SCHEDULE |
CITY OF SAN DIEGO

SUMMARY BY INVESTMENT CATEGORY
POOLED INVESTMENTS
March 31, 2008

COST OF % OF MARKET VALUE
CATEGORY INVEST HELD TOTAL INVESTMENTS
INTEREST EARNING INACTIVE
CASH DEPOSITS
LOCAL AGENCY INVESTMENT FUND $23,794,309.96 1.3% $23,794,309.96
TOTAL INACTIVE DEPOSITS $23,794,309.96 1.3% $23,794,309.96 WEIGHTED AVG DAYS TO MATURITY 422
SECURITIES AVERAGE YIELD THIS PERIOD 651%
NEGOTIABLE CERT OF DEPOSIT $0.00 0.0% $0.00
NON-NEGOTIABLE CERT OF DEPOSIT $5,000,000.00 0.3% $5,000,000 00
U S. TREASURY SECURITIES 692,318,828.48 38.7% 714,364,687 50 AVERAGE YIELD LAST PERIOD 5 54%
U S. AGENCIES 870,640,494.18 48.6% 885,768,437.50
REPURCHASE AGREEMENTS 16,158,222.00 0.9% 16,158,222.00 END OF PERIOD YIELD 366%
COMMERCIAL PAPER 113,659,301.40 6.4% 114,510,037.50
CORPORATE NOTES 68,849,760.50 3.8% 70,411,219.50
TOTAL SECURITIES $1,766,626,606.56 98.6% $1,806,212,604.00
TOTAL DEPOSITS & SECURITIES: $1,790,420,916.52 100.0% $1,830,006,913.96

REVERSE REPUR AGREEMENTS

NET INVESTMENTS:

0.00

$1,790,420,916.52

000

$1,830,006,913.96

THESE INVESTMENTS ARE IN CONFORMANCE WITH THE CITY'S INVESTMENT POLICY, AND ARE SUFFICIENTLY LIQUID TO MEET THE CITY'S EXPENDITURE REQUIREMENTS FOR THE NEXT SIX MONTHS
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CITY OF SAN DIEGO

INVESTMENT STATUS SUMMARY

BY FUND TYPE
March 31, 2008

COST OF % OF

CATEGORY INVEST HELD TOTAL

POOLED INVESTMENTS: $1,790,420,916.52 82.6%
BOND/NOTE FUNDS INVESTED BY TREASURER: $377,203,146.28 17.4%
BALBOA 1996 SERIES A 0.00 0.0%

FIRE & LIFE SAFETY 2002B 145,053.00 0 0%

PFFA WATER 2008A NOTE- CONSTRUCTION 149,751,226 77 6.9%

PFFA WATER 2008A NOTE- COST OF ISSUANCE 206,876.07 0.0%
SEWER NOTE COST OF ISSUANCE 2007 0.00 0.0%
SEWER NOTE CONSTRUCTION FUND 2007 36,136,381 73 1.7%

TAX REVENUE ANTICIPATION NOTE 66,123,614.38 3.1%
WATER 2007 NOTE 4,564,871.44 0.2%

OTHER CITY AGENCY BOND PROCEEDS

TOTAL INVESTED FUNDS:

120,275,122.89

$2,167,624,062.80

5.6%

100.0%

SCHEDULE Il

MARKET VALUE
SECURITIES HELD

$1,830,008,913.96

$380,133,162.27
0.00

145,053.00
149,843,400.34
206,928.75

0.00
36,216,495.40
66,804,935.63
4,574,000.00
122,342,349.15

$2,210,140,076.23
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Security Type

US Treasury 8l

US Treasury Note
US Treasury Note
US Treasury Note
US Treaswy Hate
US Treasury Note
US Treasury Note
US Treasury Note
US Treasury Note
US Treasury Note
US Treasury Note
US Treasury ote
US Treasury Note
US Treasury Note
US Treasury Note
US Treaswry Mote
US Treasury Note

US Agency
US Agercy
US Agency
U35 Agency
US Agerscy
US agency
US Agency
US Agenty
US Agency
US Agency
US Agency
US Agency
US Agency
US Agency
US Agency
US Agency
US Agency
U5 Agency
US agency
US Agency
U5 Agency
US Agency
S Agency
US Agency
US agency
US Agency
US Agency
US Agency
US Agency
us Agercy
US Agency

