Duke Energy Kentucky, Inc.
Case No. 2009-00202
First Set Attorney General Data Requests

RECEIVE

AUG & 1 2009 Date Received: August 17,2009
PUBLIC SERVICE
COMMISSION AG-DR-01-076 PUBLIC

REQUEST:

With reference to page 58, lines 11-15, please provide a copy of the cited document published by
SNL Energy.

RESPONSE:
CONFIDENTIAL PRIORIETARY TRADE SECRET

This response is provided to the Commission in this case under a Petition for Confidential
Treatment.

PERSON RESPONSIBLE: N/A



Duke Energy Kentucky, Inc.
Case No. 2009-00202

First Set Attorney General Data Requests

REQUEST:

Date Received: August 17,2009

AG-DR-01-077 PUBLIC

Please provide: (1) copies of the source documents, data and work papers used to develop
Attachments RAM-2 through RAM-9. Please provide the data and work papers in both hard
copy and electronic (Microsoft Excel) formats, with all data and formulae intact; and (2) an
electronic copy (Microsoft Excel) of Attachments RAM-2 through RAM-9; with all data and
formulae intact.

RESPONSE:

The majority of Dr. Morin's exhibits contain Value Line data (dividend yields, growth
projections, historical growth rates, equity ratios) that cannot be disseminated electronically.
Value Line does not allow the dissemination of its proprietary data in electronic format for
copyright reasons. The Value Line Investment Analyzer software is made commercially
available to investors on a paid commercial subscription basis on CD-ROMs updated monthly
and/or on-line. The formal Value Line copyright notification in the software is shown below.

Much of the information contained in the Value Line Investment Analyzer software is available
in paper format from the latest edition of the traditional Value Line Investment Survey
coinciding with the month of publication of the software version. Such reports are available at

most university and/or commission libraries in paper format.

The following files have been provided electronically via CD:
1.
2.

ne

© e N

AG-DR-01-077- Exhibit RAM-2 xIsx
AG-DR-01-077- Exhibit RAM-3.xlsx
AG-DR-01-077- Exhibit RAM-4.x1sx
AG-DR-01-077- Exhibit RAM-5 xIsx
AG-DR-01-077- Exhibit RAM-6.xIsx
AG-DR-01-077- Exhibit RAM-7 Page 1 of 2.xlsx
AG-DR-01-077- Exhibit RAM-7 Page 2 of 2.xlsx
AG-DR-01-077- Exhibit RAM-8.xIsx
AG-DR-01-077- Exhibit RAM-9.x1sx



CONFIDENTIAL PROPRIETARY TRADE SECRET

This response is being provided to the Commission in this case under a Petition for Confidential
Treatment.

PERSON RESPONSIBLE: Dr. Roger A. Morin



Duke Energy Kentucky, Inc.

Case No. 2009-00202

First Set Attorney General Data Requests
Date Received: August 17, 2009

AG-DR-01-078

REQUEST:

Please provide an electronic (Microsoft Word) version of Mr. De May’s testimony.

RESPONSE:

Please see “AG-DR-01-078 — Stephen G. De May.docx” provided electronically.

PERSON RESPONSIBLE: Stephen G. De May



Duke Energy Kentucky, Inc.

Case No. 2009-00202

First Set Attorney General Data Requests
Date Received: August 17,2009

AG-DR-01-079 PUBLIC

REQUEST:

Please provide copies of all publications and documents cited in the testimony, as well all
workpapers used in the development of the testimony.

RESPONSE:
CONFIDENTIAL PROPRIETARY TRADE SECRET

This response is provided to the Commission in this case under a Petition for Confidential
Treatment.

PERSON RESPONSIBLE: N/A



Duke Energy Kentucky, Inc.

Case No. 2009-00202

First Set Attorney General Data Requests
Date Received: August 17, 2009

AG-DR-01-080

REQUEST:

Please provide copies of the source documents, data and work papers used to develop Schedules
J-1, J-1.1, and J-1.2. Please provide the data and work papers, as well as a copy of all pages of
the Schedules, in both hard copy and electronic (Microsoft Excel) formats, with all data and
formulae intact.

RESPONSE:

Schedules J-1, J-1.1 and J-1.2 are cost of capital summaries. The source for the short-term debt
is provided on Schedule J-2. The source data for the long-term debt is provided on Schedule J-3.
The supporting workpapers for Schedules J-2 and J-3 are being provided in response to AG-DR-
01-085 and AG-DR-01-086.

Attachment AG-DR-01-080(a) provides a hardcopy of the calculation of common equity used on
Schedules J-1 and J-1.1. An electronic version of the attachment is named “AG-DR-01-080
DEK Cap Structure - Current Rates.xlsx” is provided via CD as part of the electronic J schedule
file. Attachment AG-DR-01-080(b) provides a hardcopy of the calculation of common equity
used on Schedule J-1.2. An electronic version of the attachment is named “AG-DR-01-080 DEK
Cap Structure - Proposed Rates.xIsx™ is provided via CD.

Support for the return on equity is provided in the testimony and workpapers of Company
witness Dr. Roger Morin.

Hard copies of Schedules J-1, J-1.1 and J-1.2 were provided in the Company’s July 1, 2009

application. Electronic versions of the schedules are provided in “J-Schedules-Electronic.xlsx”
via CD.

PERSON RESPONSIBLE: Stephen G. De May
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Duke Energy Kentucky, Inc.

Case No. 2009-00202

First Set Attorney General Data Requests
Date Received: August 17,2009

AG-DR-01-081 PUBLIC

REQUEST:

With reference to pages 4-6, please track the credit ratings for Duke Energy and Duke Energy
Kentucky, Inc. for the past ten years. Please indicate when changes in the credit ratings
occurred, the reason given for the change. Please also indicate when there was a difference
between the credit ratings of Duke Energy and Duke Energy Kentucky, Inc.

RESPONSE:
CONFIDENTIAL PROPRIETARY TRADE SECRET

This response is being provided to the Commission in this case under a Petition for Confidential
Treatment.

PERSON RESPONSIBLE: N/A



Duke Energy Kentucky, Inc.

Case No. 2009-00202

First Set Attorney General Data Requests
Date Received: August 17, 2009

AG-DR-01-082

REQUEST:

With reference to page 12, lines 1-18, please provide; (1) copies of the workpapers, source
documents and data used in developing the 2009-2011 cash budgets that detail the company’s
financing needs; (2) please highlight all assumptions used in the development of the cash
budgets; and (3) please provide a copy of the 2009-2011 monthly cash budgets in Microsoft
Excel tformat, with all data and formulae intact.

RESPONSE:
(1) Work papers ($ in millions)

Investing Activities

(in millions)
2009 2010 2011 2009-11

Capital Expenditures

Expansion $9  $12 $11 $33
Maintenance $66 $72 $78 $216
Subtotal $75 $84 $89  $248

Acquisitions and other investments $5 $5
Total ..$,,80 $84 $89 $253

Long-Term Debt Maturity
Description EOP Balance Rate Maturity
Senior Debs $20 7.875% 09/15/09




2009 2010 2011 2009-11

Reference

Internal cash generation

Net Income $24 $17 $15 $57 FR 10(9)(H)(1)
Add back: Depreciation & Amortization $42 $44 $45  $130 FR 10(9)(H)(1)
Other $2 (34) ($2) (%4)
Total $69 $57 $58 $1 84
Issuance of LT & ST Debt
Issuances
Rate Issuance Date 2009 2010 2011 2009-11
6.500% Dec-09 $40 $40
6.500% Jun-10 25 $25
Subtotal $40 $25 $0 $65
Change In ST Debt
Notes Payable and Commercial Paper $16 ($12) $42 345
Total $56 $13 $42 $110
2009 2010 2011 2009-11
Capital Contribution from Parent (516) $16 ($9) ($9)

(2) - The assumptions are described in the witnesses’ testimony, particularly Mr. Lee’s

testimony, and FR 10(9)(c) at Volume 1, Tab 28 of the Application.

(3) - See “FR 10(9)(H)(3).xlsx™ excel file submitted electronically, via CD.

PERSON RESPONSIBLE: Stephen R. Lee / Stephen G. De May



Duke Energy Kentucky, Inc.

Case No. 2009-00202

First Set Attorney General Data Requests
Date Received: August 17, 2009

AG-DR-01-083

REQUEST:

With reference to page 15, lines 12-18, please: (1) provide Duke Energy Kentucky’s dividend
payout ratio for the past ten years; (2) explain who sets Duke Energy Kentucky’s dividend
payout policy; and (3) for any years in which the dividend payout ratio diftered from the 70%-
80% range, please explain why.

RESPONSE:
(1) See Attachment AG-DR-01-083.
(2) Duke Energy Kentucky's dividend payout policy is set by the Finance department and all

dividends are approved by Duke Energy Kentucky’s Board of Directors for state
corporate law purposes.

(3) As discussed in Mr. De May’s testimony on page 15, “in any given year, Duke Energy
Kentucky will vary the level of dividend payments based upon its capital needs and as
needed to properly maintain its desired capital structure”.

PERSON RESPONSIBLE: Stephen G. De May / Brenda R. Melendez



Case No. 2009-00202
Attachment AG-DR-01-083

Duke Energy Kentucky, Inc. Page 10f 1
Dividend Payout Ratio
For the Periods as Shown
Dollars in '000 (except per share amount)
. - . Shares Earnings Per Dividend Per |Dividend Payout
Period Net Income Dividend Paid Outstanding Shgre Share Ratio Y
1999 S 12,274 1S 9,658 585,333 | S 2097 | § 16.50 78.69%
2000 $ 24,632 1S 9,658 585,333 | S 42.08 | S 16.50 39.21%
2001 S 35,924 | S 11,707 585,333 | S 61.37 1S 20.00 32.59%
2002 S 12,150 { S 9,670 585,333 { $ 2076 | S 16.52 79.59%
2003 $ 19,029 | S 6,305 585,333 | S 3251 16§ 10.77 33.13%
2004 S 18,638 1§ 14,600 585,333 { $ 318418 2494 78.33%
2005 S 14,645 | S 9,965 585,333 | S 2502 1§ 17.02 68.04%
2006 S 10,723 | $ - 585,333 [ S 183215 - 0.00%
2007 S 33,469 | S - 585,333 [ S 57.18 | § - 0.00%
2008 S 37,481 | S 30,000 585,333 | $ 64.03 15 51.25 80.04%




Duke Energy Kentucky, Inc.

