,003.

3,003,

(NON-PTP)
-456.
456,

(NON-PTP)
51.
1,508.

1,559,

(NON-PTP)
~173,224.
~44,512.
217,736,
(NON-PTP) _
-38,683.
-69,241.

107,924,

(NON-PTP)

111 111

-1,891.
3,586.
-50.

ATTACHMENT 4



THE ANN D. ROMNEY BLIND TRUST

INCOME/LOSS FROM PARTNERSHIPS, ESTATES,

TRUSTS, OR S CORPORATIONS

ATTACHMENT 4 (CONT'D)

SCHEDULE E, PART II-INCOME/LOSS FROM PARTNERSHIPS AND S CORPORATIONS

WHITEHALL STREET RE X LP

ORDINARY INCOME (LOSS)

NET INCOME OR ALLOWABLE LOSS

WHITEHALL STREET RE XI LP

ORDINARY INCOME (LOSS)
RENTAL REAL ESTATE INCOME (LOSS)
OTHER DEDUCTIONS

NET INCOME OR ALLOWABLE LOSS

WHITEHALL STREET RE XII LP

ORDINARY INCOME (LOSS)
RENTAL REAL ESTATE INCOME (LOSS)
OTHER DEDUCTIONS

NET INCOME OR ALLOWABLE LOSS

WHITEHALL STREET RE XTITII LP

ORDINARY INCOME (LOSS)
RENTAL REAL ESTATE INCOME (LOSS)

NET INCOME OR ALLOWABLE LOSS

GS HEDGE FUND PARTNERS II LLC

INTEREST EXPENSE RELATED TO TRADING ACT.

OTHER TRADE OR BUSINESS EXPENSES

NET INCOME OR ALLOWABLE LOSS

-513.

-513.

230.
=77,

147.

-24,705.
-432.
-87.

-25,224.

-4,281.
-14,950.

-19,231.

-17,300.
-31,469.

-48,769.

I— ATTACHMENT 4




THE ANN D. ROMNEY BLIND TRUST

INCOME/LOSS FROM PARTNERSHIPS, ESTATES,

TRUSTS, OR S CORPORATIONS

ATTACHMENT 4 (CONT'D)

SCHEDULE E, PART II-INCOME/LOSS FROM PARTNERSHIPS AND S CORPORATIONS

PROSPECT HARBOR INV

TRADE OR BUSINESS INTEREST EXPENSE
TRADE OR BUSINESS EXPENSES

NET INCOME OR ALLOWABLE LOSS

BC, LLC

ORDINARY INCOME (LOSS)
BC LLC - SUSPENDED

NET INCOME OR ALLOWABLE LOSS

ARI LP

TRADE OR BUSINESS EXPENSES

NET INCOME OR ALLOWABLE LOSS

D3 FAMILY BULLDOG

ORDINARY INCOME (LOSS)
RENTAL REAL ESTATE INCOME (LOSS)

NET INCOME OR ALLOWABLE LOSS

BC PTRS IX

TRADE OR BUSINESS INTEREST EXPENSE
TRADE OR BUSINESS EXPENSE

NET INCOME OR ALLOWABLE LOSS

-3,760.
-1,897.

~-5,657.

-835, 943.
835, 943.

Y o)

-2,572.

-2,572.

ATTACHMENT 4




THE ANN D. ROMNEY BLIND TRUST —

INCOME/LOSS _FROM PARTNERSHIPS, ESTATES, TRUSTS, OR S CORPORATIONS

ATTACHMENT 4 (CONT'D)

SCHEDULE E, PART II-INCOME/LOSS FROM PARTNERSHIPS AND S CORPORATIONS

WHITEHALL STREET GLOBAL REAL ESTATE LP S oo

ORDINARY INCOME (LOSS) -136, 312,
RENTAL REAL ESTATE INCOME (LOSS) -159,545.
OTHER RENTAL INCOME (LOSS) -1,180.
TRADE OR BUSINESS EXPENSE -347.

NET INCOME OR ALLOWABLE LOSS

-297,384,

111 CAP INV Y ov-er)

TRADE OR BUSINESS EXPENSES -3,

TRADE OR BUSINESS INTEREST EXPENSE -2.
NET INCOME OR ALLOWABLE LOSS -5,

SANKATY COPS INV IV Py oy-ore)

TRADE OR BUSINESS INTEREST EXPENSE -49.