Local Agency investment Fund

'aper
Non-Negohable Certficate of Deposd

City of San Diego -~ Pooled Investment Fund as of March 31, 2008

US Treasury
US Treasury
US Treasury
US Treasury
US Treasury
US Treasusy
US Treasury
u§ Treasury
US Treasury
US Treaswy
US Treasury
US Treaswry
U$ Teeasury
US Treasury
US Treasury
US Treasury
US Treasury
Treasary Totsd

Federal Mome Loan Morfyage Corparaban
Federal Home Loan Bank

Federal Home Loan Moctgage Corporation
Federal Matonal Morgage Assonaton
Federal Hame Loan Mongaga Corporabion
Federal Home Loan Bank

Federal Horne Loan Bank

Federal Natonal Margage Assonalion
Federal Home Laan Morigage Carporatian
Federal Home Loan Bank

Federal Home Loan Marigage Corporakan
Federal Natonal Mongage Assotiabon
Fedetal Natonal Morigage Assoc1atan
Feoeral Nakonal Monigage Associabon
Fedaral Horme Laan Morgage Corporation
Federal Home Loan Bank

Federal Home Loan Bank

Federal Home Loan Bank

Faderal Home Laan Morigage Corporabon
Federal Horne Loan Mortgage Carporaton
Federal Home Loan Bank

Federal Home Loan Mortgage Corporaton
Feteral Famm Credi Bam

Federal Nabonal Mortgage Assoctalion
Frderal Mome Loan Bank

Federal Home Loan Morgage Corporatan
Federal Home Loan Bank

Federat Farm Credit Bank,

Federal Home Loan Morigage Carporaion
Federal Home Loan Mongage Corporaton
Federal Navonal Morigage Assocaban

i §. Agency Total

Cakiornia State Ppol
Cvermght Repa

USAF a
UBS Finance
Tayota Motor Credit Corporatian
General Electx Capial Corporation
Neghtxrhood National Bank CDARS

Repo, BA's, CD's, CP, LAIF, Funds Totat

frvent No

Sec. Descrpiion
71722 TB-99 378.G54-07
80175 TH-99 558.EVB.39
60266 TH-98 125-£VB-83
71049 TN-90 79761828
71048 TN-100 469-FES42
70820 TN-98 876-GT1-83
71058 TN-100 125-GY0.83
70291 TH-100 383-FRO-4Q
70376 TN-101 108-FPO40
T0684 TH-100 357-FPO-38
71268 TN-100 132.HDS-83
T1270 TR-100 132-MDS5-83
71782 TN-99 833-HUT-5
71781 TN-99 99504742
TOB17 TN-99 063-GR5-43
70600 TN.89 000.£85-05
71162 TN-100 351-B55.05

70822 tmedee0-04-18-08.08
0707 FHLBLTO-99 9735
71313 FRE-DN-97 873-WO01-39
0952 hretn o 05-15-08-423

70853 fmedn o 05.27-08-38
71278 FHLB-ON-87 912-XM6-43
71423 FMLB-ON-87 972.X77-38
71060 Ingn 0.08-30-08.05

71424 FHILMC-ON-97 801-YX543
71741 FHLB-DN.88 879-G86-05
71740 FHLMC-DN-98 944-G80-39
716685 FNMA-DN-98 710-330-07
71679 FNMA-ON-88 722-130-29
71631 FNMA.DN-88 484-N92.07
71767 FRE-DN-88 507-186-07
71489 FHLB-DN.-96 290-U56-07
71680 FHLB-ON-98 U74.AVE.07
71604 FHLB-CCOS08-100 DO-5Y1-07
60473 FHLMC-89 934-AE9-05
70208 FHLMC-100 804-AE9-40
60474 FMLB.99 875-LGO-05
52783 FHLMC-100-PE1-78
71323 FFCB.101 218.8Q4-42
71586 FMMA-99 750-MV1.83
71728 FHLB-100 500-5C2-07
71715 FHLMC.99 755-BM1.26
52717 FHLB-100 374-UUR2-87
71658 FFCB-50 724-WG1.48
70240 FHLMC-102 952.EW0-41
70241 FHLMC.102 S44-EW0-41
71668 FNMA-9G 710-PG1-07

48819 LOCAL AGENCY INVESTMENT FUND
71787 REPURCHASE AGREEMENT ACT- 360
73783 CP-RAGOUSA-9Y 993-D14-38

71784 CP-UBSFINGS 993-012.38

71312 CR.TOYCC-97 722-DU7-24

71518 CP-GECL-97 4492-KA4-73

71750 NNCD-CDARS-100 00-04

Coupon
1274
45
45
435
4875
4875
4625
4875
4875
4875
4

4
175
175
45
425
425

4 985
512%
422
49
4973
413
401
485
388
2m
21
218
218
214
202
arz
2168
2715
525
325
525
4 625

