FINANCIAL TRUST COMPANY INC ACCTF
For the Period 1171711 &

Market Value
Receivable
Trade Date Curmency Amount Contract Current Market Market Value Unrealized
Seftlemnent Date Counter Currency Counter Amount Rate Forward Rate Fayable Gain/Loss
Foreign Exchange Contracts
CHINESE RENMINBI Jam. 131 CNY 64,200,000.00 6.420000 6.3685290 10,085,936.71 85,836.T1
US DOLLAR Jam. 1812 usD {10,000,000.00) 10,000,000.00
CHINESE RENMINBI Jun. B 11 CNY 31 .818,000.00 6.363600 5.376461 4989 91515 (10,084.85)
US DOLLAR Jun, 1112 usD {5,000,000.00) 5.000,000.00
CHINESE RENMINEI| Qct. S 11 CNY {64,200,000.00) §.381500 6.355200 10,080,330.64 (25,606.07)
US DOLLAR Jam. 1812 UsD 10,080,330.64 10,085,938.71
CHINESE RENMINEI Cct. 511 CHNY {21,818,000.00}) 6.354500 5.376461 498363223 (6.282.92)
US DOLLAR Jum. 1112 UsD 498363223 498991515
INDIAN RUPEE Sep. 71 INR. 457,000 ,000.00 45 421000 52171000 8.750 488.09 {1,085,194.27)
US DOLLAR Dec. 911 usD {9 844 652 36) 9,644 582 36
INDIAN RUPEE Sep. 1911 IMR {457,000,000.00) 45700000 52171999 0,383 ,983.57 624,405.48
US DOLLAR Dec. 911 UsD 9,383,98357 8,750 488.09
SINGAPORE DOLLAR Sep. 711 sGD 12,679,500.00 1.206580 1.281241 9,695 26463 {612 ,363.06)
US DOLLAR Dec. 911 uUso {10,508 627 69) 10,508,627 68
SINGAPORE DOLLAR Mov. 211 sGD 3,183,000.00 1.273200 1.2810489 2484 681.86 (15,318.14)
US DOLLAR Feb. 612 Uso {2,500,000.00) 2.,500,000.00
SINGAPORE DOLLAR Sep. 1911 S5GD {12,679,500.00) 1.265700 1.281241 10017,776.72 121.512.08
US DOLLAR Dec. 911 UsD 10,017, 776.72 9,896 26463
Total Foreign Exchange Contracts $70,662,009.60 ($922,905.03)
§71,684.914.63
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