SCHEDULE |
CITY OF SAN DIEGO
SUMMARY BY INVESTMENT CATEGORY
POOLED INVESTMENTS
September 30, 2009

COST OF % OF
INVEST HELD TOTAL

MARKET VALUE

CATEGORY INVESTMENTS

INTEREST EARNING INACTIVE

CASH DEPOSITS:
MONEY MARKEDT FUND
LOCAL AGENCY INVESTMENT FUND
TOTAL INACTIVE DEPOSITS:

SECURITIES:
NEGOTIABLE CERT OF DEPOSIT
NON-NEGOTIABLE CERT OF DEPOSIT
U.S. TREASURY SECURITIES
U.S. AGENCIES
REPURCHASE AGREEMENTS
COMMERCIAL PAPER
CORPORATE NOTES
TOTAL SECURITIES:

TOTAL DEPQSITS & SECURITIES:
REVERSE REPUR. ACREEMENTS

NET INVESTMENTS:

$105,006,412.16 5.2% $105,006,412.16
39,801,438.60 2.0% 39,801,438.60
$144,807,850.76 7.2% $144,807,850.76
$0.00 0.0% $0.00
15,000,000.00 0.7% 15.000,000.00
934,166,113.64 46.2% 939,951,584.80
679,209,838.49 33.6% 682,043,553.13
41,188,094.00 2.0% 41,188,094.00
44,974 ,629.17 2.2% 44,996,837.50
164,275,040.00 8.1% 166,007.423.75
$1,878,813,715.30 92.8% $1,889,187,473.18
$2,023,621,566.06 100.0% $2,033,995,323.94

0.00

$2,023,621,566.06

0.00

$2,033,995,123.84

WE(GHTED AVG DAYS TO MATURITY: N

AVERAGE YIELD THIS PERIOD: 2.70%
AVERAGE YIELD LAST PERIOD: 262%
END OF PERIOD YIELD: 127%

THESE INVESTMENTS ARE (N CONFORMANCE WITH THE CITY'S INVESTMENT POLICY, AND ARE SUFFICIENTLY LIQUID TO MEET THE CITY'S EXPENDITURE REQUIREMENTS FOR THE NEXT SIX MONTHS,

—U&(}med——J )olzso}cﬁ
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CITY OF SAN DIEGO

INVESTMENT STATUS SUMMARY

BY FUND TYPE
September 30, 2009

SCHEDULE Il

MARKET VALUE
SECURITIES HELD

COST OF % OF

CATEGORY INVEST HELD TOTAL
POOLED INVESTMENTS: $2,021,621,566.06 80.7%
BOND/NOTE FUNDS INVESTED BY TREASURER: $484,280,421.68 19.3%
PFFA WATER 2008A NOTE- CONSTRUCTION 0.00 0.0%
PFFA WATER 2003B- CONSTRUCTION 150,108,191.48 6.0%
ACQUISITION SEWER NOTE 2005A 135.007,580.14 5.4%
DEFERRED MAINTENANCE 2009A - PROJECT ACCOUNT 102,838,905.46 4.1%
DEFERRED MAINTENANCE 2009A - COI 0.00 0.0%
OTHER CITY AGENCY BOND PROCEEDS 86.325,744.,60 3.8%
TOTAL INVESTED FUNDS: $2,507,901,987.74 100.0%

$2,033,995,323.94

$484,305,219.15
0.00
150,077,419.15
134,851,684.29
102,822,945.95
0.00
96,553,169.76

$2,518,300,543.09
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Chty of San Dlego — Pooled Investment Fund as of September 30, 2009