Case No. 2009-00202

First Set Attorney General Data Requests
Date Received: August 17,2009

AG-DR-01-084

REQUEST:

With reference to pages 13and Schedule J-1, please provide (1) copies of the data, source
documents, and work papers used to develop the capital structure for the thirteen months ended
January 31, 2011; (2) show the details, assumptions, and the magnitude of all adjustments that
were made to the book value capitalization as of December 31, 2008 to arrive at the proposed
capital structure; (3) the monthly cash flow statements used to develop the capital structure,
along with all dividend payments and financings during the thirteen month period; and (4) with
respect to (1) — (3), please provide copies of the source documents, work papers, and data in both
hard copy and electronic (Microsoft Excel) formats, with all data and formulae intact.

RESPONSE:

(1) See response to AG-DR-01-080.

(2) See response to AG-DR-01-080.

(3) See Attachment AG-DR-01-084(3) for monthly cash tlow statement. See response to
AG-DR-01-083 for dividend payments. See response to AG-DR-01-086 for information
related to financings.

(4) See responses to AG-DR-01-080, AG-DR-01-085 and AG-DR-01-086.

PERSON RESPONSIBLE: Stephen G. De May / Stephen R. Lee
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Duke Energy Kentucky, Inc.

Case No. 2009-00202

First Set Attorney General Data Requests
Date Received: August 17, 2009

AG-DR-01-085

REQUEST:

With reference to page 16 and Schedule J-2: please provide (1) all data, work papers, and source
documents, and calculations used in computing the short-term cost rate for the thirteen months
ended January 31, 2011; (2) show the methodology used to determine interest rate paid on short-
term debt, including calculations, financing fees, interest rate assumptions, and other related
financing costs; and (3) please provide the workpapers and data, including a copy of all pages of
Schedule J-2, in both hard copy and electronic (Microsoft Excel) formats, with all data and
formulae intact.

RESPONSE:

Attachment AG-DR-01-085(a) provides a hard copy of the workpapers supporting Schedule J-2.
Electronic versions of the attachment can be found in “Cost of Debt Support 06-10-2009.xlsx”
and “SIFMA.xIsx™ provided electronically via CD. Attachment AG-DR-01-085(b) provides a
hard copy of information supporting the sale of accounts receivable. An electronic version of the
attachment can be found in “Receivables Financing.zip” provided via CD. Attachment AG-DR-
01-085(c) provides a hard copy of Libor forecasts for short-term interest rates. An electronic
version of the attachment is provided via CD as part of the J schedule file, document labeled
“LIBOR_FORECAST 4 30 2009.xlsx.”

Electronic versions of the Schedules J-1 through J-3 are provided in “J-Schedules-
Electronic.xlsx™ via CD.

Hard copies of Schedule J-2 were provided in the Company’s July 1, 2009 application.

PERSON RESPONSIBLE: Stephen G. De May
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4/30/2009
4/29/2009
4/28/2009
4/27/2009
4/24/2009
4/23/2009
4/22/2009
4/21/2009
4/20/2009
4/17/2009
4/16/2009
4/15/2009
4/14/2009
4/13/2009
4/10/2009

4/9/2009

4/8/2009

4/7/2009

4/6/2009

4/3/2009

4/2/2009

4/1/2009
3/31/2009
3/30/2009
3/27/2009
3/26/2009
3/25/2009
3/24/2009
3/23/2009
3/20/2009
3/19/2009
3/18/2009
3/17/2009
3/16/2009
3/13/2009
3/12/2009
3/11/2009
3/10/2009

3/9/2009

3/6/2009

3/5/2009

3/4/2009

3/3/2009

3/2/2009
2/27/2009
2/26/2009
2/25/2009
2/24/2009
2/23/2009
2/20/2009
2/19/2009
2/18/2009
2/17/2009
2/16/2009
2/13/2009
2/12/2009
2/11/2009
2/10/2009

2/9/2009

2/6/2009

2/5/2009

2/4/2009

2/3/2009

2/2/2009
1/30/2009
1/29/2009
1/28/2009
1/27/2009
1/26/2009
1/23/2009
1/22/2009
1/21/2008
1/20/2009

PX_LAST
MUNIPSA

057
057
057
0.57
057
057
057
053
053
453
0.53
0.53
051
051
05t
051
051
0.48
048
0.48
0.48
048
054
054
0.54
054
0.54
057
057
057
057
0.57
058
058
058
058
058
055
055
055
055
08.55
a.67
067
067
0.67
0867
0.66
.66
0.66
Q66
066
0.55
0.55
055
0.55
055
048
0.48
048
048
048
053
0.53
0.53
053
0.53
0.51
0.51
051
051
051
0.46

US0001IM

041125
041813
04275
0.4325
0435
04375
0.44
014125
0.4425
04475
0 44688
0.44813
04525
045125
0.45125
045125
0.46
0.46938
0.47563
0.47813
048938
0495
0.50063
0.50875
0.51813
05225
0.52
0.52094
052188
0.52188
052313
0545
0.55625
055563
0.55563
0.55625
0 55688
056438
056438
0.54625
0.53313
051813
0.5075
04975
0 49625
0.49688
0.47875
0.47688
0.47375
04725
0.47313
047

0 46625
0.465
046125
0.455
0.4525
Q44688
0.44688
0.44875
0.4475
0.445
0.445
0.4375
0.41938
0.4125
0.40938
041125
0.40875
0.40125
0.38938
0.35625
0.3525

1/1/2000

4/22/2009
4/15/2009
4/8/2009
3/1/2009
3/25/2009
3/18/2009
3/11/2009
3/4/2009
2/25/2009
2/18/2009
2/11/2009
2/4/2009
1/28/2009
1/21/2009
1/14/2009
147/2009
12/31/2008
12/24/2008
12/17/2008
12/10/2008
12/3/2008
11/26/2008
11/19/2008
11/12/2008
11/5/2008
10/29/2008
10/22/2008
10/15/2008
10/8/2008
10/1/2008
9/24/2008
9/17/2008
9/10/2008
9/3/2008
8/27/2008
8/20/2008
8/13/2008
8/6/2008
7/30/2008
7/23/2008
7/16/2008
7/9/2008
7/2/2008
6/25/2008
6/18/2008
6/11/2008
6/4/2008
5/28/2008
5/21/2008
5/14/2008
5/7/2008
4/30/2008
4/23/2008
4/16/2008
4/9/2008
4/2/2008
3/26/2008
3/19/2008
3/12/2008
3/5/2008
2/27/2008
2/20/2008
2/13/2008
2/6/2008
1/30/2008
1/23/2008
1/16/2008
1/9/2008
1/2/2008
12/26/2007
12/19/2007
12/12/2007
12/5/2007

MUNIPSA  US0001M

0.570
0.530
0510
0380
0540
Q570
0.580
0550
4870
0660
0.550
0.480
0530
0.510
0 460
0,530
0800
1.250
1.080
0850
0.850
1.030
1120
1.140
1.260
1.820
2.280
3.450
4820
5.740
7.960
5150
1.790
1630
1340
1.660
1.660
1.800
2.240
2.350
1.490
1.360
1.400
1.550
1860
1640
1480
1620
1.700
1.830
1330
2.670
2430
2100
1.800
1.890
2210
1.330
2.750
2.960
3.160
2.370
1.240
1.730
2200
2.780
2.930
3020
3.060
3420
3.160
3.090
3.400

0440
Q448
0.460
0.485
0520
0.545
0557
0518
0479
0470
0.453
0.445
0409
0.356
0329
0 406
0.436
0.471
0581
1.439
1890
1.431
1414
1.409
1956
3118
3.275
4.359
4.294
4.003
3429
3030
2487
1488
2.469
2,472
2.487
2.462
2464
2.461
2.456
2.459
2463
2483
2482
2477
2.450
2381
2.404
2505
2621
2.803
2895
2.732
2.727
2710
2.678
2.599
2.861
3.075
3122
3118
3.121
3193
3.264
3376
3983
4.371
4.570
4855
4.932
5.103
5250

7%

130%
18%
111%
97%
104%
105%
104%
106%
140%
140%
122%
108%
129%
143%
140%
145%
206%
265%
186%
59%
45%
72%
79%
81%
64%
58%
70%
79%
112%
143%
232%
170%
72%
66%
75%
67%
67%
73%
91%
95%
61%
55%
57%
82%
67%
66%
60%
68%
71%
73%
89%
95%
84%
7%
66%
70%
83%
90%
96%
96%
101%
76%
40%
54%
67%
82%
73%
69%
67%
70%
64%
61%
65%
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1/19/2009
1/16/2009
1/15/2009
1/14/2009
1/13/2009
1/12/2009
1/9/2009
1/8/2009
1/7/2009
1/6/2009
1/5/2009
1/2/2009
1/1/2009
12/31/2008
12/30/2008
12/29/2008
12/26/2008
12/25/2008
12/24/2008
12/23/2008
12/22/2008
12/19/2008
12/18/2008
12/17/2008
12/16/2008
12/15/2008
12/12/2008
12/11/2008
12/10/2008
12/9/2008
12/8/2008
12/5/2008
12/4/2008
12/3/2008
12/2/2008
12/1/2008
11/28/2008
11/27/2008
11/26/2008
11/25/2008
11/24/2008
11/21/2008
11/20/2008
11/19/2008
11/18/2008
11/17/2008
11/14/2008
11/13/2008
11/12/2008
11/11/2008
11/10/2008
11/7/2008
11/6/2008
11/5/2008
11/4/2008
11/3/2008
10/31/2008
10/30/2008
10/29/2008
10/28/2008
10/27/2008
10/24/2008
10/23/2008
10/22/2008
10/21/2008
10/20/2008
10/17/2008
10/16/2008
10/15/2008
10/14/2008
10/13/2008
10/10/2008
10/9/2008
10/8/2008
10/7/2008

