SCHEDULE )
CITY OF SAN DIEGO
SUMMARY BY INVESTMENT CATEGORY

POOLED INVESTMENTS
May 31, 2009
COST OF % OF MARKET VALUE
CATEGORY INVEST HELD TOTAL INVESTMENTS

INTEREST EARNING INACTIVE
CASH DEPOSITS:

LOCAL AGENCY INVESTMENT FUND $39,666,571.24 1.8% $39,666,571.24
TOTAL INACTIVE DEPOSITS: $39,666,571.24 1.8% $39,666,571.24 WEIGHTED AVG DAYS TO MATURITY: a7s
SECURITIES: AVERAGE YIELD THIS PERIOD: 2.70%
NEGOTIABLE CERT OF DEPOSIT $0.00 0.0% $0.00
NON-NEGOTIABLE CERT OF DEPOSIT 15,000,000.00 0.7% 15,000,000.00 AVERAGE YIELD LAST PERIOD: 230%
U.S5. TREASURY SECURITIES 1,111,193,159.04 51.2% 4,120,365,772.96
U.S. AGENCIES 675,019,274.58 31 1% 681,301,437.50 END OF PERIOD YIELD: 1.54%
REPURCHASE AGREEMENTS 111,751,124.00 5.2% 111,751,124.00
COMMERCIAL PAPER 99,785,069.44 4.6% §89,785,744.45
CORPORATE NOTES 116,470,886 67 5.4% 117,147,562.50
TOTAL SECURITIES: $2,125,219,513.73 98.2% $2,145,351,641 .41
TOTAL DEPOSITS & SECURITIES: $2,168,886,084.97 100.0% $2,185,018,212.65

REVERSE REPUR. AGREEMENTS

NET INVESTMENTS:

0.00

$2,168,886,084.97

0.00

$2,185,018,212.65

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

INVESTMENT STATUS SUMMARY

BY FUND TYPE
May 31, 2009

COST OF % OF

CATEGORY INVEST HELD TOTAL
POOLED INVESTMENTS: $2,168,886,084.97 85.2%
BOND/NOTE FUNDS INVESTED BY TREASURER: $377,910,380.64 14.8%
BALBOA 1936 SERIES A 0.00 0.0%
FIRE & LIFE SAFETY 20028 0.00 0.0%
PFFA WATER 20084 NOTE- CONSTRUCTION 36,780,035.47 1.5%
PFFA WATER 2008A NOTE- COST OF ISSUANCE 0.00 0.0%
SEWER NOTE COST OF ISSUANCE 2007 0.00 0.0%
SEWER NOTE CONSTRUCTION FUND 2007 0.00 0.0%
ACQUISITION SEWER NOTE 2009A 138,291,281.81 5.4%
TAX REVENUE ANTICIPATION NOTE 0.00 0.0%
WATER 2007 NOTE 0.00 0.0%
DEFERRED MAINTENANCE 20094 - PROJECT ACCOUNT 102.706,575.29 4.0%
DEFERRED MAINTENANCE 2009A - COI 48,876.00 0.0%
OTHER CITY AGENCY BOND PROCEEDS 100,083,621.07 3.9%
TOTAL INVESTED FUNDS: $2,546,796,474.61 100.0%

SCHEDULE i

MARKET VALUE
SECURITIES HELD

$2,185,018,212.65

$378,236,888.43
0.00

0.00
36,815,763.55
0.00

0.00

0.00
137,955,890.31
0.00

0.00
102,746,588 .84
48,876.00
100,669,769.73

$2,563,255,101.08
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City of San Diego -- Pooled Investment Fund as of May 31, 2009

