Foreign Exchange Contracts Summary

NET CURRENCY EXPOSURE SUMMARY

Value

in Currency

CHINESE REMNMINEI Gd, 200, 0:00.00
INDIAN RUPEE 457 ,000,000.00
US DOLLAR {19,948 345 62)

Foreign Exchange Contracts Detail

FINANCIAL TRUST coMpany INC AccT. || IEGEGNR
For the Period 2/1/11 to 272811

Market Value
Receivable
Trade Date Currency Amount Contract Current Market Market Value Unrealized
Settlemant Date Counter Currency Counter Amount Rate Forward Rate Payable Gain'Loss
Speculative
AUSTRALIA DOLLAR Dec. 910 AUD 2.500,000.00 81.5640000 83.264392 2,540,937 40 49.570.75
JAPAMNESE YEN Mar. 14 11 JPY {204,100,000.00) 2,491 388 65
AUSTRALIA DOLLAR Dec. 1310 AUD 2,500,000.00 82.159600 83.264352 2,540 937 40 33,714.38
JAPANESE YEN Mar. 14 11 JPY (205,399,000.00) 2,507,223.02
AUSTRALIA DOLLAR Jam. 311 AUD 2,500,000.00 82 480000 83.264302 2,540,937 .40 23,936.90
JAPANESE YEN Mar. 14 11 JPY (206,200,000.00) 2,517,000.50
AUSTRALIA DOLLAR Jan. 411 AUD {7 .500,000.00) B1.5T0000 B3.264302 7467 691,49 {185,120.71)
JAPAMESE YEN Mar. 14 11 JPY 611,775,000.00 T.622812.20
CHINESE RENMINBI Jam. 13 1 CHY 64,200,000.00 6.420000 6424763 8,952 58589 (7. 413.11)
US DOLLAR Jam. 1812 UsD {10,000,000.00) 10,000,000.00
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