SCHEDULE |
CITY OF SAN DIEGO
SUMMARY BY INVESTMENT CATEGORY
POOLED INVESTMENTS
December 31 2008

COST OF % OF MARKET VALUE
CATEGORY INVEST HELD TOTAL INVESTMENTS
INTEREST EARNING INACTIVE
CASH DEPOSITS:
LOCAL AGENCY INVESTMENT FUND $24,395,380.06 1.2% $£24,395,388.06
TOTAL INACTYIVE DEPOSITS: $24,395,388.06 1.2% $24,395,308.06 WEIGHTED AVG DAYS TO MATURITY 473
SECURITIES: AVERAGE YIELD THIS PERIOD 497%
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 AVERAGE YIELD LAST PERIOD: 4.20%
U.S. TREASURY SECURITIES 979,933,814.88 49.0% 998,168,562.50
U.S. AGENCIES 807,811,930.33 40.4% 823,895,034.69 END OF PERIOD YIELD: 246%
REPURCHASE AGREEMENTS 13,389,939.00 0.7% 13,389,939.00
COMMERCIAL PAPER 69,779,479.16 3.5% 69.584,151.38
CORPORATE NOTES 98,942 .219.16 4.9% 99,800,040.95
TOTAL SECURITIES: $1,974,857,382.51 88.8% $2.005,945,728.62
TOTAL DEPQSITS & SECURITIES: $1,999,252,770.57 100.0% $2,034,341,116.58

REVERSE REPUR. AGREEMENTS

NET INVESTMENTS:

0.00

$1,999,252,770.67

0.00

$2,034,341,116.58

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
December 31. 2008

CATEGORY

SCHEDULE #

POOLED INVESTMENTS:

BOND/MOTE FUNDS INVESTED BY TREASURER:
BALBOA 1998 SERIES A
FIRE & LIFE SAFETY 20028
PFFA WATER 2008A NOTE- CONSTRUCTION
PFFA WATER 200BA NOTE- COST OF ISSUANCE
SEWER NOTE COST OF ISSUANCE 2007
SEWER NOTE CONSTRUCTION FUND 2007
TAX REVENUE ANTICIPATION NOTE
WATER 2007 NOTE
OTHER CITY AGENCY BOND PROCEEDS

TOTAL INVESTED FUNDS:

COST OF % OF MARKET VALUE
INVEST HELD TOTAL SECURITIES HELD
$1,999,252,770.57 $0.3% $2,034,341,116.58
$215,249,482.25 8.7% $216,635,983.32
0.00 0.0% 0.00
230,457 .47 0.0% 231,000.00
96,387,328.69 4.5% 98,834,5627.29
.00 0.0% 0.00
0.00 0.0% 30.00
11,950,337.05 3.5% 11,957 546.80
0.00 0.0% 0.00
0.00 0.0% 0.00
104,681,355.04 4.7% 105,512,809.23
$2,214,502,252.82 100.0% $2,250,977,099.90
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Secunty Type

US Tressury Bl

US Tonaury BY

UR Treasury BA

US Treusury Nole
US Tiedsury Nota
US Treanury Nots
US Treasufy Nols
US Tressury Bl

US Treasury Nada
US Tiaawwy Naig
U5 Trassury Nots
US Traasury Note
U8 Treasury Nods
US Treesuty Mot
US Troasuy Hate
US Treasury Note
US Treasury toto
US Treosury Naie
US Troasury Nota
US Trestary Nola
US Trepsury Nale
US Treasury Nots
US Troasury Note
LS Yreasury Nols
U§ Tromsory Nows
US Treosury Naie
US Yrassury Nola
US Treasury Nola
U Treasury Nodo
UB Treasury Note
US Trogoury Nota
US Treasury Note
US Troasury Note
US Troasury Note