PX_LAST

MUNIPSA  US0001M

046
0.45
0.46
0.46
059
059
0.59
0.59
059

09

09

09

09

0S8
1.25
125
125
125
1.25
1.08
1.08
1.08
1.08
108
0.85
0.85
0.85
0385
0.85
0.85
085
085
085
0.85
103
1.03
1.03
1.03
1.03
112
112
112
112
112
114
114
1.14
114
1.14
1.26
1.26
1.26
1.26
1.26
1.82
182
182
1.82
1.82
2.28
2128
2.28
2.28
2.28
345
345
345
345
345
482
482
4.82
4.82
4.82
5.74

0.355
035938
033375
032875
033313

03425
0.36625
038625
040625
0.42063
042875

0.43
0.43625
0.43625

0.4475
046125
0.47125
047125
047125
0.47125
0.46125
047375

0.5075
0.58125
088375
96125

1.04

1.195
143875

1635

1.825

18675
187625
1.89
1.89875
191125
1.90125
19
143125
143625
141125

1395
1.39875
1.41375

1.4525
147375
14775
1.4225
140875
1.4775
153875
16225
1.7675
1.95625
21775
2.3575
2.58125
285
31175
317125
3.21875
324

3 25875

3275

3.5275
3.75125
4.18125

4.2775
4.35875
4.46875

4.56

4.5875

4.5125
4.29375

4.14

1/1/2000

11/28/2007
11/21/2007
11/14/2007
11/7/2007
10/31/2007
10/24/2007
10/17/2007
10/10/2007
10/3/2007
9/26{2007
9/19/2007
9/12/2007
9/5/2007
8/29/2007
8/22/2007
8/15/2007
8/8/2007
8/1/2007
7/25/2007
7/18/2007
7/11/2007
7}8/2007
6/27/2007
6/20/2007
6/13/2007
6/6/2007
5/30/2007
5/23/2007
5/186/2007
5/9/2007
5/2/2007
4/25/2007
4/18/2007
4/11/2007
4/4/2007
3/28/2007
3/21/2007
3/14/2007
3/7/2007
2/28/2007
2/21/2007
2/14/2007
2/7/2007
1/31/2007
1/24/2007
1/17/2007
1/10/2007
1/3/2007
12/27/2006
12/20/2006
12/13/2006
12/6/2006
11/29/2006
11/22/2006
11/15/2006
11/8/2006
11/1/2006
10/25/2006
10/18/2006
10/11/2006
10/4/2006
9/27/2008
9/20/2006
9/13/2006
9/6/2006
8/30/2006
8/23/2006
8/16/2006
8/9/2006
8/2/2006
7/26/2006
7/19/2006
7/12/2006
7/5/2006
6/28/2006

MUNIPSA  USO00IM

3.580
3.580
3540
3.410
3.260
3.430
3.490
3550
3.560
3840
3770
3.730
3.850
3.950
3 890
3.690
3510
3520
3610
3810
3580
3600
3.730
3.730
3710
3610
3.760
3.830
3850
3910
3.920
3920
3780
3.700
3.610
3.650
3.650
3.600
3520
3510
3650
3650
3.590
3500
3610
3620
3630
3450
3910
3.830
3.590
3.400
3480
3.630
3670
3630
3.390
3560
3570
3510
3.370
3.740
3.730
3.540
3350
3.410
3.580
3.650
3420
3440
3.640
3.560
3.430
3.670
3.970

4.822
4783
4.658
4665
4706
4856
5021
5110
5125
5129
5.149
5.800
5819
$ 565
5500
5.569
5350
5.328
5320
5320
5320
5.320
S 320
5.320
5.320
5320
5320
5320
5.320
5320
5320
5320
5320
5320
5.320
5.320
S 320
5320
5320
5.320
5320
5320
5.320
5.320
5.320
5320
5.320
5.320
5350
5350
5.350
5.350
5349
5.320
5.320
5.320
5320
5320
5320
5.320
5320
5324
5.330
5.330
5.330
5330
5.324
5.330
5330
5396
5.400
5.389
5359
5.337
5.350

74%
75%
76%
73%
69%
1%
70%
69%
69%
75%
73%
64%
66%
1%
71%
66%
66%
66%
68%
68%
67%
68%
70%
70%
70%
68%
71%
72%
72%
73%
74%
74%
71%
70%
68%
69%
69%
68%
66%
66%
89%
69%
67%
66%
68%
68%
68%
65%
73%
73%
67%
64%
65%
68%
69%
68%
64%
67%
67%
66%
63%
70%
70%
66%
63%
64%
67%
68%
64%
64%
67%
66%
64%
69%
74%
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10/6/2008
10/3/2008
10/2/2008
10/1/2008
9/30/2008
9/29/2008
9/26/2008
9/25/2008
9/24/2008
9/23/2008
9/22/2008
9/19/2008
9/18/2008
9/17/2008
9/16/2008
9/15/2008
9/12/2008
9/11/2008
9/10/2008

9/9/2008

9/8/2008

9/5/2008

9/4/2008

9/3/2008

9/2/2008

9/1/2008
8/29/2008
8/28/2008
8/27/2008
8/26/2008
8/25/2008
8/22/2008
8/21/2008
8/20/2008
8/19/2008
8/18/2008
8/15/2008
8/14/2008
8/13/2008
8/12/2008
8/11/2008

8/8/2008

8/7/2008

8/6/2008

8/5/2008

8/4/2008

8/1/2008
7/31/2008
7/30/2008
7/29/2008
7/28/2008
7/25/2008
7/24/2008
7/23/2008
7/22/2008
7/21/2008
7/18/2008
7/17/2008
7/16/2008
7/15/2008
7/14/2008
7/11/2008
7/10/2008

7/9/2008

7/8/2008

7/7/2008

7/4/2008

7/3/2008

7/2/2008

7/1/2008
6/30/2008
6/27/2008
6/26/2008
6/25/2008
6/24/2008

PX_LAST

MUNIPSA  US0O001M

5.74
574
574
574
7.96
796
796
796
796
515
515
515
515
515
179
1.79
179
179
179
163
1.63
1863
163
163
184
184
1.84
184
184
1.66
166
166
1.66
1.66
166
168
166
1.66
1.66

18

1.8

18

18

18
2.24
224
2.24
224
2.24
2.35
235
23S
235
2.35
1.49
1.49
1.49
1.49
1.49
1.36
136
136
1.36
1.36

1.4

14

14

1.4

1.4
155
155
1.55
155
1.55
1.66

4.0925
411
4045
4.0025
392625
3.72
370375
3.70875
342875
3.20688
317625
3.19
31875
3.03
27475
249688
248813
24875
248688
248875
2.48813
248688
2.48688
2.4875
248563
248563
2.48563
2.48625
2.46875
247
2.47188
2.47188
247188
247188
247125
2 47063
2.46563
2.46563
246688
2.46375
246375
2 46063
246313
246188
2 4625
2.46125
2.46
246125
2.46375
246313
2.4625
2.4575
246
246125
2.46188
2.46063
2.45938
2.45813
2.45625
2.45813
2.46
2.4575
2.45625
2.45875
2.45875
246125
2.46125
2.46
2.4625
246125
2.4625
2.47063
2.4825
2.4825
2.48188

1/1/2000

6/21/2006
5/14/2006
6/7/2006
5/31/2008
5/24/2006
5/17/2006
5/10/2006
5/3/2006
4/26/2006
4/19/2006
4/12/2006
4/5/2006
3/29/2006
3/22/2006
3/15/2006
3/8/2006
3/1/2006
2/22/2006
2/15/2006
2/8/2006
2/1/2006
1/25/2006
1/18/2006
1/11/2006
1/4/2006
12/28/2005
12/21/2005
12/14/2005
12/7/2005
11/30/2005
11/23/2005
11/16/2005
11/9/2005
11/2/2005
10/26/2005
10/19/2005
10/12/2005
10/5/2005
9/28/2005
9/21/2005
9/14/200%5
9/7/2005
8/31/2005
8/24/2005
8/17/2005
8/10/2005
8/3/2005
7/27/2005
7/20/2005
7/13/2005
7/6/2005
6/29/2005
6/22/2005
6/15/2005
6/8/2005
6/1/2005
5/25/2005
5/18/2005
5/11/2005
5/4/2005
4/27/2005
4/20/2005
4/13/2005
4/6/2005
3/30/2005
3/23/2005
3/16/2005
3/9/2005
3/2/2005
2/23/2005
2/16/2005
2/9/2005
2/2/2005
1/26/2005
1/19/2005

MUNIPSA  USO001M

3970
3880
3.480
3220
3.470
3,440
3560
3590
3.800
3700
3 440
3.060
3170
3.1860
3.140
3050
3020
3180
3220
3110
2.980
3020
3.010
2.960
2.930
3510
3.380
3070
2.810
2 980
3.040
3.030
2900
2.610
2 700
2.600
2.630
2.660
2750
2660
2.560
2430
2.360
2.430
2.550
2610
2 080
2.330
2.400
2.320
1.870
2280
2.540
2410
2.090
2.630
2960
2.980
3.000
2.930
2.990
2940
2.400
2.160
2.280
2.120
1.980
1.800
1.740
1.860
1.930
1.950
1.820
1.840
1850

