FINANCIAL TRUST coMpany INC AccT. || IEGEGNR
For the Period 6/1/11 to 63011

Adjusted Tax Cost Unrealized  Est. Annual Income
Price Quantity Value Original Cost Gain/Loss Accrued Interest Yield
Complementary Structured Strategies
JPM HARRAHS 14M CLN 08/20/11 100,34 10,000,000.00 10,034 000,00 8,793 061 66 240 538,34 T00,000.00 4 .44 %
INITIAL RATE 7.0% CPN 10,00:0,000.00 79,720.00
WHERE MAX RATE |5 7.0% PER ANMNUM
DD 7710
4562A0-2C-4 AA- /NR
Market Value
Recelvable
Trade Date Currency Amaunt Contract Current Market Market Value Unrealized
Settlement Date Counter Currency Counter Amount Rate Forward Rate Payable Gain'Loss
Foreign Exchange Contracis
CHINESE RENMINBI Jam. 13 11 CHNY 64, 200,000.00 6.420000 6.424098 5953 61929 (6,380.71)
US DOLLAR Jam. 1812 UsD {10,000,000.00) 10,000,000.00
CHINESE RENMINE| Jun. B 11 CNY 31,818,000.00 6.383600 §.382227 4.985,406.82 (14.593.18)
US DOLLAR Jum. 1112 UsD {5,000,000.00) 5.000,000.00
INDIAN RUPEE May. 11 11 INR. 457 ,000,000.00 45.340000 44 909547 10,175,987 46 96,587.37
US DOLLAR Aug. 1611 usD {10,079,400.09) 10,079,400.089
SINGAPORE DOLLAR May. 11 11 sSGD 12,679,500.00 1.22321 3 1.227547 10,320,133.26 38,425 53
US DOLLAR Aug. 1611 usD {10,280 707.73) 10,280,707.73
§356,484,146.83 $114,039.01

Total Foreign Exchange Contracts
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$35,370,107.82
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