TRADE OR BUSINESS EXPENSES -91.
NET INCOME OR ALLOWABLE LOSS -140.

SANKATY COPS INV (OFFSHORE) IV G oo

TRADE OR BUSINESS INTEREST EXPENSE ~54.

TRADE OR BUSINESS EXPENSE ~94.
NET INCOME OR ALLOWABLE LOSS S VN

TRADE OR BUSINESS INTEREST EXPENSE ~150.

TRADE OR BUSINESS EXPENSES -32.
NET INCOME OR ALLOWABLE LOSS -182.

ATTACHMENT 4




THE ANN D. ROMNEY BLIND TRUST

INCOME/LOSS FROM PARTNERSHIPS, ESTATES,

TRUSTS, OR S CORPORATIONS

ATTACHMENT 4 (CONT'D)

SCHEDULE E, PART II-INCOME/LOSS FROM PARTNERSHIPS AND S CORPORATIONS

GGC CAPITAL OPPORTUNITY FUND LP

ORDINARY INCOME (LOSS)

NET INCOME OR ALLOWABLE LOSS

BC PTRS X

TRADE OR BUSINESS INTEREST EXPENSE

NET INCOME OR ALLOWABLE LOSS

ELLIOTT ASSOCIATES

ORDINARY INCOME (LOSS)
INVESTMENT INTEREST EXPENSE

NET INCOME OR ALLOWABLE LOSS

BROOKSIDE CAPITAL PTRS FUND II

TRADE OR BUSINESS INTEREST EXPENSE
TRADE OR BUSINESS EXPENSE

NET INCOME OR ALLOWABLE LOSS

SOLAMERE FOUNDERS FUND I-B LP

ORDINARY INCOME (LOSS)

RENTAL REAL ESTATE INCOME (LOSS)
OTHER RENTAL INCOME (LOSS)

TRADE OR BUSINESS INTEREST EXPENSE
TRADE OR BUSINESS EXPENSE

NET INCOME OR ALLOWABLE LOSS

O P

-6,496.

-6,496.

O on-ere

-2.
-2.
SR ov-rre)
-26,325.
-19,270.

. —=45,595.

=77,762.

-140,476.

-218,238.

O (on-ere)

45,884.
-56.

5.
-178.
-3,125.

42,530.

ATTACHMENT 4




THE ANN D. ROMNEY BLIND TRUST L]

INCOME/LOSS FROM PARTNERSHIPS, ESTATES, TRUSTS, OR S CORPORATIONS

ATTACHMENT 4 (CONT'D)

SCHEDULE E, PART IT-INCOME/LOSS FROM PARTNERSHIPS AND S CORPORATIONS

GS_HEDGE FUND PARTNERS LLC T o)

ORDINARY INCOME (LOSS) 749.

RENTAL REAL ESTATE INCOME (LOSS) ~16.

OTHER RENTAL INCOME (LOSS) 96.
NET INCOME OR ALLOWABLE LOSS 829.

GS HEDGE FUND PARTNERS II LLC - (NON-PTP)

ORDINARY INCOME (LOSS) 485.

RENTAL REAL ESTATE INCOME (LOSS) -3.

OTHER RENTAL INCOME (LOSS) 44 .
NET INCOME OR ALLOWARLE LOSS 526.

TOTAL INCOME/LOSS FROM PARTNERSHIPS AND S CORPORATIONS

777,121,

ATTACHMENT 4




THE ANN D. ROMNEY BLIND TRUST

RENT AND ROYALTY SUMMARY

PROPERTY

BCIP II - D (OTHER)

PROSPECT HARBOR INV

BC PTRS IX

SS5S 1

SOLAMERE FOUNDERS FU
GS HEDGE FUND PARTNE
GS HEDGE FUND PARTNE

TOTALS

ALLOWABLE
TOTAL DEPLETION/ OTHER UNALLOWABLE NET

INCOME DEPR. EXPENSES LOSS INCOME
87. 87.
31 31.
3. 3.
1. 1.
1,092. 1,092.
228. 228.
166. 166.