US Agency
UBS Agency
US Agancy
US Agancy
US Agency
US Agency
US Ageacy
US Apercy
US Agaogy
US Agancy
US Agency
US Aganty
U§ Aganey
U8 Agency
US Agsncy
US Apency
US Agsncy
US Agoncy
US agency
US Agency
U3 Agancy
US Aganty
US Agency
US Agancy
US Agency

City of 8an Diego -- Pooled Investment Fund as of December 31, 2008

tasuer
US Yesasury
S Trassury
S Tressuy
LS Trosauy
US Tenasusy
US Tepaswy
US Transury
US Trapsury
uS Trgasury
Us Treasury
US Teeasury
US Treasury
US Teaasury
US Traasury
US Tiaasury
US Treasury
US Transury
US Traasury
US Yraassy
US Teaosury
US Treasury
U8 Temnswy
US Treasury
US Trassury
US Trassury
US Traasury
US Yraauxy
US Treasury
US Treasury
US Trassury
US Troasury
U5 Troasury
US Tracsury
US Troasury
Yrepaury Yotal

Federnt Famm Ui Bank

Fedetal Home Loan Bank

Encdaral N s Mortgngn A tors
Faderr! MNisbosl Morgagn A Soeston
Facersl Naumnal Moigagh As somaston
Federel Homid Losn Bank

Federal Home Loan Bank

Fooassl Honte Logn Bank

Federal Hame Loan Motgags Comorsion
Foderal Navonal Mongaae Assacshon
Fodomi Nabonal Morlgags Associaton
Fodernl Homa Loan Moagaga Caxparalon
Fedarat Homa Loan Moagega Comporiian
Fedarg Homa Loen Bark

Fedbral Nesonal Monpsge ASSooanen
Fedew! Homa Loan Mongaga Corpormlon
Fodnrad Home Logn Morigape Coporbon
Federal Faren Croot Bank

federal Home Loaa Mangage Canporaton
Fodorad Homae Laan Mongana Compacaslon
Federnd Home Laans Metgags Comorabon
Faoeral Hivne Loan Bank

Fotnrn Hatonal Morigago AL300n600
Fadoral Horog Loan Bank

Foaersi NoUME! Iongaga Associalion

tnvat Ko,

2254 TR.98.601.087.07

72384 TB.00 46900543

72155 TR.97.876-528.42

74815 TN.102 4330V 79
72114 TN-101 300-CV007
T1268 TH- 100 132-HDS-E3
71270 TH-100 132-HD5-83
73334 789D 17254407

#2434 TN-103 835.FX3.79
79785 TNGS IS HUT-42

72598 TH-100 425-HUT-78
7858 TN-00 B34 107

11907 THN-§9.500-HX 107

72382 TN-102.108-HX. 170
71880 TNA100.015-JA8-79
72437 TN-102 802 JRG-43
720835 TN-10D 848-J0E-78
72078 YN0 B25JCEH7
72400 TN-103 117-JC5-28
72188 TH-80 977-0106-07

72436 TH-102 88B.JJ0. 7%
FZI0E TH-100 51105058
72308 TH-100 476-JL6-05
T2338 TH-83 021PE.70

72404 TH-100 224- 18007
72488 TH-100 387-450-38
70600 TH-88 090-E85-05

71162 TH-100 351.£55-05
72115 TN-105.B40-FNST0
73174 TH-105.081-FUS.30
72407 YA 18450538
72421 TN BS1-JUS07
12381 YN-103 B0S-J04-70
72401 YA 103 B804 104.79

