FINANCIAL TRUST COMPANY INC ACC—

For the Period 4/1/12 to 4/30/12

Price

Quantity

Value

Adjusted Tax Cost

Original Cost

Unrealized  Est. Annual Income
Gain/Loss Accrued Interest Yield

Complementary Structured Strategies

JPY CALL CAD PUT
FX EUROPEAN STYLE OPTION
AUG 13, 2012 @ V6.

Klﬁ'ﬂ

JPY CALL USD PUT
FX EUROPEAMN STYLE OPTION
MAY 22, 2012 @ 81.

Kl ﬁ?ﬂ

JPY PUT CAD CALL
F¥X EURCPEAN STYLE OPTION
AUG 13, 2012 @ 83.25

JPY PUT USD CALL
FX EUROPEAN STYLE OPTION

MAY 22, 2012 ? 83,

MXN CALL UsD PUT
F¥X EUROPEAN STYLE OPTION
JUM 18, 2012 @ 12.585

MXM PUT USD CALL
FX EUROPEAMN STYLE OPTION
JUN18, 2012 @129
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0.01

0.02

0.02

0.02

(T60,000,000.00}

(405,000,000,00)

832,500,000.00

415,000,000.00

12,565,000.00

{12,900,000.00)

(75,186.54)

(73,498 87)

125,798,595

258220

3.022.41

(21,061.17)
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{411 436.90)

(26 500.00)

411 ,436.90

26,500.00

17,200.00

{17,200.00)

336,250.36

(46,998 87)

(285 638.35)

(23,917.80)

(14.177.58)

(3,861.17)
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