1,608,

1,608,



THE ANN D. ROMNEY BLIND TRUST
Supplement to Form 4797 Part | Detail

ATTACHMENT 5

Date Date Gross Sales Depreciation Alowed Cost or Other Gain or (Loss)
Description Acquired Sold Price or Allowable Basis for entire year
BCIP 11 -1.
WHITEHALL STREET RE XTI 1P 3.
WHITEHALL STREET RE XIT 1P 43,483,
WHITEHALL STREET RE XITT IP 3,214,
WHTTEHAT.T, STREET GLORAI, REAL F —-208.,480
SOLAMERE FOUNDERS FUND T-R_LP -1,803
GS_HEDGFE _FUND PARTNERS TLILC 1,172
GS_HEDGE _FUND PARTNERS T17T IIC 388
Totals -161,524,

JSA
1XA258 1.000

ATTACHMENT 5



THE ANN D. ROMNEY BLIND TRUST

ATTACHMENT 6

FORM 6781, PART I -- SECTION 1256 CONTRACTS MARKED TO MARKET
GROSS

DATE DATE SALES COST OR GAIN/
DESCRIPTION ACQUIRED SOLD PRICE BASIS (LOSS3)
WHITEHALL STREET RE XIII LP VAR VAR 1,529. -1,529.
ELLIOT ASSOCIATES VAR VAR 34,403. 34,403.
GS HEDGE FUND PARTNERS, LLC VAR VAR 507. 507.
GS HEDGE FUND PARTNERS II, LLC VAR VAR 126. 126.
WHITEHALL ST GLOBAL 2007 RE VAR VAR 1,634. -1,634.
BC PTRS VIII VAR VAR 1,626 -1,626.
PROSPECT HARBOR INV VAR VAR 60. 60.
ARI LP VAR VAR 58,920. 58,920.
555 I VAR VAR 1. €.
SOLAMERE FOUNDERS FUND I-B LP VAR VAR l146. -146.
BC PTRS IX VAR VAR 2. 2

TOTAL GAINS AND LOSSES

ATTACHMENT

6



THE ANN D. ROMNEY BLIND TRUST —

EXPLANATION QF INCOME AND DEDUCTIONS

INCOME

ATTACHMENT 7

INTEREST INCOME
UNITED STATES GOVERNMENT INTEREST

GS GLOBAL OPPORT. FUND LLC 84,563.
GS HEDGE FUND PARTNERS LLC 8,507.
GS HEDGE FUND PARTNERS II LLC 3,728.
ARI LP 516.
ELLIOTT ASSOCIATES 1,346.
GOLDMAN SACHS # 444,339,
GOLDMAN SACHS # BOND AMORTIZATION -173,814.
GOLDMAN SACHS ACCRUED INT PAID -6,484.
TOTAL 362,701.
FOREIGN INTEREST
GOLDMAN SACHS # 15,532.
GOLDMAN SACHS OID 23,624.
GOLDMAN SACHS BOND AMORTIZATION -3,349.
GOLDMAN SACHS ACCRUED INT PAID -7,963.
PROSPECT HARBOR INV 3,278.
SANKATY COPS INV IV 685.
SANKATY COPS INV (QOFFSHORE) IV 789.
SSS I 68.
BCIP II-D (OTHER) 413,
BC PTRS IX 595.
TOTAL 33,672,
OTHER INTEREST
CCG INVESTMENTS BVI, LP 80.
CCG INVESTMENT FUND, LP 41.
BC, INC. 180.
BC INV 16.
BC INV. VI 76.
BC INV. V 8.
BC PTRS 1V 262.
BC PTRS V 10.
BC PTRS VI 63.
BC PTRS VII-E 11,195,
BC V MEZZANINE 17.
BCV PTRS 2.