5.302
5208
5150
5111
5081
5.080
S 080
5059
5.000
4929
430l
4.840
3829
4.809
4.7%3
4.698
4 640
4571
4.570
4570
4571
4540
4490
4442
4 400
4389
4370
4370
4.340
4.294
4191
4.140
4.114
4090
4070
4.003
3.946
3890
3841
3830
3772
3.704
3.700
3641
3.590
3.570
3.550
3.490
3.438
3.388
3340
3.340
3300
3240
3.190
3.140
3.091
3090
3.090
3.090
3.064
3.001
2954
2.891
2.860
2 850
2.834
2771
2.720
2.650
2.590
2.5%0
2.5%0
2.558
2 504

75%
74%
68%
63%
68%
68%
70%
7%
76%
75%
70%
63%
66%
66%
66%
65%
65%
70%
70%
68%
65%
67%
67%
67%
67%
80%
77%
70%
65%
69%
73%
73%
70%
64%
66%
65%
67%
68%
72%
89%
68%
66%
64%
68%
1%
73%
59%
67%
70%
68%
59%
68%
7%
74%
66%
84%
96%
96%
7%
95%
98%
98%
81%
75%
80%
74%
70%
65%
64%
70%
75%
75%
70%
72%
74%
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6/23/2008
6/20/2008
6/19/2008
6/18/2008
6/17/2008
6/16/2008
6/13/2008
6/12/2008
6/11/2008
6/10/2008

6/9/2008

6/6/2008

8/5/2008

8/4/2008

6/3/2008

8/2/2008
5/30/2008
5/29/2008
5/28/2008
5/27/2008
5/26/2008
5/23/2008
5/22/2008
5/21/2008
5/20/2008
5/19/2008
5/16/2008
5/15/2008
5/14/2008
5/13/2008
5/12/2008

5/9/2008

5/8/2008

5/7/2008

5/6/2008

5/5/2008

5/2/2008

5/1/2008
4/30/2008
4/29/2008
4/28/2008
4/25/2008
4/24/2008
4/23/2008
4/22/2008
4/21/2008
4/18/2008
4/17/2008
4/16/2008
4/15/2008
4/14/2008
4/11/2008
4/10/2008

4/9/2008

4/8/2008

4/7/2008

4/4/2008

4/3/2008

4/2/2008

4/1/2008
3/31/2008
3/28/2008
3/27/2008
3/26/2008
3/25/2008
3/24/2008
3/21/2008
3/20/2008
3/19/2008
3/18/2008
3/17/2008
3/14/2008
3/13/2008
3/12/2008
3/11/2008

PX_LAST

MUNIPSA  USO001IM

166
166
166
166
164
164
1.64
164
164
148
148
148
148
1.48
1.62
162
162
162
162

1.7

1.7

17

17

1.7
183
1.83
183
183
183
2.33
233
233
2.33
233
2.67
2.67
2.67
267
267
243
243
243
2.43
243

2.1

2.1

2.1

21

2.1

1.8

18

18

18

18
189
189
1.89
189
189
2.21
221
221
221
2.21
2.33
233
2.33
2.33
2.33
275
275
2.75
2.75
275
2.96

24825
2.48125
248125
2.48188

24825
2.48125
248188
247125
247688

2475
2.44813
244938
2.44813

245
245125
245563

2.4575
245938
2.38125
2.37875

2 3825

2.3825

2.3925
2.40438

243
2.45125
2.47875

2 4975

2505
251438
252938

2.72375
2.8025
2.8275
2.8625

288125

2.88825

2 895
2.895
2.8975
287375
28

2.73219

2.71625

271313

2.71594
2.7175

2.72688

2.72156

2.72438

273875

2.74125

271
27

270313

2 70875

2.70375
26775

2.65375

2.60625

2.60625

2.60625

2.59875

2.53563

2.55875

2775
28175
2.86125
2.89

1/1/2000

1/12/2005
1/5/2005
12/29/2004
12/22/2004
12/15/2004
12/8/2004
12/1/2004
11/24/2004
11/17/2004
11/16/2004
11/3/2004
10/27/2004
10/20/2004
10/13/2004
10/6/2004
9/29/2004
9/22/2004
9/15/2004
9/8/2004
9/1/2004
8/25/2004
8/18/2004
8/11/2004
8/4/2004
7/28/2004
7/21/2004
7/14/2004
7/7/2004
6/30/2004
6/23/2004
6/16/2004
6/9/2004
6/2/2004
5/26/2004
5/19/2004
5/12/2004
5/5/2004
4/28/2004
4/21/2004
4/14/2004
a/7/2004
3/31/2004
3/24/2004
3/17/2004
3/10/2004
3/3/2004
2/25/2004
2/18/2004
2/11/2004
2/4/2004
1/28/2004
1/21/2004
1/14/2004
1/7/2004
12/31/2003
12/24/2003
12/17/2003
12/10/2003
12/3/2003
11/26/2003
11/19/2003
11/12/2003
11/5/2003
10/29/2003
10/22/2003
10/15/2003
10/8/2003
10/1/2003
9/24/2003
9/17/2003
9/10/2003
9/3/2003
8/27/2003
8/20/2003
8/13/2003

MUNIPSA  USO001IM

1780
1480
1.990
1930
1.650
1.430
1550
1670
1650
1670
1640
1.760
1750
1710
1620
1690
1.510
1.380
1.320
1310
1.320
1250
1080
1.070
1080
1040
1.010
1.000
1050
1080
1070
1.070
1.030
1060
1.070
1070
1.050
1090
1.090
1.080
1010
1030
1020
0980
0.820
G870
0.940
0.950
0940
0880
0.950
0.940
0950
0910
1.140
1230
1.110
1020
1010
1100
1.120
1120
1.060
1050
0970
0930
0.920
1.040
1080
0990
0890
0830
0830
0820
0.820

2450
2400
2420
2417
2410
2.370
2 306
2.181
2130
2.0%0
2050
1960
1910
1870
1.840
1840
1840
1788
1740
1.670
1830
1.600
1.600
1.540
1480
1433
11390
1350
1.369
1300
1.264
1190
1131
1.100
1100
1.100
1.100
1100
1100
1100
1.100
1080
1.090
1.090
1090
1.100
1.090
1091
1.099
1.099
1100
1100
1.100
1110
1120
1140
1.150
1169
1.170
1.119
1120
1120
1120
1120
1120
1.120
1.120
1120
1.120
1.120
1.120
1120
1110
1110
1.110

73%
62%
82%
80%
68%
60%
87%
7%
7%
80%
80%
90%
92%
91%
88%
92%
82%
78%
76%
78%
81%
78%
68%
69%
73%
73%
73%
74%
77%
83%
85%
90%
91%
96%
97%
7%
95%
99%
99%
98%
92%
94%
94%
90%
84%
79%
86%
87%
86%
80%
86%
85%
86%
82%
102%
108%
97%
87%
86%
98%
100%
100%
95%
94%
87%
83%
82%
93%
96%
88%
79%
74%
75%
74%
74%
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3/10/2008
3/7/1008
3/6/2008
3/5/2008
3/4/2008
3/3/2008

2/29/2008

2/28/2008

2/27/2008

2/26/2008

2/25/2008

2/22/2008

2/21/2008

2/20/2008

2/18/2008

2/18/2008

2/15/2008

2/14/2008

2/13/2008

3/12/2008

2/11/2008
2/8/2008
2/7/2008
2/8/2008
2/5/2008
2/4/2008
2/1/2008

1/31/2008

1/30/2008

1/29/2008

1/28/2008

1/25/2008

1/24/2008

1/23/2008

1/22/2008

1/21/2008

1/18/2008

1/17/2008

1/16/2008

1/15/2008

1/14/2008

1/11/2008

1/10/2008
1/9/2008
1/8/2008
1/7/2008
1/4/2008
1/3/2008
1/2/2008
1/1/2008

12/31/2007
12/28/2007
12/27/2007
12/26/2007
12/25/2007
12/24/2007
12/21/2007
12/20/2007
12/18/2007
12/18/2007
12/17/2007
12/14/2007
12/13/2007
12/12/2007
12/11/2007
12/10/2007

12/7/2007

12/6/2007

12/5/2007

12/4/2007

12/3/2007

11/30/2007
11/29/2007
11/28/2007
11/27/2007

PX_LAST

MUNIPSA  US0001M

296
296
296
296
316
316
316
316
316
237
237
2.37
237
237
1.24
124
124
124
124
173
1.73
173
173
173

22

22

22

22

22
278
2.78
2.78
278
278
203
293
293
293
293
302
302
302
3.02
3.02
306
3.06
3.06
306
306
3.42
342
342
3.42
342
316
316
316
316
316
309
3.09
309
309
309

3.4

34

34

34

34
358
358
358
3.58
3.58
358

2935

3
305813
3075
308
3.08625
311063
311938
3.12188
3125
312375
312
3135
31175
3.11063
3.11375
311875
311625
312125
31275
3.13875
3.15375
3.165
3.1925
321813
318125
314125
3.14375
3.26375
327125
328125
33125
3285
3.37625
377375
39025
393438
3.95875
398938
40225
4.08125
423625
431938
4.37063
441125
4.44125
4515
454
457
4.6

46
463125
4 845

4 855

4 855
4.855
4.865

4 89625
493188
4.94875
4.965
4.99625
50275
5.1025
5.20375
5123188
5.2375
52425
525
5.25188
5.24563
5.23625
5225
4.82188
480875