Sscurily Type lasuar tnwat Na. Sec. Description Coupon  Meturity CUsIP Par Hook Markel Valus Price Source
US Treasury Bill LS Treasury 71254 TB-98.601-QF7-07 1798 7/1/3009 F12795087 $25,000,000.00 $14,650,388 .89 $25,000,000.00 SUNGD
S Treasury &l US Treasury 72384 TB-99 465019543 0,761 7/30/2009 311795095 $30,000,000.00 $29,840,824.17 $219,990,932.96 SUNGD
S Treasury 8ill US Treasury 72155 TB-97.875%-528-43 2.103 B/27/2009 911795528 $2%,500,000.00 $24,953,266.13 $15,492,210.81 SUNGD
US Treasury Bill U5 Treasury 72834 TB-99.825-P54-43 0,351 10/1/2009 9127395P54 $25,0:00,000.00 §24,957,343,75 524,984,628.00 SUNGD
US Treasury Bill US Treasury 71338 TE-98.773-544-07 1.251  10/22/2003 312795544 $30,000,000.00 $29,631,997.50 $29,972,262,34 SUNGD
US Treasury 8l U5 Treasury 72646 TB-99.601-544-43 0.605  10722/2009 911795544 $30,000,000.00 $29,880,512.50 $29,972,262.3 SUNGD
US Treasury BN US Treasury 73137 TB-99.855-053-26 0,285  11/27/2009 912795053 $25,000,000.00 $24,563,979.17 $24,96%,055.30 SUNGD
US Treasury Note Us Treasury 72434 TN-103.835-FX3-79 4.625%  11/15/2009 911H28FX3 $25,000,000,00 525,958,984,38 §25,484,376.00 SUNGD
US Treasury Note US Treasury 71899 TH-99.B43-HX1-07 1,125 4£30/1010 911878HX1 $25,000,000.00 524,960,917.75 $25/382,812,00 SUNGD
U5 Treasury Noie US Treasury 71907 TN-99,500-HX1-07 2115 4/30/1010 912828HAL $10,000,000.00 $9,950,000.00 $10,153,174,80 SUNGD
U5 Treasury Note US Treasury 71980 TN-100.015-1A9-79 2625 5/331/2010 91282BJA% $30,000,000.00 $30,004,687.50 §30,637,500.00 SUNGD
US Treasury Note US Treasury 72437 TN-102.902-)A9-43 1.625% 5/11/2010 912828148 $30,000,900.00 $30,870,703.13 $30,637,500.00 SUNGD
US Treasury Note US Treasury 720685 TH-100.445-)C5-79 875 6/30/2010 912828ICS $30,000.000.00 §30,133,592.75 $30,759,374.4D0 SUNGD
US Treasury Moie U5 Treasury 72075 TH-100.625-)5-07 2.875 &/30/X010 F128ZBICS 5720,500,000.00 $20,125,000,00 $20,506,245.60 SUNGD
US Treasury Nale US Traasury 72400 TN-103.117-JC5-38 1878 &/30/20010 912828)CS $40,000,000,00 $41,246,875.00 $41,012,499.20 SUNGD
US Treasury Mote US Treasury 71168 TN-99.977-M0-07 1,375 831/2010 912828000 $35,000,000.00 $24,994,439.50 £25,562,530.00 SUNGD
US Treasury Noie US Treasury 72435 TN-102.898-1103-79 1.375 8/31/2010 912828110 §530,600,000.00 $30,869,511.25 $30,675,000.00 SUNGD
US Treasury Note US Treapury 71269 TN-100.511-)15-05 1 9/30/3010 912RZRILS $10,000,000.00 $10,053,171.88 510,157 500.00 SUNGD
US Treasury Nate US Yreaswy 72308 TN-100.476-05-05 2 9/30/1010 3128318018 415,0004800.00 525.119,140.63 $25,468,750.00 SUNGD
US Treasury Nale US Treasury 723358 TN-59.911-1P6-T9 15 10/31/2010 911BI8IPE $55,000,000,00 $54,957.031.25 $55,853,127.20 SUNGD
US Treasury Note US Treasury 72498 TN-100357-150-38 1.25  13/30/I1C10 912828150 §15,000,000.00 §15,055,078,12 5§15,126,567.80 SUNGD
US Treasury Mate US Treasury 724%6 TN-100.142-1V3-05 0875  11/31/2010 912828IV3 $35,000,000.00 $35,086,457.51 $35,076,563, 20 SUNGD
US Treasury Nole US Treasury TORXG TN-99.090-£35-05 4.15 1/15/1011 912B23E55 §5,D00,400,00 $4,954,492,18 $5,284,375 10 SUNGD
US Treasury Nate U5 Treasury 71162 TH-100.351-E55-05 4235 1/15/2011 912828E85 £50,000,000.00 $50,175,781.25 $92,843,751.00 SUNGD
U5 Treasury Note U Treatury 72564 TH-100.041-1Y7-07 0.B75 1/31/1011 912B2RIY7 £10,000,000.00 $10.004,625.62 5$10.018,750.40 SUNGD
US Treasury Note US Treasury T2763 TN-99.514-KH2-07 0.875 3/31/3011 91IR2BKH? $25,000,000,00 $24,978,744.50 425,013,438.00 SUNGD
U5 Treasury Mote U5 Treasury 72835 TH-99.945-KH1-79 a.875 3/31/2011 912828KH1 £5,000,000.00 $4,998,341.44 $5,004,687.60 SUNGD
US Treasury Note US Treasury 77954 TM-99,792-K13-82 0875  4/30/1011 912R26KL3 $100,000,000,00 459,792,621.00 $99,968,752.00 SUNGD
