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I. Pooled Investment Portfolio



CITY OF PASADENA

Treasurer's Pooled Investment Portfolio

SEPTEMBER 2005

Vicken Erganian
City Treasurer

PORTFOLIO COMPLIANCE

The Treasurer's investment portfolio is in compliance with the California Government Code Section 53601 and the City's Investment Policy approved by the City

Council on October 25, 2004. The holdings in the investment pool are in compliance with the current investment policy statement. Further information on

compliance issues can be obtained by calling the City of Pasadena Treasurer's Office. A complete copy of the monthly investment report on the investment portfolio,

including a detailed listing of each investment, is available by calling the Treasurer's office at (626)744-4422.

PORTFOLIO STRUCTURE AS OF 9/30/05

TYPE MARKET VALUE PERCENT
Repurchase Agreements 27,800,000 10.26% Fed Agency
Municipal Bonds 1,946,364 0.72% 78 84%
LAIF 532,593 0.20%
Certificate of Deposit 750,000 0.28%
Corporate Bonds 18,469,257 6.81%
U.S. Treasury Bonds 4,807,813 1.77%
Mortgage Backed Securities/GNMAs 226,050 0.08% MB/G(:?;Q Fed Disc
Federal Agencies 213,672,209 78.84% US. Treas Corp Bond Muni Repo A 0.19%
1.77% 6.81% 0.72%  1026% Cashin Bank
Federal Agencies - Discount 527,158 0.19% LAF 0.84%
CD 020%
Cash in Bank 2,289,908 0.84% 0.28%
TOTALS: 271,021,353 100.00%
Accrued Interest Receivable 2,134,973
GRAND TOTAL: 273,156,326
PORTFOLIO LIQUIDITY AS OF 9/30/05
Percent of
Aging Interval Par Value Portfolio
0-30 Days 28,345,539 10.39%
31 days - 1 Year 41,634,348 15.26%
1 -2 Years 60,806,878 22.29%
2 -3 Years 85,501,583 31.35%
3 -4 Years 31,015,900 11.37%
4 -5 Years 23,501,114 8.62%
Over 5 Years 1,947,902 0.71%
TOTAL: 272,753,264 100.00%
PORTFOLIO STATISTICS
Sep-05 Aug-05 Jul-05 Jun-05 May-05 Apr-05
Month-End Mkt Value 273,156,326 278,201,934 284,805,426 289,438,529 302,192,713 290,882,488
Modified Duration 1.86 1.90 1.89 1.88 1.87 1.93
Weighted Average Maturity 2.01 2.05 2.04 2.04 2.02 2.08
Yield to Maturity 3.354% 3.321% 3.282% 3.270% 3.205% 3.142%
Effective yield - Year to Date 3.230% 3.190% 3.170% 2.970% 2.940% 2.930%
Interest Earned 786,511 790,163 791,317 796,329 812,968 776,547
Fiscal Year To Date Interest Earned 2,367,991 1,581,480 791,317 8,582,615 7,786,286 6,973,318
Fair Value Change Gain/(Loss) (1,245,433) 1,088,003 (1,537,581) (66,219) 692,402 973,362
Fiscal Year To Date change in fair value (1,695,011) (449,579) (1,537,581) (439,311) (373,092) (1,065,494)
Total Fiscal YTD earnings 672,979 1,131,901 (746,264) 8,143,304 7,413,194 5,907,824
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Total Return Performance History