Secimley Type gy Heeat Mo, Jae, Dascriplion Coupon  Maturity CUsP Par Book Harkpl Vatue Pricg Souwres
S Trensuey Hote US Tressusy 72434 TN-108B35-FH3- 79 4,675 13/18/2008 912878583 $28.000,000.00 §25.958.964.38 $25,34D,624.00 SUNGD
S Versury Bl US Yressury 73137 TB-99.BS5-053-26 0,285 10232008 B12795053 $25,000,000.00 524,963 879.37 575,000,000 00 SUNGD
US Treasury Note US Cressury TEI6T THADS1 3105 3 §/30J3610 91382845 $1.0,000,000.00 41005137269 530,136,248 60 SUNGO
U5 Tegnsury Mote VS Treasury 72308 TH-100.¢76-585-08 T 3/30£2010 91287405 $25,000,000.00 $2%,118,340.62 $25,350,626.00 UNGD
U5 Traseury Hote US Trensory 71338 TH-99.9714P5-78 1.5 1073172010 81283506 §55,000,000.00 554952,031.35 $55,618,750 00 SUNGD
US Tronsury Hate S Tremsury 72488 TH-100.347.140-38 LI5 33/30/i010 $12H250 $15,000,000,00 §15,085,078.12 $15,191,250.00 SUNGD
US Tressury Mo US Vemasury FI456 TH-L00.2421-3-08 03875 X1/31/3010 5230284VE $35,000,000.00 $35,084,765.62 $35,353,176.40 WINGD
US Tremtury Note US Tremsury TOEDO TH 95.090-£55-05 438 173573018 912818653 55, 0000,000.00 54,9%4,492.18 £%,337,500.00 SUHGD
WS Teewsucy Note US Trentury 73167 TH-S00353-£$5DS 435 /15/285% ILIBIGESS $50,000,000.00 $50,178,78L.15 §52,375,000.00 SUNGD
U5 Treasury Mot US Trewvucy 71564 THAOB.O4LIYT0Y 0078 U301 91282607 $1.0,000,000.00 $10,004,182.20 $30,040,624.80 SUNGD
S Teansury Hote US Trwmsury TIT43 TH-99914-XH2OT 0876 3/31/7011 SIXBRKHE $33,000,000,00 $24,978,743.50 $25.08%,928.00 SUNGD
US$ Tresaury Note US Tressury 77633 TR-99.945XK Y-8 0875 3/21/2011 213876502 $5,000,000.00 54.997,165.62 $5,037,187.60 SUNGD
UL Yres sury Note US Yremsury F7966 TH-25.0%8- 71228 0873 4/30/2011 23 2638KLY $43,000,000.00 $64,335,528.50 $65,182,811.20 SUNGD
VS Traarury How S Tieasiry TRLA TH-55B88-HUF26 0878 /3172011 3L3mBRUE $45,000,000.00 $44,535,372.69 $45,112,500.00 SUNGD
US Treatuey Hots U Transury 73163 TH-99.414-0U3- 36 G835 5/31/2011 9138248 $78,000,000.06 $24,558,397.08 $75,062,500.00 SUNGD
US Yreasusy Nots US Yreasuey TIINY TH-I0D.091485-07 1135 6/30/X081 FLIVURFS £3%,500,000.00 335,042,007 A7 $39,200.813.20 SUNGO
US Frapsury Nole US Tressury TI115 THL308.843-FNS- 7Y 4875 /3172011 BIIIMING $30,000,000,00 $33,753,325.00 $37,10X,125.80 SUNGD
US Trestury Hots US Tressury T4 TH-99.7 7345843 1 7/31/304% $13AIBLGE $63,000,000.00 $84,958,033.28 $65,192,811.20 SUNGD
US Tressury Mate S Trestury 73512 TH-ID0.0ISAVE0% 1 6/33/201) $1IBISLYD $75.,000,000.00 $74,028,439.01 $75,140,528.00 SUNGD
US Yrenaury Notg US Treasury 72534 TH-105351-5U5-38 4.5 9/30f1051 912BIRFUS $15,000,000,00 $35,802.734.37 536,054,683 .70 SUNGD
US Teemuury Hote US Treasury FISW TH-99. 89 L3 L 8/30/2081 91202BLW8 $100,000,000.90 $95,899,828,00 S100.093,752.00 SUNGD
U Tras tury Noter US Treasury 72851 THY2 32120534 LIS /1572052 512818KC3 $35,000,000.00 $34,971,6%6.28 $E5,585 936,00 SUNGD
US Tressiry Nota US Tresaury 72774 THL00.593:4G4-28 L¥PS  3A5/3011 S1ISTOEGA $35,000,000.00 §3%,707,812.58 $35.164,061.70 SUINGD
US Traasury Kot US Tressury TI967 TR-95.576-20538 L3758 473572012 BLI4I6NKE 515,000,000 80 $15,005,500.76 515,064.62%9.60 BINGD
US Tressvry Nots US Trasniy 73145 TW-59.875-4P4-05 1323 57503010 s128180P $35, 000,000 00 $34,976,401.66 $3%,120,813.20 SUNGD
U§ rensury Mot US Yremgury P3256 YH-100. ¥ FB-KN7-0% 1878 S/15/300% S128I80T $70,000, 000,00 $20,171,080.54 $10,917,494.70 SUNGD
US Trespury Noig S Tressury 73533 THALY, T3\ HL-05 478 B/IS/2D13 517828UH1 §50,00, 000,00 $50,427.039.95 $50,515,624.00 SUNGQ
Trua sy Yotsl 26188 SE30000,.000.00 $IM 156, 153.83 5833,951.564.60
S Agency Feders! Home Loan Bank T2I31 FHLE- 1003450 105 115 112009 TIIISOMI $15,000,000 00 $28,086,9310.00 535,046,815.00 SUNGD
US Agency Fredersl Ko (oan Mortgage Covponstion F3138 FRE-DN-99.792-RI1-05 .34 /472010 313597002 $30.000, 00000 §10,917,686.67 $29,990,615 00 UNGO