U5 Treasury Note U5 Treasury 72566 TH-99.898-KL3-26 0.87% 473072011 91182BKL3 $£5,000,000.00 $64,935,529.90 464,979,688 B0 SUNGD
VS Treasusry Nove US Treasury 2115 TN-105.843-FNS-79 4875 7/11/2011 912BI8FNS $30,000,000,00 $31,753,125.00 $32,512,500.00 SURGD
US Treasury Nate US Treasury 72174 TH-105.351-FUS-38 43 9/30/1011 91282BFU9 $20,000,000.00 $21,070,312.50 $21,558,750,40 SUNGD
U5 Treasury Mote US Treasury 71652 TH«59.911-KC3-38 1.375 2/15/2012 912828KC3 £50,000,000.00 $49,989,425.07 550,203,124.00 SUNGD
US Treasury Note US Treasury 71774 TN-100.593-KG4-26 1.375 3/15/2012 91282BKG4 $35,000,000.00 $35,230,044.16 $35,109,373,80 SUNGD
LS Treasury Note US Treasury T2967 TN-99.976-KK5-38 1.37% 4/15/2011 91207BKKS $113,000,000.00 $115,042,172.56 $115,343,750.00 SUNGD
Traasury Tols! 51.23% $1,1D5500,000.00 $1,115,193,159.04 $1,120,365,772.96
U5 Agency Faderal National Mortgage Associauon 721549 FNM-ON-99.8356-GU1-07 0.42 6/12/2009 3135896U1 525,000,000.00 $24,959,166.67 $25,000,000.00 SUNGD
US Agency Federal Home Loan Bank 72149 FHLB-39.99%3-RH5-48 3 B/307/2005 3133KARMS $25,000,000.00 $25,156,000.00 $25,054,687.50 SUNGD
US Agency Faderal Mational Mongege Assotiation 72362 FNM-DN-38.530-KKB-33 1.8 Bf14/2009 312589KKE $40,000,000.00 $39,457,000.00 $35,987,500 00 SUNGD
US Agercy Federal Homa Loan Mortgage Corporation 72237 FRE-DN-57.428-(58-48 255 9/14/1003 313397088 £25,000,000.00 £14,357,187.50 524,984,175 00 SUNGD
US Agency Federal Home Losn Morgage Corporalion 52783 FHLMC-100-PB1-73 4,525 9/18/2009 312BX4PB1 £5,000,000.00 $5,000,000.00 $5,068,750.00 SUNGD
U3 Agency Federal Mome Loan Sank 72711 FHLB-100.345-0pd3-05 145 32/1172008 3133%50843 $25.000,000.00 $25,168,566.94 $25,003,750.00 SUNGD
US Agency Faderal Mome Loan FiDrigage Corporation 72481 FHLMC-OT0603-100.00-8/0-83 115 12/13/1009 3126xBRI0 $20,000,600.00 $20,000,000.00 $0,006,250 00 SUNGD
US Agency Federal Home Loan Maorgage Corparalinn 73138 FRE-DN-99.792-RJ2-05 034 1/4/2010 313357002 $30,000,000,00 $29,837,665.67 $15,943,750.00 SUNGD
S Agency Federal Home Loan Bank 72877 FHLE-102.275%TD1-37 375 /82010 3133KNTDA §235,000,000.00 §25,823,5958.33 515,476,562.50 SUNGD
5 Agency Fadaral Home Loan Bank Ti602 FHLE-100.00-4p5-83 1.05 1773510 313INTARAS $15,000,000.00 $15,000,000.00 515,048,875.00 SUNGD
Us Agency Federal Home Logn Morigage Corporalion TI670 FHLMC-CCOS08-100.00-0J4-07 1.2% 379720310 31284809 $20,000,000.00 $20,000,694 .44 $14,006,750.00 SUNGD
US Agency Federal Home Loan Bank 72772 FHIB-DN-95.153-UX2-26 0,84 3/30/2030 313385UX3 420,000,000.60 $15,530,600.00 $19,937,500,00 SUNGD
UF Agency Federal Home Loan Bank T1855 FHLE-100.03-KUS-B3 0.8 4/30/72010 3133xTEUS $20,000,000.00 $20,000,000.00 510,025,000.00 SUNGD
US Agency Federal Harme Loan Bank 72983 FHLE-CC1109-100.00-173-48 as §/5/2010 3133KTH3 $25,000,000,00 $25,000,000.00 §25,000,000,00 SUNGD
US Agency Federat Farm Cradil Bank 73055 FFCB-CCDRDS-1D0.00-WH1-48 085  5/18/2010 31331GWR1 $20,000,000.00 $20,000,000.60 $19,893,750,00) SUNGD
s Agency federal Home Loan Bank T1B38 FHLB-39,506-U26-83 2.75 £/18/2010 3133XQU2E 425,000,000,00 524,576,500.00 $25,539,062.50 SUNGD
US Agency Federal Mationsl Mongage Asseeialion T1983 FNMA-99.329-5C7-42 3 77122010 31438ACT 525,000,000.00 $24,982,250,00 $25,632,812.50 SUNGD
LS Agency Federal Homa Loan Bsnk 72018 FHLB-59.885-N12-07 35 7/16/2010 3133XRAN2E 525,000,000.00 $24,871,250.00 %$15,640,625.00 SUNGD
US Agency Federal National Morntgage Associzlion F2IB6 FNMA-102.0BR-YNT-O7 4.25 8/15/2010 33359MYNT $25,000,000.00 $25,522,250.00 $26,045,875 00 SUNGD
US Agency Faderal Home Loan Bank 52777 FHLB-100374-URA2-87 45 9/10/2010 3133KCURZ $20,000,000 00 520,074,800.00 $20,931,250 G0 SUNGD

