FINANCIAL TRUST coMpany INC AccT. || IEGEGNR
For the Period 3/1/11 to 3/31/11

Adjusted Tax Cost Unrealized  Est. Annual Income
Price Quantity Value Original Cost Gain/Loss Accrued Interest Yield

Complementary Structured Strategies
JPM HARRAHS 14M CLN 08/20/11 101.21 10,000,000.00 10,121,000.00 8765 917.73 355 08227 T00,000.00 4 .44 %
INITIAL RATE 7.0% CPN 10,00:0,000.00 21,380.00
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 B 442387 8,965 250.40 (34, 7459.60)
US DOLLAR Jam. 1812 UsD {10,000,000.00) 10,000,000.00
INDIAN RUPEE Feb. 1511 INR. 457 ,000,000.00 45160000 44 S00BET 10,175,982.89 27563627
US DOLLAR May. 18 11 UsD {9,900,348.82) 9,900,348 62
SINGAPORE DOLLAR Mar. 3 11 SGD 6,333,500.00 1.266700 1.260401 5,024 988.08 24 988.08
US DOLLAR May. 18 11 usD {5,000,000.00) 5.000,000.00
SINGAPORE DOLLAR Mar. 911 sSGD 5,346,000.00 1.269200 1.260401 5,024 905 .55 34,905 .56
US DOLLAR May. 18 11 usD {5,000,000.00) 5,000,000.00
§30,201,126.93 $300,780.31

Total Foreign Exchange Contracts

J.PMorgan
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$28,900,346.62
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