US Agency Fodesnl Home Loan Bank FiAT2 FRIE-100.275TDA-47 335 WAR/2010 31RIKNTO $29,000,100.00 $15,568,750,00 $15,234,375.00 JUNGD
US Agency fedora) Nations! Morigege Azsoctat) FIBAT FHR-DH-F3 B40-SLB-43 03 Vivieio 13%e9s §25,000, 000,00 $24,960,308 33 $74,592,187.50 3UNGO
US Agency Foders) Homea LDan Baik DT FRLE-100.00-4M 503 105 /172010 ILBBATEMS 415,000,000 00 $15,000,000.00 $45,082,387 30 SUNGD
S agemey Federsl Home Loan Mofgege Corporation 73361 FRE-DN-$9.796.-TW 105 032 $/5/2000 ILHIFTTWL §2.5,000,000.00 £24.542,555 56 $24,984,975.00 SUNGD
US Agency Federal Nathonsl Mongage A § F3413 FNM-ON-99.791-LILS43 033 3/15/1030 313$89UL $ ¥0,000,000.00 $18,9%8,200.00 $19,987,500.00 MINGD
US Agancy Fexteral Homo Lasn Bank IXTTE FMLE-ON-99 153-U%2-28 08¢ 3/30/1030 213385U2 $70,000,000.00 $18,830,600.00 $19.562,500.00 SUNGD
US Agency Fodnral Home Loun Morigege Corporation 73483 FRE-DM-99.774-V0A-26 034 A36J2030 313357vaa $20.0000, 000,00 519,954 055,58 $1%,881,230.00 SUNGD
US Agenty Fedeinl Home Loan Benk X955 FHLE-100.00-¥UB-BY OX  4/30/2010 3133XTRUZ 520,000, 000,00 $20,000,000.00 $70,056,250.00 SUNGO
US Agancy fFaders! Home Losa Bank T2WEI FHLE -CLI 109 100 OO- 17344 05 5/3/1010 31330THG $35,000,500.00 525,000,000 00 $35.007,812.50 SUNGD
w3 Agency Fedarel Hame Loasn Mongasge Corpoestion FA54L FHUMC 101.491-8M1.76 1375 $/18/2010 31 XHEABMY $19,B83, 000,00 §20,307,413.68 §10,145,990.83 SUNGO
US Agency Frcdoisl Homas Loan Bank 73142 FHLBS9.964-RT3-05 a3 &/1/1010 M3IIXTATY §20,000, 00060 $19.992,800.00 $70,018,750.00 SUMGD
us Agency Fadars) Home Loan Benk 73245 FULB-OTLI06- 100 G0-2R0-38 05 6/30/1010 313IXTIRG $30,000,000.00 $36,000,000.00 $20,000,000.00 SUNGO
US Ageacy Federa) Farm Crodit Bank FI463 FFCR-101.9517-YUBZ6 225 342040 3133ivyus $15,250,000,00 515,53,373.7s 515,459,687.50 MIRGD
UL Agancy Federsl Mome Loan Bank FIEIE FHLE-L00.007-CI5-405 233 /471010 3LBINICLS $30.000,000.00 §20,015,163.11 $16,011,.500.00 SUNGD
US Ageacy Federsi NaBonal Morigige 4 Goclation 72386 PMMA-LOLDES-YNTD) £25  B/AS/20L0 35R3IMYNT $15,000,000.00 $75,322,350.00 $15,852.500.00 SUHGO
US Agancy Feaetel Horme Loen Bank 73T FHIB-OTL109-4.00,00 44527 0,425 B/17/7080 1 IMMUME § 30,000,600 00 $20,000,000.00 $20,006.250.00 SINGD
1S Aganty Fedsibl Farm Crediy Benk YISTR FECBLIBIIG-ADO00-MI5-17 .54 871572050 110N $20,000,600.00 $70.000,000.00 $20.000,000.00 SINGO
U3 agency Federal Matgrst Morgsge Associeton TIERL FHMA-OTDZ10- 100,00 44307 T HR1/3031 XRIETMALS $15,000,000.00 $25,000,000,00 $2%,175,000,00 SUNGD
US Ageney Fudecs! MpBonsl Mortgage iath 72655 FMMA-OTO3 1099 980- 1 3-0f 1 3/3/3011 3SIBBAVLI $15.000,000.00 $14,997,000,00 $15,080,597.50 SUNGD
U agency Fegernt Home Losn Morgege Corparation FI6BY FHMO-OTO4I0-10000-WET-0S LIS Af20/201)% 33]8NENT2 $1.5,000,000 00 $35.000,0006.00 $13,098,497.50 SUNGD
US Agency { aderul Faym Crediy Buak 71844 FRCE-93.685-546-48 1EIS  &/11/201% 319ILVELE $20,000,000.00 $19,937,000.00 §70,531,280.00 SUNGO
us Agency Foders{ Home Losh Morgugs Corpinsuon 72582 FHUMEC-QTOLLD-99.90-FMS-10 1 Sf72012 M28NBFME $15, 000, 000, 00 51.4,983,000.00 $15,065.625.00 SUNGO
S agency Fedoral Madansl morggeys Assotlation 731366 FNMAOYOII0108. 076 VER-0T LY 37037 313B8AVED 517,550,000.00 $17,738,838.00 $17,683,625.00 SUNGD
Us Agency Foderal Home Loan Morigege (ol porgtion T84 FHLME 100487 1-BY 4O 2128 MAI033 BITEABVE $23, 000,000,006 523,018,700,00 $25,450,937.50 BINGD
U Agency Feders] Homs Loan orgage Corporation 73992 FHLMEC-CT D4 §O-100.031-TCH- 10 2428 4731012 35IEXETCE $1.08, 0000, 008, 003 $10,047,395.83 S10.075.000,00 SUNGD
Us agency Federai Homa Loan Bank 721661 FRLE-99 500-AWE-26 LIS &/13/2057 A4IBATAWE $20,000,000.50 $1%,980,000.00 $30,497,500.00 SUNGD