US Agency Federal National Morigage Association T2581 FHAMA-OTD210-100.00-AA3-07 2 2/11/2011 3136FHAAZ 5£25,000,000.00 §25,000,000.00 525,187,500.00 SUNGD
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US Agency
LS Agenecy
LS Agency
US Agency
WS Agency
US Agency
US Agency
US Agency
us Agency
Us Agency

Local Agency Invesiment Fund
Repurchase Agresment
Commercial Paper |FDIC Insured)
Commercial Paper (FOIC Ingured)
Commercial Paper (FOIC insured]
Commercisl Paper (FOIC Intured)
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City of San Diego — Pooled Investment Fund as of May 31, 2009

fBauer
Federal National Mortgage Association
Federal Home Loan Morigage Corporation
Federal Farm Credit Bank
Federal Mational Mortgege Association
Federal Home Loan Mortgage Carporation
federal Home Loan Morigage Corparatron
Federal Mome Loan Bank
Federal Matenal Morgege Association
Federal Fammn Credit Bank
Federal Home Loan Morigage Corporation
Federal Home Loan Bank
U.5. Agency Tofal

Californis State Pog!

Dvernight Repo

Bank of Amarnc Corp,

Citligroup Funding Inc.

General Electric Capital Corp.

Crtigroup Funding Ine.

General Electric Capital Corp,

First Busthass Bank CDARS

Nelghborhood National Bank COARS

Hepo, BA's, CD's, CP, LAIF, Funds Total

Wel-Man

Wal-Marl

Morgan Slandey

General Electric Gapial Comp
Cisco Systoms Inc

JP Momgen Chasa & Co.
Sinte Strpat Bank and Trusi Cc
Cibbank MA

Crgroug Furading Inc
Hewdais-Packand Co.