ATTACHMENT 7




THE ANN D. ROMNEY BLIND TRUST —

EXPLANATION OF INCOME AND DEDUCTIONS

ATTACHMENT 7 (CONT'D)
BCIP 1,757.
BCIP II - D (OTHER) 9,837.
BCIP III 64,846.
BROOKSIDE CAP INV, LP 12,890.
BROOKSIDE CAP INV, INC. 780.
SANKATY ADVISORS 26.
SANKATY EHYA 149.
SANKATY HYA TII 2.
BCIP II 982.
GS 2002 EXCHANGE PLACE FUND LP 51.
GS CAPITAL PARTNERS 2000, L.P. 2,202.
GS GLOBAL OPPORT. FUND LLC 331,881.
GS HEDGE FUND PARTNERS LLC 41,971,
WHITEHALL STREET RE IX LP 65.
WHITEHALL STREET RE X LP 1.
WHITEHALL STREET RE XI LP 11.
WHITEHALL STREET RE XII LP 7.
WHITEHALL STREET RE XIII LP 2,352.
GS HEDGE FUND PARTNERS II LLC 19,048.
BC PTRS VIII 4.
BC PTRS VIII-E 2.
GOLDEN GATE CAPITAL INV. FUND 1,291.
GOLDEN GATE CAPITAL INV. FUND 15.
GOLDEN GATE CAPITAL INV. II (B 34.
PROSPECT HARBOR INV 14,974.
BCV PTRS 2005 54.
ARI LP 634.
D3 FAMILY BULLDOG 15.
BC PTRS IX 4,855.
GGC INVESTMENT ANNEX FUND II, 5.
WHITEHALL STREET GLOBAL REAL E 8,807.
111 CAP INV 1.
BCIP IV 98.
BC PTRS EUROPE IIT 2.
SANKATY COPS INV IV 1,784.
SANKATY COPS INV (OFFSHORE) IV 1,653.
SSS I 549.
GGC CAPITAL OPPORTUNITY FUND L 19,266.
BC PTRS X 18.
BC PTRS ASIA 5.
BCV PTRS 2007 26.
BCIP VENTURE 140.
ELLIOTT ASSOCIATES 2,912.
BROOKSIDE CAPITAL PTRS FUND II 5,443.

35,738

SOLAMERE FOUNDERS FUN =B LP .
GOLDMAN SACHS 394.

ATTACHMENT 7




THE ANN D. ROMNEY BLIND TRUST

EXPLANATION OF INCOME AND DEDUCTIONS

ATTACHMENT 7 (CONT'D)

TOTAL 598,527.

TOTAL INTEREST INCOME 995,300,

ATTACHMENT 8

DIVIDEND INCOME QUALIFIED TOTAL DIVS FOR THE YEAR

FOREIGN DTVIDENDS
GOLDMAN SACHS - 38,317. 64,686.

TOTAL 38,317. 64,686.

‘OTHER DIVIDENDS
BC PTRS VII-E 9,816.
BCIP 4,529, 20,278.
BCIP I 1.
BCIP IT - D (OTHER) 816. 817.
BCIP ITI 85,418. 157,473,
BROOKSIDE CAP INV, LP 73,262. 120, 455.
BROOKSIDE CAP TNV, INC. 16,279.
SANKATY HYA 9. 19,
BCIP II 733. 763.
GS 2002 EXCHANGE PLACE FUND LP 45,196. 45,196.
GS CAPITAL PARTNERS 2000, L.P. 9,647. 9,919.
GS CAPITAL PARTNERS ITT, L.P. 72. 611.
GS GLOBAL OPPORT. FUND LLC 2,531. 2,531.
GS HEDGE FUND PARTNERS LLC 19,271. 48,440.
WHITEHALL STREET RE IX LP 1.
WHITEHALL STREET RE X LP 3.
WHITEHALL STREET RE XI LP 32, 45,
WHITEHALL STREET RE XTI LP 2.
WHITEHALL STREET RE XTIT LP 4,318.
GS HEDGE FUND PARTNERS II LLC 8,811. 23,263.
BC PTRS VIII 312,458, 312,458,
BC PTRS VITII-E 81,097. 138, 869.
PROSPECT HARBOR INV 136. 1,764.
ARI LP 1,495. 1,784.
D3 FAMILY BULLDOG 333. 7,869.
BC PTRS IX 504. 673.
WHITEHALL STREET GLOBAL REAL ESTA 3,842.
111 CAP INV 33. 33,
BCIP IV 27,168.
BC PTRS EUROPE III 15. 27.
SANKATY COPS INV IV 107. 107.

ATTACHMENT (S) 7,8



THE ANN D. ROMNEY BLIND TRUST T

EXPLANATION OF INCOME AND DEDUCTIONS

ATTACHMENT 8 (CONT'D)

SANKATY COPS INV (OFFSHORE) 1V 117. 117.
SSS I 22. 41.
GGC CAPITAL COPPORTUNITY FUND LP 18,509.
BC PTRS X 661. 682.
BC PTRS ASIA 17,433. 19,303.
ELLIOTT ASSOCIATES 20,689, 23,637.
BROOKSIDE CAPITAL PTRS FUND IT 59,766. 78,172.
SOLAMERE FOUNDERS FU I1-B LP 28,823. 44,843.
GOLDMAN SACHS ﬁ 40,274, 452, 980.
DIVIDENDS FROM FORM(S) 621 432.
JP MORGAN 20. 150.
JP MORGAN INCL ON GGC K-1 =20, -150.
TOTAL 814,290. 1,593, 540.