US Agenty Lederal Marigage Asorial 3751 FUMA-SS BI-WKe-DT 1.875  &/3071017 I1I30AWKe $15,000,000.00 £14,981,100.00 $35,101,562 84 SURGD



Seeurity Type
US Agency
US Ageney
US Agency
US Agensy
US Agency

Loca! Agency fnvextiment Fund
Repurchave Agreament

Money Market Fund
Commercin] Paper

Commerelal Faper (FOIC Insured)
Non-Negotiable CDs
Non-Negotiabls Cha

Medhum Temm Mote (FDIC Inswad)
Madium Temm Note [FDIC insursa}
Mooium Term Nots

siedium Tenm Nata (FDIC Insured)
Maxdham Tarm Nola (FDIC nswed)
Mafiurn Teom Nota (FDIC inswed)
Madium Term Mols (FOIS insured)
Medium Tenm Nols

Medhum Tarrn Nots (FDIT inyuwred)
Fecium Tesm Note (FOIC irpuoed)
Medium Tarm Nale (FDIC Insured)
Madm Term Nots (FUIC raured)
Medhom Term Nols

Medium Term Noia

Medium Tanm Nota

Mextium Term Notg

Mextium Temn Nots (FDIC Inswrad)
Medhn Term Note (FOIC Inswed)
Madium Term Kots {FOKC Insured)
Madtium Term Nots