Te971 FFCE-100 873-NF6-22
74640 FHLE-DN-OB 074-AVEG]
72264 FNMA-DN-03.057.888.43
22461 FNMA-DN-8B.576-CK7-07
72162 FNMA-DN-08 426-D6507
71801 FHLE-OM 98 035-DPE.0F
12134 FHLB-DH.H8 8858 0W0.07
T218% FHUBDN-SE 320-026.38
TIHR0 PR DN-BE Bed-£1438
TLXG FNMON-80.857-EL3D7
72280 FNR-DNGE 454 F 2828
200 FREAIN.G8 648-G8 105
T248 FREDH.GF 94568138
72248 FHLB-99.990.-RHE-44
723837 FRM-ON-98.830-KKp-38
72337 FRE-DN-Q7 42815848
52783 FrLMCH00-PBY-78
713323 £FCE-1D1 218-B04.42
72481 FHLMC00 D0-BJ0-83
72243 FHULMC-100 87846305
72251 FrLMT 09 §58-BG3-30
71838 FHLB-RO S08-UZE-RY
T{BEE FNMA-99 F20-SCT-42
7018 FHLB-O9 BBS-N22.07
T23E8 FNMA-102 OBI-YNT-D7

See. Descriplon

Loupan
¥ 708
0761
2103
3375
3375

4

4

1 25y
4625
L 78

§ 74
2125
212%
2125
2428
2675
2875
2878
24875
2¥5
2375
2

2

15
125
125
425
428
<875
45
75
$75
275
275

a7&
2166
2.85
2,848
278
2147
237
28

285
268
235
1.88

i 8
4625
$3%
2875
2878
275

a5
4325

Makusity CUsIF
72008 913785087
TA009 912705008
BATAO0H B12735528
W12009 9126260V0
S 1 ETH008 BAEECVO
WILZ008 Be2E7BMDS
SV SFEBHOS
2005 §12795844
1152009 DIRDIRFXI
32010 012828907
W00 S12828HU7
APMYIOI0 B12828HX
AADI0I0 §12828HXY
4302010 912828HX1
523172010 9128284A8
573172010 §12828049
B32010 9128204C5
SAAW2G10 91282B4C5
SAE2010 $1368204C8
832010 912820440
A532000 512828400
W0 81287805
A0 Di26280.8
1312030 91 26280P6
FUHYR00 942828050
YVAYAGI0 912838580
187014 G12B26ESE
WIE2019 BIZB2AESS
P20 B1ZBABFNS
BA0201Y §12B28F LB
147452011 BIBRBIUS
1H15201y e12828)Us
1073204 BI2A2BMGE
12043 B12828004

48.02%

V1572009 1A SNFE
122008 313385AVE
17262008 31356980886
22Tr2008 I13586CKT
V22005 3135800065
2772008 313588005
432004 3133830W3
452006 313385028
ST005 J1XIPIELY
A T20G9 J138BRELS
£4172000 313383FAS
STEN009 313397681
52372000 31239768
SOOO0L J1IINRRAHE
BI142008 313580105
A42008 3133H7LSE
SIEA J128X4PAY
2T 3133 1XBM
VIRYROUG 3128X8840
LIF01Y NYTEABCS
A3QG0 IITEARGY
S80I 3130V
THZAOW 31388ASCY
70182010 ITIIKANZY
8152010 J1ATeMYNT

Par
25,000,000 00
25,500,000.00
5,000,000 00
6,000,000.00
45.000.000.00
30,000,000 60
26.000,000 .00
30,600,000 00
25000.000.00
S0.000.000 00
10 GO0, 00G 00
30600000 00
32000,00000
20,600,000 00
40,000,000 00
25 000,000 00
30,600,000 OO
$0,000,000 00
25,000,000 O
55 000,000 00
100,000, 600,00
15.000.000.00
0,000 00000
30,000,000 04
48,000 000,00
180.080,000.00
15.000,000.00
5,000,000.00
870,500,000.00

26,600,000 00
20,000,000 00
25,000,000 00
37,329,000 00

3,000 0600.00
28,000,000 00
28,000,000 .00
27,486,000 00
24,600 000 00
25,000,008 (0
25,000 000 00
25,000.000.00
25,000,000 00
25,800,000 08
40,000,000 00
25,000,000 00

5,000,000 00
20,000.000.00
20.000,000.00
25,000,000 00
28,000,000 00
25,000,000 00
26,006,000 00
25,000,000 00
25,000 000 00

