FINANCIAL TRUST COMPANY INC ACC

For the Period 4/1/12 to !!! |!

Adjusted Tax Cost

Unrealized  Est. Annual Income

Price Quantity Value Original Cost Gain/Loss Accrued Interest Yield

US Fixed Income

AMERICAN AXLE & MFG INC 103.50 2,500 ,000.00 2,587 50000 2815 625.00 (28,125.00) 196 875.00 701%
T 7i8% MAR 1 2017 32,812.50

CIT GROUP INC 100.25 2,500,000.00 2,506,250.00 2,306,250.00 200,000.00 175,000.00 6.594%
1444 7% MAY 02 2017 2479000

NRG ENERGY INC 101.25 1,000,000.00 1.012,500.00 1,001 ,500.00 11,000.00 76,250.00 7.35%
7 5/8% JAM 152018 22.451.00

DTD 07152011

SEQUOIA MORTGAGE TRUST 63.64 1,791 374.08 1,138 989,25 1,074,824 .43 65,164 82 20,058.91 8.77%
SER 2003-1 CL B1 FLOATING RATE 135,14

APR 20 2033 DTD 02/27/2003

BAMNC OF AMERICA FUNDING CORPORATION 3.3 2,508,251.38 1,587 93382 1,630,363 40 (42 ,420.58) 13,036.63 831 %
SER 2006-G CL 2A5 FLOATING RATE 185,54

JUL 20 2036 DTD O7/31/2006
MDRP 103.62 2,000,000.00 2.072,400.00 2,081,180.56 (8,780.56) 162,500.00 7.82%
8 1/8% PFD STK DEC 29 2048 T4.930.00

DTD 04730/2D08
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