Mastamn Term Nota (FDIC (nsured|
Madkom Tarms Rele {(FOIC lswad)
Mechum Term Nota (FOIC lnaured)
Maodhun Term Nets (FDIC Tnaured)
Madion Tern Nets (FOIC Insured)
Medium Term Nots {FOIC inswrad)
Medlum Term Note (FOIC insured)
Medium Term Note (FOIC frsired)
Madium Term Nots (FOIC lnsurad)

City of $an Dlego = Pooled Investment Fund as of September 30, 2009

issusr
Fedars! Ferm Credit Bank
Fedural Rome Loan 8ank
Federei Homa Losn Mongigs Corporstion
Fuders! Homa Losn Bank
Federsl Nationgl Morgege Amoclation
U8 Agency Yol

Callfornls $ats Pool

Overndght Reps

IP Morgan Adsat Mansgement

Societe Generale Horth America Inc.

Genend Hectric Coplu] Com.

Firat Buslwes Bank COARS

Nelghborhood Nationsl Banik CDARS

Rupo, BA's, CD's, CP, LAIF, Funds Totel

Bard of Arnerion NA

Gerergl Elpctric Capiisl Corp,
Clace Syslems Ine.

4P Morgan Chage & Co.

Biwto Street Bank srwd Trusi Co.
Chibank NA

Cligmup Fundirg ing.
Hewdet-Peckerd Co.

Cligroup Funding tne,

PHC Funding Corp.

Ciibandk NA

Geddman Sochs

AP Coplal Markets PLG
Prectar & Gumbls Int) Firoance
Shed Intemetional Finonea

M Company

4P Borgen Chaae § Co.
Widin Ferpo & Camgary
Amprican Express Dok FSB
Cihresons Ly,

Moman Snlay

Citlgrag Funding ing.

Bavnk of America MA

Dank of America NA

Chtibark MA

Ciibank NA

JP Mosgan Chasa & Co.
Wells Fargs & Compeny

B Morgan Chase 8 Co.
Corpoeste MTN's and Othgr Notes Total

Gramd Tols!

et No.

Ssc. Description
72687 FFCB-99.998-NOB-45

73433 FHLA-OTOBI0-100.00-E33-07
734322 FHIMC-99.955-C€7-27

73568 FHLB-93.674-0I10-27

FA6FH FHMA-OTO910-100.00-2F1-07

43819 LOCAL AGERCY INVESTMENT FUND
73624 REPURCHASE AGREEMENT ACT- 360

73530 jPMiorgen Prima Money Fund
TABAY (PSCMMAM-55,597-X75-25
TIIRE CGECCA-IS SOO-HG2-39
TI5S WNCEACOARS10D.00-03
73008 NNCD-CDARS-100.00-04

FIIEE MTN-BAC-101,186-AA8-27
72531 MIN-GE-39.331-4G1-05
75034 PMTN-LSCO 106, 106-ABS-10
PI6I3 MTN-IPM-89.941 -AGE-BI
VAT0? MTH-STT-29 952-2A0-38
FAT4B MTN-L96.975-A01-43
72984 MTNL-99.971-887-43
73123 MTN-HPO-95.567-A41-38
73155 MTHAC-99 $2B-ACS5 43
73455 MYN-PNC-99.820-AA1-43
Y3286 MTNL99530-AKG4T
TI4FT MIN-GSIO0.4E7-AFE-27
73451 MTN-BPLN-9.910-8M3-38
FIFIO MTN-PG-29,915-A£0-39
FISYT MTHRDIALN-DS 59626738
TII84 JATH MMM-IDG $34.452.83
TI41L MATR-IEM.99.938-RA2-83
F243% MITN-WRG-99.803-884-38
72438 MTH-AKP-59 93 1-AC0-43
73047 MTH-OVK-103.462-8K3-10
FIBAZ PATHMS-99 BIDAPE.30
F2745 WIIN-C-99.738-AF343
72633 MTN-BAC-98.809-AGE-05
72943 MTR-BAC-109,520-AG6-28
12999 MIN-C-99.735-AB143
731556 MTN-C-99.695-26G8-43
72630 MTN-IPM-3.538-AK0-83
TI750 MTN-WEL-99.974-AC0-83
73294 MTN-JPM-100.936- AE4-B3