25
2373
2375

45

5875
5875
275

496
245
248
235
453
341
ivg

Waturily cUsP
271172008 212705654
21572009 B1262BEVE
2115/2009 912828EVE
V72008 91282BGLB
51572009 912828FES
573172008 $12828GT1
773472008 81282806YC
B/15/2009 912828FP0
1572000 512828FPD

A1/2010 S12828HU7
/1572010 912828GR5
144572011 912828885
1/15/2011 B1782BESS
38.67%

47182008 343396VT7
4/24/2008 3123XKLTO
4/728/2008 313395WIH
5/16/2008 313585WXE
52772008 1339627
53072008 313384XME
61172008 M12IBAXTT
8302008 313588YU3
71372008 312296YXS
8/22/2008 313384505
9/22/2008 313306G80
10/A/2008 31358830
10/3/2008 143588130
11710/2008 313588NB2
121972008 313396786
12/2472008 313384158
120/2009 3133B5AVB
2/20/2008 3133XPSY1
5i24/2009 MITEAAES
572102009 3137EAAES
6/12/2008 I13IXFLGE
W28/2009 3128X4PR1
10/22009 313316804
492010 3130BAMVY
43072010 3132X05C2
5/28r2010 J1I7EABH1T
9/10/2010 3133XCUR2
V2011 HIMYWGT
AN2011 INJALEVR
V2172011 J1JAAEWD
471172011 31398APG1
48.61%

4172008

4/1/2008

4172008 T4GTIKD14

44172008 902620012
4/28/2008 BS233GD\7
1071072008 36858HKAL
3/20:2000

8.56%

Par
$20.000,000 00
$17,000.000 00
$15,000,000 00
$25.000.000 00
$50.000.000 00
$30.000,000 DO
$50.000,000 00
$20,000,000 00
$25,000,000 00
$50.000,000 06
$45,000,000
$45,000,000 00

$150,000,000 00
$30.000.000 00
330,000,000 00
$10,000.000 00
280.000,00¢ 00

$692,000,000 00

$20.000.000 00
$20.000,000 00
$25.000.000 00
$30.000.000 00
$25.000.000 00
$25.000,000 00
$45,000,000 60
350,000,000 a0
$30.000,000 00
540,000,000 00
$40,000,000 00
$25.000.000 00
$30.000,000 00
$31.,000,000 00
$25,000,000 00
526,000,000 00
$20,000,000 03
$15,000.000 00
$25,000 000 00
$60.,000,000 00
$25,000,000 00
$5,000.000 00
$20.,000.000 O3
$75,000,000 00
$25.,000,000 00
$35,000 000 00
$20,000.000 DO
$20,000,000 ¢
$10,000,000 06
$5,000,000 00
$25,000,000 00
$882,000,000.00

$23,794,300 06
$16,358,222 00
$35,000,000 00
$25.000,000 00
$25,000 000 00
$30,000,000 00
$5,000.000 00
$159,932,531.96

Boak
$19,875.724 44
$16.924.706 B3
114,858,750 00
$24.8949,218 75
350,234,375 00
$29,002 968 75
$50,062,500 00
$20,078,562 50
$25277043 75
£50,779.200 83
$45,050.765 63
$45 050,785 83

$189,750,743 50
$28.908,532 40
$29,718.750 00

$9.908,084 37
£80,281 250 00
$692,343,828.48

$19.105 455 44
$18,984 500 00
$24,458.312 50
$28,881 018 B7
$23.849,531 25
334,269,219 44
$44,087,725 00
$47.742402 75
$28,340 400 00
$39.501,744 44
$39.577 666 67
824,677 541 67
$20.516,683 13
$30.530.,081 67
$24.626,881 11
$25,035,485 87
$19,614,933 33
515,000,000 00
$24.983 500 00
$680.382.400 00
$24,968,750 00
$5.000,000 00
$20,285 8gz 22
§74.812,500 00
$25,153,088 19
$34.814,250 0C
$20,074 800 00
$19,644,500 00
$10,295,10Y 80
§5,147,200 00
$24.927 50000
$870,640,434.18

