WinSCP is reversing the file names when I log into a Linux box and try to create a link. I am using the SFTP protocol. 
I try to create a link using WinSCP. The server uses Linux. The existing file is qatest1.ppk. This is what I see on the screen.
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However, when I run strace, this is what I see:

In separate window on that server:

[root@server]# strace -e trace=symlink -p `pgrep -f sftp`

Process 19946 attached - interrupt to quit

symlink("/chroot/home/cli/ptamas/peterdemo1", "qatest1.ppk") = -1 EEXIST (File exists)

This indicates that /chroot/home/cli/ptamas/peterdemo1 exists, but it does not exist.

I look for the files:

[root@server]# ls -l qatest1.ppk

-rw-r--r-- 1 ptamas wheel 398 Dec 30 11:33 qatest1.ppk

[root@server]# ls -l /chroot/home/cli/ptamas/peterdemo1

ls: cannot access /chroot/home/cli/ptamas/peterdemo1: No such file or directory

If I use an sftp session from another linux box, it works fine.

sftp> ln qatest1.ppk peterdemo2
[root@server]# ls -l /chroot/home/cli/ptamas/peterdemo2

lrwxrwxrwx 1 ptamas wheel 11 Jan 14 14:00 /chroot/home/cli/ptamas/peterdemo2 -> qatest1.ppk
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