Bosk
24,650.388 89
29840 824 17
24,959 266 13
20,488 118 78

5085038 06

500684063
45 059 765 61
28 831,987 &0
26 03B B35 %0
%9 998,832 40
S0871E84 71
24960437 75
48,750 000 00
10,221 264 65
D00 AT &0
30 894 501 24
30,133 553 75
20,125 000 G0
4124587500
24,987,719 89
307028092
10051721 33
26,141, 11885
B4, 583 868 27

100,227 shn a7

15055358323

5,908 984 37
50, 175783 25
31757094 18
21070312 50
45 558 834 75
10,184,341 33
15,608,857 C6
5202006 24
$79.213,844.87

2B 1825000
1864493313
24754 473,37
36,797,180.33

2.952.802 50
24,308,488
467247917
27,078,826 80
247384110
24638305 58
2381354167
24662,197.50
24738277 78
28,156,000 20
139,452,000 60
24257.487.50

5.000.000 00
20,243,800 00
20,000,000 00
25455000 0
74 BBS.000.00
24.876.50C 00
24,882,250 00
24.871.2%.00
2581443740

Merkef Value

Price Source
24988750 00 SUNGD
75,953 125 00 SUNGD
25458812500 SUNGD
20 435000 00 SUNGD

5 106 250 00 SUNGD

£ 134,375 00 SUNGD
46, 2089 375 00 SUNGD
815,825 00 SUNGD
28,908,250 00 BUNGD
30,486 875 00 SUNGD
50 828,125 00 SUNGD
25583, 750 00 BUNGD
51,187 500 00 SUNGO
10,2372.500.00 SUNGO
30,905 375 DO SUNGD
30,909,375 00 SUNGD
21,068 760 00 SUNGD
0,712 %00 00 SUNGO
41,425 000 00 SUNGD
25,757 8512 50 SUNGD
3,808,375 80 SUNGD
10,753,125 00 SUNGD
25832812 50 SUNGD
£% 825 000 00 SUNGD

104,062,500 Q0 SUNGD
15,158,375 00 SUNGD
10,758,250 80 SUNGD
53,781,250 00 SUNGD
33,112,500 60 SUNGD
21,843,760 00 BUNGD
48,026,582 50 SUNGD
30,228,125 00 SUNGO
45 948 475 (0 SUNGO

5,315,825 00 SUNGD
$38,966,562.50

15,001,250 00 SUNGD
20 000,000 00 SUNGD
25 DO0,000.00 SUNGD
37,328.000.00 SUNGD

3.000,000.00 SUNGD
24 987 SBY 30 SUNGD
24,982 187 5 SURGD
27,480 405 68 SUNGD
24,892,187 50 SUNGD
24,992,387 50 SUNGOD
24,975,587 40 SUNGD
24,976,582 50 SUNGD
24,870,562 50 SUNGD
252720312 50 SUNGD
39,875,000 00 SUNGD
24,906 250,00 BUNGD

5,138,062 50 SUNGO
20.708,250.00 SUNGD
30,008 250 00 SUNGO
15,546 875 00 SUNGD
75,546,675.00 SUNGD
2567187500 BUNGD
26,785 8725 00 SUNGD
25,760,002 50 BUNGD
26,268 875 OD SUNGD
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Secuiity Type
US Agasey
US Agency
US Agenty
US Ageney
US Agancy
S Agency
US Agency
US Agency
US Agency
US Agancy

Local Agoncy Invesimant Fund
Repurchasa Agfeument
Commerual Paper (FOIC tasurea)
Cornmgresal Paper (FOIC (asured)
Commansdl Paper {FOIC nsuned]
Cammareal Papar {<DIC Insured)
Non-Nepouatie CDs