US GOVT INT REPORTED AS DIVIDENDS
GOLDMAN SACHS _ 156,157.

TOTAL 156,157.

TOTAL DIVIDEND INCOME 852,607, 1,814,383,

ATTACHMENT 9

OTHER INCOME

OTHER INCOME/ (LOSS) 3,428.
OTHER PORTFOLIO INCOME/ (LOSS) 5,378.
SECTION 988 GAIN/ (LOSS) 4,129.
SECTION 987 GAIN/ (LOSS) 32,677.
OTHER ORDINARY INCOME/ (LOSS) -8,497.
SWAP INCOME/ (LOSS) 128,021.
SELF-CHARGED INTEREST 26,589.
SECTION 59(E) (2) DEDUCTION -6,342.
CANCELLATION OF DEBT INCOME 76,733.
SUBPART F INCOME/ (LOSS) 5,700.
SECTION 1244 STOCK LOSS -711.
PFIC INCOME/ (LOSS) 180, 638.
FEE INCOME/ (LOSS) 15.
DEPLETION -260.
INVOLUNTARY CONVERSIONS 29.
FORWARD CONTRACT GAIN/ (LOSS) 108.
GS - ORDINARY INCOME -1,094.
FO ART F INCOME 2,722.

ATTACHMENT (S) 8,9




THE ANN D ROMNEY BLIND TRUST -

Other Income/(Loss) 3,428
Absolute Return investors, LP (11)
Bain Capital Investors, Inc. 1
Bain Capital Investors V, inc. 1
Bain Capital Partners IV, LP 13
Bain Capital Partners X, LP 93
Bain Capital V Mezzanine Partners, LP 5
BCIP Associates 1,432
BCIP Associates 1I-D 370
BCIP Associates I 1,219
Brookside Capital Investors, Inc. 4
Brookside Capital Investors, LP 1,310
Goldman Sachs Hedge Fund Partners il, LLC 364
Goldman Sachs Hedge Fund Partners, LLC (591)
Prospect Harbor Investors, LLC 438
Sankaty Credit Opportunities Investors (Offshore) IV, LP 94
Sankaty Credit Opportunities Investors IV, LLC (390)
Sankaty High Yield Asset Investors, LLC 380
Sankaty Special Situation Investors |, LLC 11
Solamere Founders Fund I-B, LP (1,342)
Whitehall Street Real Estate LP IX 19
Whitehall Street Real Estate LP Xl 8
Other Portfolio Income/(Loss) 5,378
BCIP Associates 1I-D 45
Golden Gate Capital Opportunity Fund, LP 798
Goldman Sachs Hedge Fund Partners Il, LLC 99
Goldman Sachs Hedge Fund Partners, LLC 21
Solamere Founders Fund I-B, LP 38
The D3 Family Bulldog Fund, LP 588
Whitehall Street Global Real Estate LP 2007 3,712
Whitehall Street Real Estate LP Xiil 119
Section 988 Gain/{Loss) 4,129
Absolute Return Investors, LP (15,144)
Bain Capital Partners Asia, LP 1
Bain Capital Partners Europe |il, LP (14)
Bain Capital Partners VIII-E, LP (2,340)
Bain Capital Partners IX, LP (13)
BCIP Associates (6)
BCIP Associates 1I-D 10
Goldman Sachs 2002 Exchange Place Fund, LP (42)
Goldman Sachs Hedge Fund Partners if, LLC 5,538
Goldman Sachs Hedge Fund Partners, LLC 9,181
GS Capital Partners 2000 LP 3,141
GS Capital Partners llf LP 12
Prospect Harbor Investors, LLC (32)
Sankaty Credit Opportunities Investors (Offshore) IV, LP 352

