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FINANCIAL TRUST COMPANY INC May 01, 2004 - May 31, 2004
Swaps in Alphabetical Order continued
Esrimated
Descriplion Trade Dare Maturity Date Value LISD
INTEREST RATE SWAP - 255,416.00

10,000,000 HZD NOTIONAL 392014
REC:FIXED RATE 6.14% NZD SEMI-ANMNUAL
PAY FLOATING RATE MZD 3 MONTH

BANK BILL RATE ACTUAL/MIEGS
SWFPBDA-GW-5

MO Client

INTEREST RATE SWAP - 291 444,00
10,000,000 AUD NOTIONAL 3872014

REC:FIXED RATE 5.68% AUD SEMI-ANNUAL

PAY FLOATING RATE AUD 3 MONTH

BANK BILL RATE ACTUAL/IES

SWPBDA-GX-4

MWD Client

INTEREST RATE SWAP - 269,294.00
10,000,000 HZD NOTIONAL 392014

REC:FIXED RATE 6.11% MZD SEMI-ANNUAL

PAY FLOATING RATE MZD 3 MONTH

BAMK BILL RATE ACTUALIES

SWPBDA-GY-2

MO Client

CROSS CURRENCY SWAP - 381,766.00
10MM NZD NOTIONAL 6.51MM USD

MOTIONAL 392014 REC: FIXED RATE

6.26% NZD SEMI-AMNUAL PAY: FLOATING

RATE USD 3 MONTH LIBOR QUARTERLY

SWPBDA-HA-3

MWD Client
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