Meaum Yanm Note
Medwm Tam Nowe
Medum Term Nola
Madimn Term Nota
Moadnrm Torm Nota
Medamn Term Nole
Medum Term Mota [FDIC insured)
Medwm Yarm Nola (FDIC insured)
Medam Term Nota (FDIC insurea)
Meduem Tasm Nota [FOIC Insurma)
Meden Term MNata (FOIC Insured)
Medwum Yewn Nots (FOIC laswea)
Maanmn Terr Note (FOIC insured)
Medsum Teormn Nata (FDIC rswrod)
Medarm Temn Nodg (FDK uswed)
Madarn Term Nota (FOIC insuved)
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{sauer
Fodgrat Hamo Loan Bank
federn) Nobons! Mortgage Assorialion
Faderal Hame Loan Bank
Fudern! Home Loan Morigage Corpornbon
Foders! Homa Loan Mongege Comporalion
Fodaral Nabonal Mongage Assotigticn
Fpdarpd Facm Croddt Agnk
¥ edarnt Homa Loan Bank
Fadera Homn Loan Modgaga Comaraton
Fadergl Homn Lo Madgage Corparaton
.8, Agency Yola!

Calterea Slalo Pool

Ovemmghi Rapo

Clogroup Fundmg Inc

Ganeral Elscine Capaal Corp

Genws! Elporne Capal Corp

Ciiginue F undog Ing

Neighbomecd Nenonal Banx COARS
Rapo, BA's, CD's, CP, LA, Funds Total

Credil Sulase FB USA

3P Macgan Chese 8 Co
Wedls Faigo Benk

Amsncan Honos Fosncs
wal-Mar

wWaldar

Morgan Siankey

JP Morgan Chase & Co
Bank of Amanca NA

PHC Fundicg Cofp

Momen Stariey

JP Morgan Chass 8 Co
Crlgroup inc

General Elgmne Capiat Gomp
wWalls Fampo & Campany
Amencan Express Bank FS8
Corporaie MIN'3 and Other Noiss Tots!

Grand Tata)

frrval Ho., Sac, Descripdon
62777 FALB-100 374 UR2.87
72220 FNMA-D8 559-T25-43
12255 FHLB-99 880.0T3.07
72182 FHLME .90 762-BU22
72283 FHLMC B9 B5&-BVO-43
74852 FNMA-DTO403-100.00-PME 10
71844 FFUB-96.885-G4548
71953 FHLE-99 696-CWB-05
72135 FHLMC-0T0709-100.00.R48-1¢
72013 FHLMC-OYDI103-100 884-WLE-10

40819 LOCAL AGENCY INVESTMENT FUND
72483 REPURCHASE AGREEMENT ACT. 360

Y2432 CP-CEIGTD-80 863-NC8-43
72393 CP-GECLA.89 587-P09.23
72431 CP-QECCASY 543-UHA23
72428 CP-CFIGTO-08 436-Wa74d
71850 NNCO-COARS-100.00-04

38784 MTN-C5-87 07-AL7-41
T2420 MTN-IPM- 100 728.BM2-83
38765 MTN-WFT.95 391-FQ8-41
710820 MINMNDA-401 S26-UW)Y-3D
70273 MINWMT-105 DX3-BEZ-<6
70534 MYNIVMT-(04 104-BE2-83
72411 MTN.MS.3D D40-ARS-38
72428 MTN-JPM-89 H75-A06-83
72462 MTNBAC.100 00-AAB-0S
72455 MTN-PNC-69 820-AA 143
72454 MTN-MS-B8 91 1AF7-28
72412 MTN-IPM-G9 808 AAZ-83
72476 MTN-L-99 75200743
72427 MTN-GE-98 713-4D8-07
72435 MINWIFC .9 880-A5¢ .38
72430 MTN-AXP-99 §21-A00-43