1/1/2000

8/6/2003
7/30/2003
7/23/2003
7/16/2003

7/9/2003

7/2/2003
6/25/2003
6/18/2003
6/11/2003

6/4/2003
5/28/2003
5/21/2003
5/14/2003

5/7/2003
4/30/2003
4/23/2003
4/16/2003

4/9/2003

4/2/2003
3/26/2003
3/19/2003
3/12/2003

3/5/2003
2/26/2003
2/19/2003
2/12/2003

2/5/2003
1/29/2003
1/22/2003
1/15/2003

1/8/2003

1/1/2003

12/25/2002
12/18/2002
12/11/2002
12/4/2002
11/27/2002
11/20/2002
11/13/2002
11/6/2002
10/306/2002
10/23/2002
10/16/2002
10/9/2002
10/2/2002
9/25/2002
9/18/2002
9/11/2002

9/4/2002
8/28/2002
8/21/2002
8/14/2002

8/7/2002
7/31/2002
7/24/2002
7/17/2002
7/10/2002

7/3/2002
6/26/2002
6/13/2002
6/12/2002

6/5/2002
5/29/2002
5/22/2002
5/15/2002

5/8/2002

5/1/2002
4/24/2002
4/17/2002
4/10/2002

4/3/2002
3/27/2002
3/20/2002
3/13/2002

3/6/2002

MUNIPSA  USO001M

0730
0.850
0.850
0790
0.700
0.800
0980
1.040
1.060
1.030
1190
1.200
1220
1.230
1350
1.360
1.240
1.140
1.080
1150
1.140
1.120
1.000
1.080
1.100
1080
1020
1130
1.080
0.960
0.950
1.090
1520
1180
1.010
1.040
1.160
1.270
1.380
1710
1850
1.830
1760
1500
1570
1680
1540
1.460
1.290
1360
1.280
1.310
1210
1330
1.440
1.330
1.220
1.090
1.230
1380
1.370
1.150
1400
1.530
1570
1.550
1580
1680
1.580
1.430
1.350
1.480
1.480
1.330
1.120

1110
1101
1100
1.101
1.110
1120
1020
1104
1220
1.310
1320
1316
1310
1310
1.320
1.320
1329
1.308
1300
1.310
1300
1270
1.329
1.338
1.340
1340
1340
1.340
1.360
1.366
1.379
1380
1420
1420
1420
1.440
1.380
1.381
1381
1626
1740
1830
1.821
1.800
1.800
1.810
1820
1820
1.810
1.820
1.806
1780
1.780
1.820
1818
1.840
1.840
1839
1839
1.840
1.840
1840
1.840
1.840
1840
1840
1840
1.850
1.860
1.860
1.873
1.884
1.900
1900
1.880

66%
77%
77%
72%
63%
1%
96%
94%
87%
79%
90%
91%
93%
94%
102%
103%
93%
87%
83%
88%
88%
88%
75%
81%
82%
81%
76%
84%
79%
70%
69%
79%
107%
83%
7%
72%
84%
92%
100%
105%
106%
100%
97%
83%
87%
93%
85%
80%
7%
75%
1%
74%
68%
73%
79%
72%
66%
59%
67%
75%
74%
63%
76%
83%
85%
84%
86%
91%
85%
7%
72%
79%
78%
70%
60%
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11/26/2007
11/23/2007
11/22/2007
11/21/2007
11/20/2007
11/19/2007
11/16/2007
11/15/2007
11/14/2007
11/13/2007
11/12/2007
11/9/2007
11/8/2007
11/7/2007
11/6/2007
11/5/2007
11/2/2007
11/1/2007
10/31/2007
10/30/2007
16/29/2007
10/26/2007
10/25/2007
10/24/2007
10/23/2007
10/22/2007
10/19/2007
10/18/2007
10/17/2007
10/16/2007
10/15/2007
10/12/2007
10/11/2007
10/10/2007
10/9/2007
10/8/2007
10/5/2007
10/4/2007
10/3/2007
10/2/2007
10/1/2007
9/28/2007
9/27/2007
9/26/2007
9/25/2007
9/24/2007
9/21/2007
9/20/2007
9/19/2007
9/18/2007
9/17/2007
$/14/2007
9/13/2007
9/12/2007
9/11/2007
9/10/2007
9/7/2007
9/6/2007
9/5/2007
9/4/2007
9/3/2007
8/31/2007
8/30/2007
8/29/2007
8/28/2007
8/27/2007
8/24/2007
8/23/2007
8/22/2007
8/21/2007
8/20/2007
8/12/2007
8/16/2007
8/15/2007
8/14/2007

PX_LAST

MUNIPSA  USO001M

358
358
3.58
3.58
354
354
354
354
3.54
341
341
341
341
341
326
326
326
326
326
343
343
3.43
343
343
349
3.49
349
3.49
349
355
355
355
355
355
3.56
3.56
3.56
3.56
356
384
384
384
384
384
377
377
377
377
377
373
373
373
373
373
385
3.85
385
3.85
385
395
395
395
395
395
3.89
389
389
389
389
369
369
369
3.69
3.69
351

438
479313
4.78875
478313

478
A4.7675
4.74

4 68625
4.65813
465188
4.65313
465938
4.66
4.665

4 66388
46675
4.6775
4.6875
4.70625
471625
47525
47925
481875
4.85625
4.8725
4.8925
495
4.997%
5.02125
5035
5045
5.06
509125
511
511625
512
512188
5125
5125
512625
5.12063
5.12375
5.1275
512875
512875
512875
513125
513625
5.14875
5.49625
5.5025
561375
5.7525

5.8
5.80313
580625
582375

582

5 81875
57975
5765
572
5665
5.565
5.5075
5.5025
5.5025
5505

5.5

5.5
550125

551
55375
5.56938
558875

1/1/2000

2/27/2002
2/20/2002
2/13/2002
2/6/2002
1/30/2002
1/23/2002
1/16/2002
1/9/2002
1/2/2002
12/26/2001
12/19/2001
12/12/2001
12/5/2001
11/28/2001
11/21/2001
11/14/2001
11/7/2001
10/31/2001
10/24/2001
10/17/2001
10/10/2001
10/3/2001
9/26/2001
9/19/2001
9/12/2001
9/5/2001
8/29/2001
8/22/2001
8/15/2001
8/8/2001
8/1/2001
7/25/2001
7/18/2001
7/11/2001
7/4/2001
&/27/2001
6/20/2001
6/13/2001
6/6/2001
5/30/2001
5/23/2001
5/16/2001
5/9/2001
5/2/2001
4/25/2001
4/18/2001
4/11/2001
4/4/2001
3/28/2001
3/21/2001
3/14/2001
3/7/2001
2/28/2001
2/21/2001
2/14/2001
2/7/2001
1/31/2001
1/24/2001
1/17/2001
1/10/2001
1/3/2001
12/27/2000
12/20/2000
12/13/2000
12/6/2000
11/28/2000
11/22/2000
11/15/2000
11/8/2000
11/1/2000
10/25/2000
10/18/2000
10/11/2000
10/4/2000
9/27/2000

MUNIPSA  USC001IM

1140
1.230
1.250
1.220
1.350
1260
1260
1.270
1080
1610
1560
1190
1.100
1.490
1660
1710
1670
1970
2.080
1.950
2.000
2.230
2280
2110
2200
2,150
2.010
2.100
2.320
2.190
2.420
2640
2680
2.340
2120
2.680
2.870
3.050
2.150
2950
3030
2900
3.340
3970
4.190
4.450
3.880
3.190
3.450
3480
3.260
2430
3150
3.470
3.660
3180
3970
4.480
1.860
1.810
2.980
4.840
4.630
4210
3670
4120
4.300
4560
4.390
4280
4.330
4.230
4210
4.160
5520

1870
1.850
1.848
1840
1830
1760
1731
1840
1.860
1.926
1931
1.898
2044
2080
2100
2081
2.091
2288
2 408
2.501
2531
2589
2.664
2,785
3.501
3580
3.580
3578
3620
3.706
3740
3.790
3.829
3830
3.850
3.751
3.834
3.980
4.020
4.060
4089
4081
4.168
4.420
4.460
5050
5.023
5.053
5084
5056
5.150
5259
$.208
5.561
5.570
5.570
5570
5741
5.899
5.886
6.508
6638
6 664
6.710
6.748
6.821
6.618
6.620
6.620
6620
6620
6.620
5.620
6620
6.621

61%
66%
68%
66%
74%
72%
73%
69%
58%
84%
81%
63%
54%
72%
79%
82%
80%
86%
86%
78%
79%
86%
86%
76%
63%
60%
56%
59%
64%
59%
65%
70%
70%
61%
55%
%
77%
77%
53%
73%
74%
71%
80%
90%
94%
88%
77%
63%
68%
69%
63%
46%
60%
62%
66%
57%
71%
78%
32%
31%
46%
73%
69%
63%
54%
60%
65%
69%
66%
65%
65%
64%
64%
63%
83%
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8/13/2007
8/10/2007
8/9/2007
8/8/2007
8/7/2007
8/6/2007
8/3/2007
8/2/2007
8/1/2007
7/31/2007
7/30/2007
7/27/2007
7/26/2007
7/25/2007
7/24/2007
7/23/2007
7/20/2007
7/19/2007
7/18/2007
7/17/2007
7/16/2G07
7/13/2007
7/12/2007
7/11/2007
7/10/2007
7/9/2007
7/6/2007
7/5/2007
7/4/2007
7/3/2007
7/2/2007
6/29/2007
6/28/2007
6/27/2007
6/26/2007
6/25/2007
§/22/2007
6/21/2007
6/20/2007
6/19/2007
6/18/2007
6/15/2007
6/14/2007
6/13/2007
6/12/2007
6/11/2007
6/8/2007
6/7/2007
6/6/2007
6/5/2007
6/4/2007
6/1/2007
5/31/2007
5/30/2007
5/29/2007
5/28/2007
5/25/2007
5/24/2007
5/23/2007
5/22/2007
5/21/2007
5/18/2007
5/17/2007
5/16/2007
5/15/2007
5/14/2007
$/11/2007
5/10/2007
5/9/2007
5/8/2007
5/7/2007
5/4/2007
5/3/2007
5/2/2007
5/1/2007