2000

2001

2002

2003

2004

2005

1st quarter
2nd quarter
3rd quarter
4th quarter

1st quarter
2nd quarter
3rd quarter
4th quarter

1st quarter
2nd quarter
3rd quarter
4th quarter

1st quarter
2nd quarter
3rd quarter
4th quarter

1st quarter
2nd quarter
3rd quarter
4th quarter

1st quarter
2nd quarter
3rd quarter
YTD

ML 1-3 Index

Corp/Gov

1.241
1.685
2.251
2.664
7.841

2.905
1.297
3.473
0.787
8.462

0.018
2.410
2.364
1.180
5.972

0.866
1.105
0.490
0.256
2.717

1.120
(1.120)
1.130
0.096
1.226

(0.278)
1.230
0.128
1.080

Pooled
Portfolio

1.490
1.690
2.180
2.470
7.830

2.160
1.320
2.550
0.952
6.982

0.132
2.190
1.210
1.080
4.612

1.129
0.862
0.570
0.370
2.931

0.910
(0.57)
1.38
0.37
2.09

(0.215)
1.380
0.238
1.403

Effective Yield for the period 7/1/05 through 09/30/05

Pooled Portfolio Fiscal YTD effective yield

State Treasurer's LAIF Fiscal YTD yield
Average yield on the 2 year Treasury

- 3.240%

3.180%
3.930%
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INVESTMENTS FOR ISSUERS REPRESENTING OVER 5%

OF THE POOLED PORTFOLIO

Federal National Mortgage Assoc (FNMA)

Federal Home Loan Bank (FHLB)

OTHER PORTFOLIO INVESTMENTS

Sep 30, 2005
Market value % of Total
Federal Home Loan Mortgage Corp (FHLMC) 38,402,547.00 14.059%
47,422,890.68 17.361%
122,226,931.08 44.746%
|Total Fed Agencies 208,052,368.76 76.166% |
65,103,957.34 23.834%
[Total Investments 273,156,326.10 100.000% |
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II. Capital Endowment Portfolio



CITY OF PASADENA
Capital Endowment Portfolio

Vicken Erganian
City Treasurer

SEPTEMBER 2005

PORTFOLIO COMPLIANCE

The Treasurer's investment portfolio is in compliance with the California Government Code Section 53601 and the City's Investment Policy approved by the City

Council on October 25, 2004. The holdings in the investment pool are in compliance with the current investment policy statement. Further information on
compliance issues can be obtained by calling the City of Pasadena Treasurer's Office. A complete copy of the monthly investment report on the investment portfolio,

including a detailed listing of each investment, is available by calling the Treasurer's office at (626)744-4422.

PORTFOLIO STRUCTURE AS OF 9/30/05

TYPE MARKET VALUE PERCENT
Repurchase Agreements 404,027 3.40% Fed ;‘65.2’;2'
Federal Agency Issues 11,468,984 96.60%
Repo
TOTALS: 11,873,012 100.00% 3A0%
Accrued Interest Receivable 126,491
GRAND TOTAL: 11,999,503
PORTFOLIO LIQUIDITY AS OF 9/30/05
Percent of
Aging Interval Par Value Portfolio
0-30 Days 404,027 3.32%
31 days - | Year - 0.00%
1 -2 Years 1,500,000 12.34%
2 -3 Years 8,000,000 65.82%
3 -4 Years 1,250,000 10.28%
4 -5 Years 1,000,000 8.23%
Over 5 Years - 0.00%
TOTAL: 12,154,027 100.00%
PORTFOLIO STATISTICS
Sep-05 Aug-05 Jul-05 Jun-05 May-05 Apr-05
Month-End Mkt Value 11,999,503 12,046,774 11,950,200 12,197,419 12,162,966 12,078,093
Modified Duration 2.31 2.39 2.47 2.51 2.59 2.68
Weighted Average Maturity 2.47 2.56 2.64 2.68 2.76 2.87
Yield to Maturity 3.392% 3.382% 3.375% 3.381% 3.364% 3.361%
Effective Yield - Year to Date 3.350% 3.310% 3.310% 3.320% 3.310% 3.310%
Interest Earned 34,510 34,474 34,630 34,777 34,703 34,498
Fiscal Year To Date Interest Earned 103,613 69,104 34,630 412,867 378,090 343,387
Fair Value Change Gain/(Loss) (81,781) 62,100 (100,438) (324) 50,170 54,867
Fiscal Year To Date change in fair value (120,119) (38,338) (100,438) 4,457 4,782 (45,388)
Total Fiscal YTD earnings (16,506) 30,765 (65,808) 417,324 382,872 297,999
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