PHC Funtbng Corp

Morgan Siankay

JP Morgan Chesa & Co.
Wels Farge & Compeuty
American Exprees Bank FSB
Chevron Corp.

Morgan Stanjey

Catigraup Fundmg Inc.

Bank of America NA

Bank of Amanca NA
Ciibank NA

JP Morgan Chase & Co
Wefls Fargo & Company
Corporate MTN's snd Other Motes Total

Grand Total

Invet No. Sec, Description
72655 FNMA-OTDI10-59.380-V13-D5
FIBBT FHLMC-OTO410-300.00-WC1-05
71844 FFCB-95.685-G46-98
721836 FHMA-99.759-W0Q1-07
72552 FHLMC-OTD110-99.90-FM9-10
72654 FHLME-100.072-BY4-07
71661 FHLB-55.500-AWE-26
71791 FHMA-95 BT4-WEK4-07
71637 FFCB-99.998-N0B-44
73099 FHLMC-99.676-CC1-05
73136 FHLB-55.311-549-48

49819 LOCAL AGENCY INVESTMENT FUMD
73141 REPURCHASE AGREEPAENT ACT- 360
72833 CP-BACTLG-99.235-T36-05

T3139 CP-CRIGTD-99.975-UE43-43

7243% CP-GECCA-99,543.UH3-23

Fra29 CP-CRIGTD-23 439-WaT-43

73136 CP-GECCA-99.500-%G2-13

73953 NNCO-CDARS-100.00-03

73008 MNCO-CDARS-100.00-04

FOITY MTH-WhT-105.033-AEI-40
70534 BATN-WHT-104.134-BE2.83
72411 MTN-MS-99.940-AA8-38
72521 MTN-GE-99.532-AG2-05
73024 MTN-CSCO-106.106-ARB-10
FA6IL PMTHIPM-99.961-AG3-83
72707 MTH-STT<39.852-AAD-18
7274B MTN-C-93.975-AA1-43
71984 MTN-C-59,971-AB7-43
73123 MTN-HPQ-99.967-AX1-38
7455 MTN-PHC-99,820-AA1-43
72454 MTN-M5-59.911-AF7-38
724127 MIN-IPM-95,938-AA2-83
721435 MTN-WF(-99.883-AA4-38
72438 MYN-AXP-39.921-AC0-43
73047 MTN-CvH-103,462-AK3-10
72683 MIN.MS-99,B59-AF5-38
TITAT MIN-C-99,731-A£3.43
71639 MATH -BAC-99.503-AGE05
72843 MTN-BAC-100.630-AGE-16
72995 MTN-C-99.739-AB1-493
72630 MTN-JPM-99.938-AKD-BF
72750 MYM-WFC-99.974-0C0-83

Cougon
z
1.75
1.625
1375
2
2125
2.25
1.875
2.25
1,75
1.875

191
o017
0.3
0.2
0.75
075
2.25
12
in

6875
6.875
19
1.625
5.25
165
LES
1.625
1375
115
1.875

3.135

335
145
.15

11
.1
1.875
2.2
2125

Maturty CUsIP
3/1/2011 31338AVL3
4{20{/2011 312BHEWCL
4§21/2011 31331YG45
4282011 31IEAWOAL
1/27/2012 3128XBFMY
3/23/2012 3137€ABYA
4/13/2012 I1IIATAWE
4/30/1012 3139BAWK4
4/24/2011 31331GNOE
6/15/2012 31ITEACCY
6/20/1012 313347349

31.12%

6/1/ 2009

6/1/2009

6/26/2009 DEO0S1IHTSE
1/13/2008 17314GU0S
7/17/2009 3I6161CUM3

9/4/1009 17314GWA7
10/16/2009 36A61CHGL
4/29/2010

5/6/1010

Par
$15,000,000,00
415,000,000.00
$320,000,600.00
510,000,060,00
$15,000,000.00
$15,000,000.00
$20,000,000.00
$15,000,000.00
$10,000,000.00
$20,000,000.00
$25,000,000,00

$575,000,000.00

$39,666,571.24
$111,751,124.00
$15,000,000,00
515,000, 000,00
§25,000,000.00
$10,000,000,00
525,000, 000.00
$10,000,000.00
$5,000,000.00