PX_LAST

MUNIPSA  USO00IM

351
351
351
351
352
352
352
352
352
3561
361
361
361
361
361
3.61
361
361
361
3.58
3.58
3358
358
358

36

36

36

36

36
373
373
3.73
3.73
373
373
373
3.73
373
3.73
371
371
3.71
3.71
371
361
361
3.61
361
3.61
3.76
376
376
3.76
376
3.83
3.83
383
383
3.83
3.85
3.85
385
385
3.85
391
391
391
381
391
392
392
3.92
392
392
392

561125
561875
5.54125
535
533
5.33
5.33
5.33
53275
532
532
5.32
532
532
532
5.32
532
532
532
532
5.32
532
$.32
5.32
5.32
5.32
532
532
5.32
5.32
532
532
5.32
532
5.32
532
532
532
532
5.32
532
532
532
532
532
532
532
5.32
5.32
532
532
532
5.32
5.32
5.32
532
5.32
532
532
5.32
5.32
5.32
5.32
532
532
532
532
532
532
5.32
5.32
5.32
5.32
532
5.32

1/1/2000

9/20/2000
9/13/2000
9/6/2000
8/30/2000
8/23/2000
8/16/2000
8/9/2000
8/2/2000
7/26/2000
7/19/2000
7/12/2000
7/5/2000
6/28/2000
6/21/2000
6/14/2000
6/7/2000
5/31/2000
5/24/2000
5/17/2000
5/10/2000
5/3/2000
4/26/2000
4/19/2000
4/12/2000
4/5/2000
3/28/2000
3/22/2000
3/15/2000
3/8/2000
3/1/2000
2/23/2000
2/16/2000
2/9/2000
2/2/2000
1/26/2000
1/19/2000
1/12/2000
1/5/2000

MUNIPSA  USCO0IM

4.340
4,140
3.880
4230
4190
4190
4190
3.990
4.230
4230
3810
3.210
4770
4620
4450
3810
4.120
4.300
1250
5840
5710
5.030
4.470
3960
3540
3860
3.720
3.750
3.740
3770
3860
3.840
3530
1970
3,200
3170
2.970
2930

66%
63%
59%
64%
63%
63%
63%
60%
64%
64%
57%
48%
71%
69%
67%
57%
62%
65%
64%
90%
90%
81%
73%
65%
58%
63%
61%
62%
63%
64%
66%
65%
60%
50%
55%
55%
51%
5%
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4/30/2007
4/27/2007
a/26/2007
4/25/2007
4/24/2007
4/23/2007
4/20/2007
4/19/2007
4/18/2007
4/17/2007
4/16/2007
4/13/2007
4/12/2007
4/11/2007
4/10/2007

4/9/2007

a/6/2007

4/5/2007

4/4/2007

4/3/2007

4/2/2007
3/30/2007
3/29/2007
3/28/2007
3/27/2007
3/26/2007
3/23/2007
3/22/2007
3/21/2007
3/20/2007
3/19/2007
3/16/2007
3/15/2007
3/14/2007
3/13/2007
3/12/2007

3/9/2007

3/8/2007

3/7/2007

3/6/2007

3/5/2007

3/2/2007

3/1/2007
2/28/2007
2/27/2007
2/26/2007
2/23/2007
2/22/2007
2/21/2007
2/20/2007
2/19/2007
2/16/2007
2/15/2007
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1.69
169
151

244
243
2.42
24

2.4

24

24

239
242
242
2.42
242
2.4175
241688
2415
241313
24125
2.41
241
2.40688
2.4025
2.3975
2.39
2.37
2.36
2.35
234
2.33125
2.30625
229
228
2.2075
2.19375
2 18063
218
2.16
215
214
213
21275
211
210125
21
2.09
209125
208688
207
2.06125
2.05
203938
201625
2

1.99
196
195875
1.95125
1.94
1.9325
191
191
1.91
189
1.88875
187
1.8675
1.8625
1.85813
185625
184
184
1.84
184
1.84
1.84
1.84
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9/27/2004
9/24/2004
9/23/2004
9/22/2004
9/21/2004
9/20/2004
9/17/2004
9/16/2004
9/15/2004
9/14/2004
9/13/2004
9/10/2004

9/9/2004

9/8/2004

9/7/2004

9/6/2004

9/3/2004

9/2/2004

9/1/2004
8/31/2004
8/30/2004
8/27/2004
8/26/2004
8/25/2004
8/24/2004
8/23/2004
8/20/2004
8/18/2004
8/18/2004
8/17/2004
8/16/2004
8/13/2004
8/12/2004
8/11/2004
8/10/2004

8/9/2004

8/6/2004

8/5/2004

8/4/2004

8/3/2004

8/2/2004
7/30/2004
7/29/2004
7/28/2004
7/27/2004
7/26/2004
7/23/2004
7/22/2004
7/21/2004
7/20/2004
7/19/2004
7/16/2004
7/15/2004
7/14/2004
7/13/2004
7/12/2004

7/9/2004

7/8/2004

7/7/2004

7/6/2004

7/5/2004

7/2/2004

7/1/2004
6/30/2004
6/29/2004
6/28/2004
6/25/2004
6/24/2004
6/23/2004
6/22/2004
6/21/2004
6/18/2004
6/17/2004
6/16/2004
6/15/2004

PX_LAST
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151
151
1.51
151
1.39
1.39
139
139
1.39
1.32
1.32
132
1.32
1.32
1.31
131
1.31
131
1.31
132
1.32
1.32
1.32
1.32
1.25
1.25
1.25
1.25
1.25
1.08
1.08
1.08
108
1.08
1.07
1.07
107
107
107
1.08
1.08
108
1.08
108
1.04
104
104
104
104
101
101
1.01
1.01
101

1

1
1
1
1

1.05
1.05
1.05
105
105
108
108
1.08
1.08
1.08
107
1.07
107
1.07
1.07
107

1.84
1.84
184
184
18325
1.8275
1.82
1.81125
1.7875
1.77875
178
1.757%
175
174
1.7375
17225
1658625
168625
167
167
165
1.65
1.64
1.63
1.625
1.615
161
161
16

16

1.6

1.6

1.6

1.6
157875
1.56875
1.57375
15625
154
1525
151375
150375
149188
148
1.47
146188
145
145
143313
1.42625
142
142
141
139
138
138
1.36688
1.36313
1.35
135063
1.35125
136
1.36125
1.36875
136
134
133
1.32
1.3
1.29125
1.285
1.28
1.28
1.26375
1.27875
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6/14/2004
6/11/2004
6/10/2004
8/9/2004
6/8/2004
6/7/2004
6/4/2004
6/3/2004
8/2/2004
6/1/2004
5/31/2004
5/28/2004
5/27/2004
5/26/2004
5/25/2004
5/24/2004
5/21/2004
5/20/2004
5/19/2004
5/18/2004
5/17/2004
5/14/2004
5/13/2004
5/12/2004
5/11/2004
5/10/2004
5/7/2004
5/6/2004
5/5/2004
5/4/2004
5/3/2004
4/30/2004
4/29/2004
4/28/2004
4/27/2004
4/26/2004
4/23/2004
4/22/2004
4/21/2004
4/20/2004
4/19/2004
4/16/2004
4/15/2004
4/14/2004
4/13/2004
4/12/2004
4/9/2004
4/8/2004
4/7/2004
4/8/2004
4/5/2004
4/2/2004
4/1/2004
3/31/2004
3/30/2004
3/28/2004
3/26/2004
3/25/2004
3/24/2004
3/23/2004
3/22/2004
3/18/2004
3/18/2004
3/17/2004
3/16/2004
3/15/2004
3/12/2004
3/11/2004
3/1072004
3/9/2004
3/8/2004
3/5/2004
3/4/2004
3/3/2004
3/2/2004

PX_LAST
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107
1.07
107
107
1.03
103
1.03
103
103
106
106
106
106
106
107
107
107
107
107
107
107
107
107
107
1.05
105
105
105
105
109
109
109
109
109
1.09
109
109
109
1.09
1.08
108
1.08
108
108
101
101
Lot
101
101
103
103
103
103
103
1.02
102
102
102
102
0.98
098
098
098
098
092
092
092
092
0.92
087
087
0.87
0.87
0.87
094

1.2525
123875
121125

119
1.1787%
1.17
1.16
115
113125
1125
111375
1.11375
111
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
1t
1.1
11
11
11
11
11
11
11
11
11
11
11
11
11
11
109
109
1.08
109
109
109
108
108
109
109
109
1.09
109
1.09
109
1.09
1.09
109
109
1.0925
11
11
11
11
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3/1/2004
2/27/2004
2/26/2004
2/25/2004
2/24/2004
2/23/2004
2/20/2004
2/19/2004
2/18/2004
2/17/2004
2/16/2004
2/13/2004
2/12/2004
2/11/2004
2/10/2004

2/9/2004

2/6/2004

2/5/2004

2/4/2004

2/3/2004

2/2/2004
1/30/2004
1/29/2004
1/28/2004
1/27/2004
1/26/2004
1/23/2004
1/22/2004
1/21/2004
1/20/2004
1/19/2004
1/16/2004
1/15/2004
1/14/2004
1/13/2004
1/12/2004