STATEMENT 9A



THE ANN D ROMNEY BLIND TRUST —

Sankaty Credit Opportunities nvestors [V, LLC 212
Sankaty Special Situation investors |, LLC (1)
Solamere Founders Fund 1-B, LP : (759)
Whitehall Street Global Real Estate LP 2007 3,858
Whitehall Street Real Estate LP IX 1
Whitehall Street Real Estate LP XI 11
Whitehall Street Real Estate LP Xill 163
Section 987 Gain/(L.oss) 32,677
Bain Capital Partners VII-E, LP (1,515)
Goldman Sachs Hedge Fund Partners Ii, LLC (19)
Goldman Sachs Hedge Fund Partners, LLC (45)
Whitehall Street Global Real Estate LP 2007 32,983
Whitehall Street Real Estate LP IX 313
Whitehall Street Real Estate LP Xi 115
Whitehall Street Real Estate LP X! 845
Other Ordinary income/(Loss) (8,497)
BCIP Associates l|-D 269
Bain Capital Partners {X, LP (266)
Goldman Sachs Global Opportunities Fund LLC 6,022
Goldman Sachs Hedge Fund Partners !I, LLC (3,672)
Goldman Sachs Hedge Fund Partners, LLC (6,534)
Prospect Harbor investors, LLC (4,286)
Sankaty Special Situation Investors |, LLC (30)
Swap Income/(lLoss) 128,021
Absolute Return Investors, LP 788
Bain Capital Partners IX, LP (9,978)
BCIP Associates 11-D 2,353
Brookside Capital Investors, Inc. 193
Brookside Capital Investors, LP 71,467
Brookside Capital Partners Fund I, LP 60,827
Prospect Harbor Investors, LLC 2,164
Sankaty Credit Opportunities Investors (Offshore) IV, LP 30
Sankaty Credit Opportunities Investors IV, LLC 28
Sankaty Special Situation Investors |, LLC 53
Solamere Founders Fund |-B, LP 96
Self-charged Interest 26,589
Whitehall Street Global Real Estate LP 2007 26,589
Section 59{e){2) Deduction (6,342)
Goldman Sachs Hedge Fund Partners, LLC (587)
Goldman Sachs Hedge Fund Partners {l, LLC (516)
Sankaty Credit Opportunities Investors IV, LLC (1)
Solamere Founders Fund I-B, LP (5,238)

STATEMENT 9A



THE ANN D ROMNEY BLIND TRUST -

Cancellation of debt 76,733
Bain Capital Incorporated 550
Bain Capital Partners iX, LP 262
BCIP Associates 1I-D 1
Goldman Sachs Hedge Fund Partners II, LLC 12
Goldman Sachs Hedge Fund Partners, LLC 17
GS Capital Partners 2000 LP 6,158
Prospect Harbor investors, LLC 3,125
Sankaty Credit Opportunities Investors 1V, LLC 745
Sankaty Special Situation Investors |, LLC 30
Solamere Founders Fund |-B, LP 2,701
Whitehall Street Global Real Estate LP 2007 63,132
Subpart F Income/{Loss) 5,700
Goldman Sachs Global Opportunities Fund LLC 5,631
Sankaty Credit Opportunities Investors IV, LLC 12
Sankaty Credit Opportunities Investors (Offshore) IV, LP 14
Solamere Founders Fund |-B, LP 43
Section 1244 Stock (711)
BCIP Associates | (711)
PFIC Income/(l.oss) 180,638
Absolute Return Investors, LP (25)
BCIP Associates il 179,830
Sankaty Credit Opportunities investors IV, LLC 187
Solamere Founders Fund |-B, LP 646
Fee Income/(Loss) 15
BCIP Associates I1I-D 10
Prospect Harbor investors, LLC 5
Depletion {260)
Sankaty Credit Opportunities Investors 1V, LLC (2)
Solamere Founders Fund I-B, LP (258)
Involuntary Conversions 29
Goldman Sachs Hedge Fund Partners, LLC 17
Goldman Sachs Hedge Fund Partners if, LLC 12
Forward Contract Gain/{Loss) 108
Solamere Founders Fund I-B, LP 108
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EXPLANATION OF INCOME AND DEDUCTIONS

ATTACHMENT § (CONT'D)

TOTAL OTHER INCOME 449,263,

DEDUCTIONS

ATTACHMENT 10

INTEREST EXPENSE

NONALLOCABLE:
BCIP III 15,235.
GS HEDGE FUND PARTNERS LLC 3,892.
WHITEHALL STREET RE XIII LP 23.
GS HEDGE FUND PARTNERS II LLC 1,866.
D3 FAMILY BULLDOG 49.
WHITEHALL STREET GLOBAL REAL E 12,982.
GGC CAPITAL OPPORTUNITY FUND L 8.
ELLIOTT ASSOCIATES 904.
SOLAMERE FOUNDERS FUND I-B LP 5,483.
TOTAL NONALLOCABLE 40,442.
NET INTEREST EXPENSE 40,442,