$23,794.300 96
$16,188,222 00
$34.997 579 17
24,858,308 06
524,420,604 17
320,232,750 00
35,000,000 00
FI58, 647, 832.36

Marhnt Value

$1D.862.500 00 SUNGARD
$17,430,312 50 SUNGARD
215,278,687 5D SUNGARD
$25.734,375 00 SUNGARD
451 828,125 00 SUNGARD
$31,341,750 00 SUNGARD
152 031,250 00 SUNGARD
320,891,750 00 SUNGARD
$26,117,187 50 SUNGARD
352 234,375 00 SUNGARD
$46,617,187 50 SUNGARD
$46 617,187 50 SUNGARD
$150,375,000 00 SUNGARD
530,075,000 00 SUNGARD
$31.837.500 00 SUNGARD
$10,687.500 00 SUNGARD
$85.500,000 00 SUNGARD
BT14,264,687.50

$12.581.250 00 SUNGARD
$20 031,250 00 SUNGARD
524,968,750 00 SUNGARD
328,034,375 00 SUNGARD
524,029,687 50 SUNGARD
$34.901,562 50 SUNGARD
$44.817.187 50 SUNGARD
348,750,000 00 SUNGARD
$29.840 625 00 SUNGARD
$38.812.500 00 SUNGARD
£39.812,500 00 SUNGARD
$24.742.187 50 SUNGARD
$29.690.825 00 SUNGARD
330,622,197 50 SUNGARD
324 840625 00 SUNGARD
$25.618.125 00 SUNGARD
$19.681,250 00 SUNGARG
$15,023,437 50 SUNGARD
325,835,837 50 SUNGARD
$62,006.25¢0 00 SUNGARD
$25,875.000 00 SUNGARD

$5,171.875 00 SUNGARD
$20,843,750 00 SUNGARD
$74,304,687 50 SUNGARD
325,008,062 50 SUNGARD
$35,021.875 00 SUNGARD
§20.850,000 00 SUNGARD
$20,156.250 00 SUNGARD
$10.767.500 00 SUNGARD

$5,39.750 00 SUNGARD
§24,984,375 00 SUNGARD

F885,763.437 50

$23,794,300 96 BOOK
§16.158,222 00 BOOK
$35.000.000 00 SUNGARL
$25.000,000 00 SURGARD
$24,348,437 50 SUNGARD
$29.561,600 00 SUNGARD
$5,000,000 06 UPRICE
3759 462,569 46

Price Source


http:CP-UBSFIN.99
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Security Type

Medum Term Note
Medmm Term Note
Medasm Term Note
Medwm Term Note
Medium Term Note
Medium Term Note
Medwm Term Note
Medium Term Note

City of San Diego - Pooled Investment Fund as of March 31, 2008

lssuer

HSBC Finance Corporatian

Credn Swisse FB USA

Wachgvia Corporabion

Iinots Tool Works.

Wetts Fargo Bank

WalkMean

Wal-Marl

Generd Electne Capatal Carporaton
Carparate MTN's and Other Notes Tolal

Grand Total

invst No.

70437 MTN-H5SBC-B8 207-KF0-40
70290 MTN-CS-87 07-AL7-41
70300 MTN-WB-86 655-AD4-40
70328 MTN-ITW-101 587-AE9-43
70301 MTN-WFC-85 291-FO9-41
10279 MTN-WMT-105 033-BE2-40
70539 MTN-WMT.104 134-B8£2.83
70485 MTN-GE-100 226-231-42

Sec Desenption

Coupon

4125
38715
3625

575
1125
5875
5875

525

Maturity CusIp

12/1572008 441912KF0
1715/2009 22541LALT
21772008 J20G03A04

- Y2008 45230BAE0

44172009 B49746FQ9
B1072009 §311420E2
8/1072009 931142BE2

10/27/2009 36862GZ31
285%

100%

Par

$5,000 000 00
$10,000,000 00
$10,000,000 00

39,150,000 00
$10.000,000 0O
$10.000.000 00

$5,000.,000 00
$10.000,000 00
$89,150,000.00

$1,803,102,531.98

Book

$4.910,350 00
$8,707,000 60
$9,665,500 00
48,205,210 50
$9.535,100 00
$10,502,300 00
$5.206,700 00
$10,022,600 00
$68,849,760,50

$1,790,420,916 52

Markel Value Prica Source
$4,897,656 25 SUNGARD
39,996,500 00 UPRICE
$9.966.500 00 UPRICE
$9,381,768 50 UPRICE
55,894,800 00 UPRICE

510,564,082 50 SUNGARD
$5,282,031 25 SUNGARD

$10,325,500 00 UPRICE

$70,411,219 50

$1,830,008,913 98