1/9/2004

1/8/2004

1/7/2004

1/6/2004

1/5/2004

1/2/2004

1/1/2004

12/31/2003
12/30/2003
12/29/2003
12/26/2003
12/25/2003
12/24/2003
12/23/2003
12/22/2003
12/19/2003
12/18/2003
12/17/2003
12/16/2003
12/15/2003
12/12/2003
12/11/2003
12/10/2003

12/9/2003

12/8/2003

12/5/2003

12/4/2003

12/3/2003

12/2/2003

12/1/2003
11/28/2003
11/27/2003
11/26/2003
11/25/2003
11/24/2003
11/21/2003
11/20/2003
11/19/2003
11/18/2003

PX_LAST
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0.94
094
094
094
095
095
095
0.95
095
0.93
0.94
094
094
094
088
0.88
088
088
0.88
0.95
095
0.95
0.95
095
094
094
094
094
094
095
095
0.95
095
095
091
091
0.91
091
091
114
1.14
114
114
114
1.23
1.23
1.23
123
123
111
111
111
111
111
102
1.02
102
102
102
1.01
101
101
101
1.01

11

11

11

11

11
1.12
112
112
112
112
112

11
10975
109625
1.09
109
109
1.09
109125
1.09125
109125
109375
1.09375
109438
1.09875
1.09875
11

11
1.09875
109875
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1
111
111
111
112
112
11z
112
112
112

113375
114
114
114

1.14125

114128

114825

1.14875
115
115
115

1.15438

11625

1.16875

1.16875
117
117
1.17
1.17
117
117
1.17
1.17

1.11875

111875

11175

111875

1.11875
112
112
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11/17/2003
11/14/2003
11/13/2003
11/12/2003
11/11/2003
11/10/2003
11/7/2003
11/6/2003
11/5/2003
11/4/2003
11/3/2003
10/31/2003
10/30/2003
10/29/2003
10/28/2003
10/27/2003
10/24/2003
10/23/2003
10/22/2003
10/21/2003
10/20/2003
10/17/2003
10/16/2003
10/15/2003
10/14/2003
10/13/2003
10/10/2003
10/9/2003
10/8/2003
10/7/2003
10/6/2003
10/3/2003
10/2/2003
10/1/2003
9/30/2003
9/29/2003
9/26/2003
9/25/2003
9/24/2003
9/23/2003
9/22/2003
9/19/2003
9/18/2003
9/17/2003
9/16/2003
9/15/2003
9/12/2003
9/11/2003
9/10/2003
9/9/2003
9/8/2003
$/5/2003
9/4/2003
9/3/2003
9/2/2003
9/1/2003
8/29/2003
8/28/2003
8/27/2003
8/26/2003
8/25/2003
8/22/2003
8/21/2003
8/20/2003
8/19/2003
8/18/2003
8/15/2003
8/14/2003
8/13/2003
8/12/2003
8/11/2003
8/8/2003
8/7/2003
8/6/2003
8/5/2003

PX_LAST

MUNIPSA  USC001IM

112
112
112
112
106
106
1.06
1.06
1.06
1.08
105
105
105
105
0.97
097
097
097
097
093
093
093
093
093
092
092
0.92
092
092
104
1.04
1.04
104
104
1.08
1.08
108
108
1.08
0.99
099
0.99
099
099
089
Q8%
089
0.89
089
083
083
0.83
083
083
083
083
083
083
083
082
[oR:¥3
0.82
082
0382
082
0.82
0.82
082
0.82
0.73
073
073
0.73
073
0.85

112
112
112
112
112
112
112
112
112
112
112
112
112
112
112
112
112
112
112
112
112
112
112
112
112
112
112
112
112
112
112
112
112
112
112
112
112
112
112
11z
112
112
112
112
112
112
112
112
112
112
112
112
112
112
112
112
111938
1115
111
111
111
111
111
111
111
111
111
111
111
1.11
111
in
111
111
1.11
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8/4/2003

8/1/2003
7/31/2003
7/30/2003
7/29/2003
7/28/2003
7/25/2003
7/24/2003
7/23/2003
7/22/2003
7/21/2003
7/18/2003
7/17/2003
7/16/2003
7/15/2003
7/14/2003
7/11/2003
7/10/2003

7/9/2003

7/8/2003

7/7/2003

7442003

7/3/2003

7/2/2003

7/1/2003
6/30/2003
6/27/2003
6/26/2003
6/25/2003
6/24/2003
6/23/2003
6/20/2003
6/19/2003
6/18/2003
6/17/2003
6/16/2003
6/13/2003
6/12/2003
6/11/2003
6/10/2003

6/9/2003

6/6/2003

6/5/2003

8/4/2003

6/3/2003

6/2/2003
5/30/2003
5/29/2003
5/28/2003
5/27/2003
5/26/2003
5/23/2003
5/22/2003
5/21/2003
5/20/2003
5/19/2003
5/16/2003
5/15/2003
5/14/2003
5/13/2003
5/12/2003

5/9/2003

5/8/2003

5/7/2003

5/6/2003

5/5/2003

5/2/2003

5/1/2003
4/30/2003
4/29/2003
4/28/2003
4/25/2003
4/24/2003
4/23/2003
4/22/2003

PX_LAST
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0.85
085
08s
0.85
085
0.85
0.85
0.85
085
0.79
0.79
079
079
0.79

07

Q.7

0.7

07

07

0.8

0.8

08

08

08
0.98
0.98
098
098
0.98
1.04
1.04
104
104
104
106
106
1.06
1.06
1.06
103
103
103
1.03
1.03
1.19
119
1.19
119
119

12

12

12

12

12
122
1.22
122
122
1.22
123
1.23
1.23
123
1.23
135
1.35
1.35
1.35
135
1.36
1.36
1.36
136
136
124

111
L1125
1l
110063
1.1

11

11

11

11

11

1.1

11

11
1.10125
110125
110313
110688
111
111
111
111063
111625
11175
112
112
112
112
111375
102
1.0275
1035
104375
10575
110375
10925
1.1075
1.14
118
1.22
1.24625
1.2625
1.27375
129
131
131875
132
132
132
132
132
1.31875
131875
132
131625
131813
1.3175
131813
13175
131
131
131
131
131
131
131
131
131
131438
132
132
1.315
1.31781
132
1.32
1.32
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4/21/2003
4/18/2003
4/17/2003
4/18/2003
4/15/2003
4/14/2003
4/11/2003
4/10/2003

4/9/2003

4/8/2003

4/7/2003

4/4/2003

4/3/2003

4/2/2003

4/1/2003
3/31/2003
3/28/2003
3/27/2003
3/26/2003
3/25/2003
3/24/2003
3/21/2003
3/20/2003
3/19/2003
3/18/2003
3/17/2003
3/14/2003
3/13/2003
3/12/2003
3/11/2003
3/10/2003

3/7/2003

3/6/2003

3/5/2003

3/4/2003

3/3/2003
2/28/2003
2/27/2003
2/26/2003
2/25/2003
2/24/2003
2/21/2003
2/20/2003
2/19/2003
2/18/2003
2/17/2003
2/14/2003
2/13/2003
2/12/2003
2/11/2003
2/10/2003

2/7/2003

2/6/2003

2/5/2003

2/4/2003

1/3/2003
1/31/2003
1/30/2003
1/29/2003
1/28/2003
1/27/2003
1/24/2003
1/23/2003
1/22/2003
1/21/2003
1/20/2003
1/17/2003
1/16/2003
1/15/2003
1/14/2003
1/13/2003
1/10/2003

1/9/2003

1/8/2003

1/7/2003

PX_LAST
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124
124
124
124
1.14
114
114
114
1.14
108
1.08
108
108
108
115
115
118
115
115
114
1.14
114
1.14
114
112
112
112
112
112

1

1
1
1
i

1.08
108
108
108
1.08

11

11

11

11

11
1.08
108
108
1.08
1.08
102
1.02
1.02
102
1.02
1.13
1.13
1.13
113
1.13
1.08
108
108
108
1.08
0.96
096
0.96
0986
096
0.95
0395
0.95
0.95
095
1.08

1.32
1.32
1.32
1.32938
132
1.31125
131
1.30375
130813
131
1.31
13

13

13

13

13
13075
1.31
131
1.30875
130688
1305
130125
13
128375
1.28125
13
1.28
127
1.27
1.29125
132063
1325
132875
1.33188
13375
13375
1.3375
13375
1.3375
133625
133625
13375
134
1.34
134
1.33875
134
134
134
134
134
134
134
134
134
1.34
134
134
134
134125
134875
1.3525
1.36
1.36
136
1.36
136125
136625
136875
1.37
1.3725
1.375
137875
1.37875
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1/6/2003
1/3/2003
1/2/2003
1/1/2003
12/31/2002
12/30/2002
12/27/2002
12/26/2602
12/25/2002
12/24/2002
12/23/2002
12/20/2002
12/18/2002
12/18/2002
12/17/2002
12/16/2002
12/13/2002
12/12/2002
12/11/2002
12/10/2002
12/9/2002
12/6/2002
12/5/2002
12/4/2002
12/3/2002
12/2/2002
11/29/2002
11/28/2002
11/27/2002
11/26/2002
11/25/2002
11/22/2002
11/21/2002
11/20/2002
11/19/2002
11/18/2002
11/15/2002
11/14/2002
11/13/2002
11/12/2002
11/11/2002
11/8/2002
11/7/2002
11/6/2002
11/5/2002
11/4/2002
11/1/2002
10/31/2002
10/30/2002
10/29/2002
10/28/2002
10/25/2002
10/24/2002
10/23/2002
10/22/2002
10/21/2002
10/18/2002
10/17/2602
10/16/2002
10/15/2002
10/14/2002
10/11/2002
10/10/2002
10/9/2002
10/8/2002
10/7/2002
10/4/2002
10/3/2002
10/2/2002
10/1/2002
9/30/2002
9/27/2002
9/26/2002
9/25/2002
9/24/2002