Coupon
215

1.38
2128
1.54%

2

151
o.04
€23
814
G.2%

2.3
221

17
1.825
5.28
1.65
i.85
LE2S
1375
2,15
L35
1.875
15
1635
1.5%
135
1.3
€5
3325

315
3,45
.35

21
i
1.875
1L.B75
i1
7,105
2.135

Bluturity cusip
4/24/2012 31391GNQB

B/6/2017 3133IXVEID
S/L1/3083 313PEACEY
/2672042 31330UKD
8/28/20131 31358ATF2

13.56%

10132008

10/1/ 2008

10/1/2059 483242603
104773005 BIISERETE
1071673008 35151CKGT
4738/1010

5/6/2010

22.15%

12/23/2010 GEDSIAAAS
Af/2011 3696THAGE
2/22/2013 17775RARE
272371031 481ITAGE
B0 BSTAANAAG
3/30/2001 17314181
5/5/2034 37313vABY
512772011 418236800
§/3/308% 17IRIVACY
8/23/201% $3351CAAL
TR 201L LTIIAAKS
/3547011 28 148KAFE
B/11/2011 055850PMR
BfIE/I083 T42TITALD
$/32/3011 BIISEIAGT
11/1/2011 BESTIEAFD
12011 ABIIRTANL
1278/1013 943744404
13/8/1011 02580HACD
3/3/2012 1667513
/432002 BITETURPS
3/30/2012 37314AAF9
A/30/2012 DEQSOBAGE
4/30/1012 DEOSOBAGH
§/1/1012 17290C4B2
5/4/2002 173141465
6/15/2017 AMIAATAKE
6/15/2011 48744800
6f27/2011 ARILETAES

8435

JODGER

Par
$30,000,000.00
§70, 000, 000,00
$25,000,000.00
425,000, 000,00
$ 203,080, D60, 00

JETT, B85, O 00

$39,801, 438,60
$41,158,094.00
$105,006,412,16
$29,500,000.00
$75,000,000.00
$10,000,000.00
$5,000,000.00
$245, 99594876

$5,000,000.40
£.5, 0, 006,00
$10,000,000,00
2,000, 000,00
§5,000,000,00
$5,000,000.00
45,000,000.00
§1.04%0,000.00
55,100,000,00
$5,000,000 09
§5,06K01,000.00
$20,000, 000,00
$5,000,0060.00
$5,000,000,00
$5,000,000.00
$5,000,000.00
$5,000,000.00
$5,000,000.00
£5.,000, 00000
$5,000,000,00
£5,000,000.00
$5,000,000,00
$5,000,000.00
§5,000,000,00
$8,000,000.00
$%, 090,000,000
b EeesRed]
£5,000,000.00
£30,000,000.00
§153,008,000.00

$Z016 680 944,75

Book
$9,999,800.00
$30,000,000,00
574,909, 750.00
514,919, 500,00
$10,5600,000.00
$879 Fov BIB 4%

35,801,438 60
£41,188,094.00
$105,006,412.16
$19,999,455.56
5$24,975,173.61
$10,000,000.00
55,000,000,00
3245 970.572.93

$5,067,500.00
54,956,500.00
$10,810, 600,00
51,95%,220.00
$4,997.600.00
£4,999,750.00
$4,998.350.00
$995.670.00
$4.991,400.00
54,951 000,00
54,9%E,508.50
£10,056,630.58
$4,995, 500,00
$4,996,380.00
$4,99%,500.00
$5,368,315.00
$4,986,500,00
$4,994,150,00
£4,996,080.00
£5,473,100.00
$4.992,350.00
54,086 550,00
54,555,450.00
$5031, 560,00
$4.566,950,00
$4, 584,550,008
4,998 900,00
$4,994,700 0
S20,076,644.44
3164, 275,040.00

kst Vala Prics Sourca
$10,168,750.00 MUINGD
$20,300,000.00 SUNGD
$28,320,312.50 SLNGD
$24,537,500.00 SUNGD
$10,013 500.00 SUNGD

SERE D83, 563,33

$99,601,438.60 BOOK
$41,188,094.00 BOOK
£105,006,412,16 BOOK
£19,999,233.93 SUNGD
$24,997,604,17 SUNGD
510,000,000,00 USERR
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