1LITH 8266,417,695.24

8/40/2005 9311428E2
B/10/2009 931142BE7
11/1/2010 61757UAAR
17/2011 36857HAG2
2/22/2011 17I75RABS
2/23/2011 4B1247AG9
3/15/1011 B5744RAA0
3/30/2011 17314JaA1
5/5/1011 17313YAB7
5/27/2011 4281I6AXL
E/23/3011 63351CAA1
5/22/2013 6175TUAFT
12/1/2011 481147AA2
12/9/2011 943744AA4
12/8/2011 QI580HACO
3/3/2032 166751AK3
/132012 BITSTUAPS
3/30f1011 17314ARF9
473072012 GSDEOBAGE
4/30/3011 0GDSORAGE
5/7/1012 17150CAB2
6/15/1011 4B124TAKG
£/15/2012 549744400

5.37%

$10,000,000.00
52,000,000,00
$5,000,000.00
$5,000,000,00
$10,000,000,00
§1,000,000.00
$5,000,000.00
$5,000,000,00
$5,000,000,00
$1,000,000,00
45,000,000,00
55,000, 000,00
§5,000,000.00
£5,000,000,00
$5,000,000,00
$5,00D,000.00
$5,000,000.00
$5,000,000.00
$5,000,000.00
$5,0G0,000.00
$5,000,000.00
$5,000,000.00
$5,000,000.00
£115,000,000.00

Book
514,597,000.00
$15,000,000.00
519,937,000,00

$9,975,900.00
$14,985,000.00
$15,037,384.03
$19,380,000.00
$14,981,100.00
$9,999,800.00
$19,935,100,00
$24,578,000.00
$675,019,274.58

$38,666,571,24
$111,751,174.00
$24,983,750.00
$14,996,250,00
514,885 937.50
49,943,958.33
$14,875,173.61
£10,000,000.00
4$5,000,000.00
$366,200,764,68

$10,503,300.00
$2,082, 680,00
$4,997,000.00
$4,996,600.00
510,717.156.67
$1,999,220.00
$4,597,600,00
$4,998, 750,00
$4,998,550.00
$999,670.00
$4,991,000.00
$4,995,550.00
$4,996,900.00
54,994,150.00
$4,556,050,00
§5,207,600.00
£4,992,950.00
$4,.886,550.00
$4,595,450.00
£5,011,500.00
$4,986,950.00
54,996,900.00
$4,998,700,00
$115,4 70,8667

Market Value Price Source
$15,117,187.50 SUNGD
$15,093,750,00 SUNGD
$10,568,750 D0 SUNGD
$10,059,375.00 SUNGD
$15,046,875.00 SUNGD
$25,312,%00 D0 SUNGD
$20,287,500.00 SUNGD
515,112,500 00 SUNGD
£10,146,875.00 SUNGD
$13,975,000,00 SUNGD
$24,375,000.00 BOOK

S6R1,301,437.50

539,665,571.24 BOOK
$111,751,114.00 BOOK
S14,594,965.28 SUNGO
$14,5994,925.00 SUNGD
524,886,000.00 USERP
$9,963,111.13 SUNGD
$14,926,743.06 SUNGD
$10,000,000,00 USERP
§5,000,000.00 USERP
$266.203,435.59

510,115, E067.00 USERP
52,013,160 00 USERP
$5,143,750.00 SUNGD
55,047,650.00 USERP

$10,620,312.50 SUNGD
52,013,240.00 USERP
$5,037,011,25 SUNGD
$5,037,900.00 USERP
$5,011,718.75 SUNGD
§1,006,408,25 SUNGD
$5,041,950.00 USERP
$5,067,968.75 SUNGD
$5,182,650.00 USERP
$5,174,450.00 USERP
$5,150,625 00 SUNGD
55,173,100.00 BOQK

$5,064,843,75 SUNGD
45,076,100.00 USERP
$5,036,450.00 USERP
$5,036,450.00 USERP
$5,011,718.75 SUNGD
$5,055,500.00 USERP
$5,029,687,50 SUNGD

$117,397.560.50

100,00%  $2,361,917,695.24 $2,168,895,034.97 $2,185,018, 21265