PX_LAST
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109
109
1.09
109
152
1.52
152
152
1.52
118
1.18
118
118
118
101
1.01
101
101
101
1.04
104
104
104
1.04
116
1.16
1.16
1.16
1.16
127
127
127
127
127
138
138
1.38
138
1.38
171
171
171
17
1.71
185
185
185
185
185
183
183
1.83
1.83
1.83
176
176
178
176
1.786

15
15
15
15
15
157
157
1.57
157
157
1.68
168
168
1.68
1.68
1.54

US0001M
1.38
138
138
1.38
1.38
138

14175
1.42
142
1.42
142

141938
141875
142
142
142
142
142
142
142125
1.4225
143125
1.43375
1.44
144
144
1.43875
143875
138
138
1.38
138
138
138125
138688
138813
1.39
1.38125
138125
138
138
1.37875
138
162625
1.63875

1.6525

169
171625
174
179
18

182
183
183
18325
1.8275
182875
1.83
182125
1815
1.805
1.8025
18

18

18

18

1.8
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18
1.7975
1.81125
182
1.81375
181
181063
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9/23/2002
9/20/2002
9/19/2002
9/18/2002
9/17/2002
9/16/2002
9/13/2002
3/12/2002
9/11/2002
9/10/2002

59/9/2002

9/6/2002

9/5/2002

9/4/2002

9/3/2002

9/2/2002
8/30/2002
8/29/2002
3/28/2002
8/27/2002
8/26/2002
8/23/2002
8/22/2002
8/21/2002
8/20/2002
8/19/2002
8/16/2002
8/15/2002
8/14/2002
8/13/2002
8/12/2002

8/9/2002

8/8/2002

8/7/2002

8/6/2002

8/5/2002

8/2/2002

8/1/2002
7/31/2002
7/30/2002
7/29/2002
7/26/2002
7/25/2002
7/24/2002
7/23/2002
7/22/2002
7/18/2002
7/18/2002
7/17/2002
7/16/2002
7/15/2002
7/12/2002
7/11/2002
7/10/2002

7/9/2002

7/8/2002

7/5/2002

7/4/2002

7/3/2002

7/2/2002

7/1/2002
6/28/2002
6/27/2002
6/26/2002
6/25/2002
6/24/2002
6/21/2002
6/20/2002
6/19/2002
6/18/2002
6/17/2002
6/14/2002
6/13/2002
6/12/2002
6/11/2002

PX_LAST
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154
154
154
154
1.46
146
1.46
146
146
129
129
129
129
129
136
1.36
136
136
136
128
128
128
128
128
131
131
131
131
131
121
121
121
1.21
121
1.33
133
1.33
133
1.33
1.44
144
144
144
144
1.33
133
133
133
133
1.22
1.22
1.22
122
122
1.09
109
1.09
1.09
1.09
1.23
123
123
123
123
1.38
1.38
138
1.38
138
137
137
137
137
137
115

181375
1815
1.82
182
182438
182
1.82
182313
1.82
182
1.8125
1.81
1.81
181
182
1.82
182
1.82
182
181125
181125
181125
1.81
1.80625
1.8075
1805
1.7975
179
178
178
178
178
17775
178
1.78
178875
18

181
182
1.81875
181
181
182
18175
1.83688
1.83875
184
184
184
18375
1.83875
184
1.83875
184
184
184
184
184
1.83875
1.83875
1.83875
183875
1.83875
183875
184
1.84
1.84
184
184
1.83875
184
183338
184
184
184
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2/17/2000
2/16/2000
2/15/2000
2/14/2000
2/11/2000
2/10/2000
2/9/2000
2/8/2000
2/7/2000
2/4/2000
2/3/2000
2/2/2000
2/1/2000
1/31/2000
1/28/2000
1/27/2000
1/26/2000
1/25/2000
1/24/2000
1/21/2000
1/20/2000
1/19/2000
1/18/2000
1/17/2000
1/14/2000
1/13/2000
1/12/2000
1/11/2000
1/10/2000
1/7/2000
1/6/2000
1/5/2000
1/4/2000
1/3/2000

PX_LAST

MUNIPSA  USGOOLIM

384
3.84
384
384
353
353
353
353
353
297
297
297
2.97
297

3.2

3.2

32

32

32
317
3.17
317
317
3.17
297
297
297
297
297
2.93
293
293
293
293
5.46
5.46

588
5.88
5.88
5.88
5.88
588
5885

5 88875
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589
5.89125
589
5.89625
5.92375
5905
5885
585625
583
5.82125
5.82
5.81875
5 81375
581

5 BOB7S
5.8075
S 8025
57925
578125
5.78125
578115
578125
5.79115
579125
5.7925
5.81
5.8225
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FORWARD RATE ANALYSIS

SOURCE: BLOOMBERG FINANCIAL SERVICES: ICVS5 [GO)

Date

5-May-09
5-Jun-09
6-Jul-09
5-Aug-08
8-Sep-09
5-Oct-09
5-Nov-09
7-Dec-09
5-Jan-10
5-Feb-10
5-Mar-10
6-Apr-10
5-May-10
7-Jun-10
6-Jul-10
5-Aug-10
7-Sep-10
5-Oct-10
5-Nov-10
6-Dec-10
5-Jan-11
7-Feb-11
7-Mar-11
5-Apr-11
5-May-11
6-Jun-11
5-Jul-11
5-Aug-11
6-Sep-11
5-Oct-11
7-Nov-11
5-Dec-11
5-Jan-12
6-Feb-12
5-Mar-12
5-Apr-12
8-May-12
5-Jun-12
5-Jul-12
6-Aug-12
5-Sep-12
5-Oct-12
5-Nov-12
5-Dec-12
7-Jan-13
5-Feb-13
5-Mar-13
5-Apr-13
7-May-13
5-Jun-13
5-Jul-13
5-Aug-13
5-Sep-13
4-Oct-13
5-Nov-13
5-Dec-13
6-Jan-14
5-Feb-14
S5-Mar-14
7-Apr-14

Spot Rate

0.2988
03544
0.4147
0.4809
0.5298
05889
0 6458
0.6997
0.7564
07990
0 8560
0.9046
0.9616
10088
1.0593
1.1138
1.1574
12072
1.2540
1.3008
1.3511
1.3872
1.43073
1.4722
1.5180
1.55714
16001
1.6437
1.6807
1.7241
17586
1.7981
1.8381
1.8691
1.9066
1.8439
19767
2.0094
2.0453
20785
21093
2.1422
21717
2.2051
2.2341
2.2566
22862
2.3143
2.3408
2.3660
23930
24193
2.4443
2.4680
2.4905
2.5164
2 5383
2.5549
2.5791

Forward
Rate
0.2890
0.4080
05248
06411
0.7569
0.8545
0.9642
1.0714
1.1681
1.2644
1.3603
1.4571
1.5502
1.6439
1.7296
1.8175
1.9043
1.9810
2.0622
21411
2.2179
2.2908
2.3597
2.4240
24921
2.5580
2.6194
2.6830
2.7436
2.8019
2.8597
2.9108
2.9655
3.0162
3.0634
3.1136
3.1613
3.2008
3.2437
3.2849
3.3215
3.3578
3.3918
3.4254
3.4567
3.4816
35076
3.5329
35561
35762
3.5976
36186
36394
3.6593
36767
3.6957
3.7138
3.7292
3.7487
3.7626

250 :

200

150

1.00

050

0.00
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Duke Energy Kentucky, Inc.

Case No. 2009-00202

First Set Attorney General Data Requests
Date Received: August 17, 2009

AG-DR-01-086

REQUEST:

With reference to pages 16-17 and Schedule J-3: please provide (1) all data, work papers, and
source documents, and calculations used in computing the long-term cost rate for the thirteen
months ended January 31, 2011; (2) all details, including calculations, amortization tables, and
work sheets, related to the amounts for unamortized debt issuance balance and unamortized
premium/discount and issuance expenses; (3) details of all debt issues and/or refinancings (issue
date, debt amounts, lending agreements, underwriter, underwriting spread, SEC filings, etc.)
associated with all actual financings used in determining the Company’s long-term debt cost
rate; (4) show the methodology used to determine interest rate paid on pro forma long-term debt
issues, including calculations, financing fees, interest rate assumptions, and other related
financing costs; and (5) please provide the workpapers and data, including a copy of all pages of
Schedule J-3, in both hard copy and electronic (Microsoft Excel) formats, with all data and
formulae intact.

RESPONSE:

The source data files for Schedule J-3 are provided as tollows:

Hard Copy Attachment File Name - Via CD
Attachment AG-DR-01-086(a) Cost of Debt Support 06-10-2009.xlsx
Attachment AG-DR-01-086(b) ULHPCA120a-MPC.xlsx
Attachment AG-DR-01-086(c) ULHPCA120b-MPC.xlIsx
Attachment AG-DR-01-086(d) Excel Debt Detail 12.31.08.xlsx
Attachment AG-DR-01-086(e) Excel Debt Detail 03.31.09.xlsx
N/A — voluminous - electronic version only AG-DR-01-086 Debt Attachments(folder)

Electronic versions of the Schedules J-1 through J-3 are provided in “J-Schedules-
Electronic.xIsx” via CD.




Hard copies of Schedule J-3 were provided in the Company’s July 1, 2009 application.

The determination of the interest paid on pro-torma long-term debt issues was based on the
following:

Duke Energy Kentucky, Inc.
AG-DR-01-086

Long-Term Debt Interest Rate Assumption

10yearbond  30yearbond

Treasury yield 2.620% 3.490%
KY spread 3.320% 3.460%
Fees 0.060% 0.050%
All-in cost 6.000% 7.000%
Average of 10year bond and 30 year bond 6.50%

PERSON RESPONSIBLE: Stephen G. De May
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