ATTACHMENT 11

AMOUNTS PAID OR SET ASIDE FOR CHARITABLE PURPOSES

AMOUNTS PAID FROM CURRENT YEAR'S INCOME
WHITEHALL STREET RE XI LP
WHITEHALL STREET GLOBAL REAL E
GGC CAPITAL OPPORTUNITY FUND L
BC PTRS X
SOLAMERE FOUNDERS FUND I-B LP

w
NN WwWw

=
[N

TOTAL PAID FROM CURRENT YEAR'S INCOME

'_l
(@)
(V)

ATTACHMENT (S) 9,10,11




THE ANN D. ROMNEY BLIND TRUST —

EXPLANATION OF INCOME AND DEDUCTIONS

ATTACHMENT 12

OTHER DEDUCTICNS SUBJECT TO THE 2% FLOOR

NONALLOCABLE:
CCG INVESTMENTS BVI, LP 950.
CCG INVESTMENT FUND, LP 21,482.
ABRY BROADCAST II 215.
BC INV 1.
BC INV. VI 63.
BC PTRS IV 11.
BC PTRS VI 53.
BCV PTRS 28.
BCIP 422.
BCIP I 218.
BCIP II - D (OTHER) 4.
BCIP III 147.
BROOKSIDE CAP INV, LP 1,261.
BROOKSIDE CAP INV, INC. 9.
BCIP II 3,646.
GS 2002 EXCHANGE PLACE FUND LP 27,486.
GS CAPITAL PARTNERS 2000, L.P. 7,062.
GS CAPITAL PARTNERS ITII, L.P. 175.
GS HEDGE FUND PARTNERS LLC 82,908.
WHITEHALL STREET RE IX LP 308.
WHITEHALL STREET RE XTI LP 174.
WHITEHALL STREET RE XITI LP 20.
WHITEHALL STREET RE XIITI LP 2,555.
GS HEDGE FUND PARTNERS ITI LLC 38,862.
BC PTRS VIII S.
BC PTRS VIII-E 3.
GOLDEN GATE CAPITAL INV. FUND 10,249.
GOLDEN GATE CAPITAL INV. FUND 3,804.
GOLDEN GATE CAPITAL INV. II (B 555.
GGC INV. II-A ADJUNCT (BVI) LP 65.
D3 FAMILY BULLDOG 14,114.
BC PTRS 1IX 11
GGC INVESTMENT ANNEX FUND IT, 2,025,
WHITEHALL STREET GLOBAL REAL E 3,018.
BC PTRS EUROPE III 1.
SANKATY COPS INV IV 1.
SANKATY COPS INV (OFFSHORE) IV 1.
GGC CAPITAL OPPORTUNITY FUND L 1,479,
BC PTRS X 31.
BC PTRS ASIA 2.
BCV PTRS 2007 1.
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EXPLANATION OF TNCOME AND DEDUCTIONS

ELLIOTT ASSOCIATES

CCG INVESTMENTS BVI, LP - SUSP
SOLAMERE FOUNDERS FUND I-B LP

GOLDMAN SACHS
TOTAL NONALLOCABLE

TOTAL DEDUCTIONS SUBJECT TO 2%
LESS: 2% FLOOR LIMITATION

NET OTHER DEDUCTIONS SUBJECT TO 2%

FLOOR

FLOOR

ATTACHMENT 12 (CONT'D)

2,699.
-814.
90,219,
142,417.

458, 54¢6.

458, 546.

0

458,546.
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TAX-EXEMPT INCOME (GROSS)

RESIDENT TAX-EXEMPT INTEREST
GS HEDGE FUND PARTNERS LLC
GS HEDGE FUND PARTNERS II LLC

TOTAL RESIDENT TAX-EXEMPT INTEREST

NONRESIDENT TAX-EXEMPT INTEREST
GS GLOBAL OPPORT. FUND LLC
GS HEDGE FUND PARTNERS LLC
GS HEDGE FUND PARTNERS II LLC
SOLAMERE FOUNDERS FUND I-B LP

TOTAL NONRESIDENT TAX-EXEMPT INTEREST

TOTAL TAX-EXEMPT INCOME

ATTACHMENT 13

13.
6.
19.
153.
210.
97.
2.
462.
481.

ATTACHMENT 13
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