Portfolio Activity Detail - U S Dollar

INFLOWS & OUTFLOWS

FINANCIAL TRUST coMpany INC AccT. || IEGEGNR
For the Period 8/1/11 to 831711

Type Quantity Per Unit

Settie Date  Selection Method Description Cost Amount Amount

an Interest Income DEPOSIT SWEEP INTEREST FOR JULY @ .03% RATE ON 136.89
MET AVG COLLECTED BALANCE OF $5,372,503.07 AS
OF 0801111

an Interest Income CITIGROUF CAFITAL XIIl 7 7/8% PFD @ 0.492187 30,000,000 0.492 14, 765.61
PER SHARE (ID: 173080-20-1)

a3 Misc Disbursement LONG TOTAL RETURN SWAP 3,007, 792.80 USD (7,480.97)
MOTIONAL APPLE INC MAT FEB 03 2012 DEAL 6505432
SWAP RESET PAYMENT (ID: SWPBDH-AY-3)

a/8 Accrued Int Recd AMR CORP CV 6 1/4% OCT 15 2014 DTD 05/ 28/2009 1,000,000.000 0.02 19,618.06
(1D: 001765-BC-9)

a1o Corparate Interest CIT GROUP INC 1444 7% MAY 02 2016 JUN 15 2011 5,000,000.000 0.011 5347222
(1D 125581-FZ-6)

ans Accrued Int Paid BANK OF AMERICA CORP 8 1/8% PFD STK DEC 29 2048 1,000,000.000 0.02 (20.312.50)
DTD 04/30/2008 @ 87.65 JP MORGAN SECURITIES LLC 0.00
(BIDL) TRADE DATE 08/10/11 (ID: 060505-DT-8)

&M1e F¥ Fwd Contract SETTLE FORWARD CURRENCY CONTRACT BUY IMR SELL 457,000,000.000 (10,079,400.09)
USD CONTRACT RATE . 45340000000 TRADE 51111 10,069 40619
WALUE 81611 (ID: OINRPR-AA-8)

A [ Fi Fwd Contract SETTLE FORWARD CURRENCY CONTRACT BUY SGD SELL 12,679 ,500.000 (10,290 707.73)
USD CONTRACT RATE : 1.232131000 TRADE 51 1/1 10,553 937.07
WALUE 81611 (ID: 05GDPR-AA-5)

aM18e Fi Fwd Contract SETTLE FORWARD CURRENCY CONTRACT BUY USD SELL (457,000,000.000 ) 10,103,813.33
INR CONTRACT RATE : 45230000000 TRADE 8/09/11 (10,069 406.159)
WALUE 816M1 (ID: OINRPR-AA-8)
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