Coupan
46
2878
3378
3128
2875
3
2628
376
4

53

277
001

D4
185
078
075
378

3878
is
3125
45
5875
6875
29
2628
17
1875
2
d125
2825
3

3
316

Magursity cusie
AA2010 313INCUR2
W 272010 A1I8RAY2S
/22010 113MNSCTI
102572010 11I7EABUZ
137232010 J137EABVD
4172014 31368APIME
4217014 I1A1YG4E
/2472001 2)IIXRCWS
TRA2011 3128X7R48
1R2012 3128XEWLSE

40417

/2005
AFUXE
(14272008 17314GNCY
2242008 3B181CPOB
T 772000 3848ICUHI
Q40008 17314GW47
3720/2009

L81%

152008 22501LAL7
WIE2009 4R625MH2
41172000 B49748FQ0
SRAA00R T2BE60UWY
BALGOS 8311428BE2
8102008 63) {42882
12/42010 B1257UAAB
12/472010 4B1247AD6
12232010 D6052AAAE
STUR SEEICAAL
Q221 81752UAFT
120472091 48124)AA2
1272041 VI23BVAAT
1UB201T IBWWIHADS
127011 $49744AAL
32872014 0288DHACKR

4.95%

100.00%

Per
20,000,000 00
26,000,000 80
35,000 00400
25,000,000 0D
15,000,000 00
8,000,000 o0
20,000,000 00
20,000,000 66
25,000,000 00
10,000,000 0

811,8Y48,000.00

24,185 288 08
13,368,835 0
25,000,000.00
13,000,600 63
25,000,000 0Q
10,000,000 00
5.000,000 00
112,785,217.08

10.000,000.00
4 .8987,000.00
6.375.000 00
15.000,000 00
10,000,000 60
7.000,000 60
5,000,000 00
5.000,000.00
5,000,000 00
§.000,000 00
5,000,000 60
5.000.000 00
5,000,000 00
5000000 60
5 000,000 00
5 000,000.00
98,272,000.00

1.883,375.321.06

Bogk
20,074,800,00
24.988.750.00
34,588, (x41.00
24.845,500 00
14.878.700.00
18,744,260 00
15 837 000 00
19,099 200 00
2604722222
10,065 400 00

807,811,920.02

24,365,389 06
13,386,933 00
24,660,433 23
9,958 750 00
24,845,037 50
8,843,850 33
6,000,000 00
142,584,806.22

8.961.767 07
4,908,067 22
6,314 B54 87
16,228,800 00
10.&K.300 O3
2.082.88G 00
<.997.000 00
4,998,750 00
5,000,000 D0
4,991,000 00
4,995 550 00
4.996,900,00
4,887,600 00
4995850 00
4.994.130.00
4,906,050 00
98,342,219.18

1.999,352,770,58

Market Value

2113760000 SUNGO
25,789,062 50 SUNGD
35,400,000 00 SUNGD
25,887,812 60 SUNGD
15,468,750 00 SUNGD
19,095.000 00 SUNGD
20 561,250 00 SUNGD
20,031,250 00 SUNGD
25.390.825 00 SUNGD
10.008.375 00 SUNGD
822,955,034.63

24,395,388 05 800K
13,286,835 00 800K
249857722 22 SUNGD
$ 691600 060 SUNGO
24.749,645.83 SUNGO
G.857 183 33 SUNGD
5 003,000 00 USERP
1v2,379,478.44

10,012,500 00 SUNGD
4,007 469 70 USERP
6,343,125 00 SUNGD
151124800 00 SUNGO
10,299,800 00 USERF
2,058 920 60 USERP
5,130,468 75 SUNGD
5,100,400 00 USERF
5.014,841 76 SUNGO
5,040,200 0 USERP
5011250 60 SUNGD
5,904 500 00 USERP
51585050 00 USERP
5,185,250 00 USERP
5,198 300.00 USERP
5033 843 75 SUNGO
$5,800,040.95

2,024,241, 116,58

Pdee Soureo


http:00,300.00
http:169.2.5Q
http:111,379,4".44
http:24.749.fA
http:4.006,000.00
http:4.976,700.00
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