INVESTMENTS FOR ISSUERS REPRESENTING OVER 5%

OF THE CAPITAL ENDOWMENT 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) 3,473,906.25 28.950%
2,243,270.49 18.695%
5,878,212.85 48.987%
|Total Fed Agencies 11,595,389.59 96.632% |
404,113.16 3.368%
|Total Investments 11,999,502.75 100.000% |
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CITY OF PASADENA

Power Reserve Portfolio

SEPTEMBER 2005

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
Repurchase Agreements 4,906,957
Federal Agencies 126,857,298
Corporate Bonds 12,284,504
TOTALS: 144,048,760

Accrued Interest Receivable 1,539,588
GRAND TOTAL: 145,588,348

PERCENT
3.41%
88.07%
8.53%

100.00%

Repo
3.41%

Corp Bond
8.53%

Fed Agencies
88.07%

PORTFOLIO LIQUIDITY AS OF 9/30/05

Percent of
Aging Interval Par Value Portfolio
0 - 30 days 4,906,957 3.36%
31 days - 1 Year 13,000,000 8.89%
1-2 Years 11,500,000 7.86%
2 -3 Years 19,700,000 13.47%
3 -4 Years 13,900,000 9.50%
4 -5 Years 9,000,000 6.15%
Over 5 Years 74,250,000 50.77%
TOTAL: 146,256,957 100.00%
PORTFOLIO STATISTICS
Sep-05 Aug-05 Jul-05 Jun-05 May-05 Apr-05
Month-End Mkt Value 145,588,348 146,221,169 144,893,775 145,622,625 149,375,846 148,262,572
Modified Duration 4.44 4.52 4.55 451 4.45 4.52
Weighted Average Maturity 5.47 5.57 5.63 5.62 5.49 5.59
Yield to Maturity -+ 4.240% 4.234% 4.210% 4.204% 4.145% 4.139%
Effective Yield - Year to Date 4.090% 4.040% 4.020% 4.110% 4.100% 4.120%
Interest Earned 524,243 521,097 514,498 515,509 528,359 523,693
Fiscal Year To Date Interest Earned 1,559,838 1,035,595 514,498 6,074,822 5,559,313 5,030,955
Fair Value Change Gain/(Loss) (1,157,063) 806,297 (1,243,349) 61,271 584,915 1,030,954
Fiscal Year To Date change in fair value (1,594,115) (437,052) (1,243,349) 1,128,223 1,066,952 482,037
Total Fiscal YTD earnings (34,277) 598,543 (728,851) 7,203,045 6,626,265 5,512,992

note: Adjustment of March 2005 Month-end Market Value for Fiscal Year-End Reporting purposes
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2000

2001

2002

2003

2004

2005

Total Return Performance History

ML 3-5 ML 1-3 Power
(AA) (AAA) Reserve
1st quarter 1.339 1.241 1.220
2nd quarter 1.690 1.685 1.850
3rd quarter 3.051 2.251 3.140
4th quarter 3.721 2.664 3.680
9.801 7.841 9.890
1st quarter 3.559 2.905 3.080
2nd quarter 0.674 1.297 0.990
3rd quarter 5.170 3.473 3.960
4th quarter (0.225) 0.787 0.700
9.178 8.462 8.730
1st quarter -0.262 0.018 0.013
2nd quarter 3.920 2.410 2.820
3rd quarter 5.099 2.364 1.650
4th quarter 1.610 1.180 1.260
10.367 5.972 5.743
1st quarter 1.570 0.866 1.250
2nd quarter 2.590 1.105 1.260
3rd quarter 0.110 0.490 0.560
4th quarter -0.056 0.256 0.870
4214 2.717 3.940
1st quarter 2.580 1.120 1.680
2nd quarter (2.730) (1.120) (1.250)
3rd quarter 2.650 1.130 2.340
4th quarter 0.248 : 0.096 0.660
2.748 1.226 3.430
1st quarter (1.213) (0.278) (0.125)
2nd quarter 2.380 1.230 2.250
3rd quarter (0.624) 0.128 (0.020)
0.543 1.080 2.105
Effective Yield for period 7/1/05 through 09/30/05
Power Reserve Portfolio Fiscal YTD yield 4.090%
State Treasurer's LAIF Fiscal YTD vyield 3.180%
Average yield on the five year Treasury 4.020%
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INVESTMENTS FOR ISSUERS REPRESENTING OVER 5%

OF THE POWER RESERVE PORTFOLIO

Federal National Mortgage Assoc (FNMA)

Federal Home Loan Bank (FHLB)

Other Investments

Sep 30, 2005
Market value % of Total
Federal Home Loan Mortgage Corp (FHLMC) 24,964,952.18 17.15%
36,105,217.37 24.80%
63,185,419.76 43.40%
lTotaI Fed Aggncies 124,255,589.31 85.347% |
21,332,758.35 14.65%
|Total Investments 145,588,347.66 100.00% |
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IV. Miscellaneous Portfolios
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V. Investments Held by Trustees



$ Amount

Trustee/Officer Issue Name Shares/Par Cost Market Maturity %
Maturity Date Investment Value Value Date Yid
BNY Pasadena Tax Pension 2004 Bond
Mark Golder Bond Fund Account #281703
(213) 630-6418  Goldman Fin. Sq. Tr. Prime Obligation #463 574,741.00 $ 574,741.00 $ 574,741.00 10/01/05  3.27%
Goldman Fin. Sq. Tr. Prime Obligation #463 21,192.00 21,192.00 21,192.00 10/01/05  3.27%
Total [ 595,933.00 | 595,933.00 [ 595,933.00 |
BNY Pasadena 2004AB COPS
Mark Golder Cost of Issue Account #281671
(213) 630-6418  Cash - $ - $ - 10/01/05  0.00%
Base Rent Account #281676
Goldman Fin. Sq. Tr. Prime Obligation #463 10.00 10.00 10.00 10/01/05  3.26%
AMBAC Insurance Pol.#22331BE $40,325,000 2/1/19 N/A N/A N/A 02/01/19
Base Rent Account #281685 :
Goldman Fin. Sq. Tr. Prime Obligation #463 20.00 20.00 20.00 10/01/05  3.26%
AMBAC Insurance Pol.#22331BE $40,325,000 2/1/19 N/A N/A N/A 02/01/19
Total [ 30.00 | 30.00 | 30.00 ]
City of Pasadena Pasadena Electric Revenue 2003
Vic Erganian Reserve Account#281621
(626) 744-4422  Societe Generale Inv. Agreement dated 9/17/03 @ 5.54% $0.00 $0.00 $0.00 06/01/22  5.54%
BNY Bond Fund Account #281625
Mark Golder Financial Security Assurance Insurance Policy
(213) 630-6418  Policy #201570-N Dated 8/21/03 $9,905,000 N/A N/A N/A 06/01/22
Total [ 0.00 [ 0.00 | 0.00 ]
Pasadena Water Revenue 2003
BNY Parity Reserve Account #281651
Mark Golder Goldman Fin. Sq. Tr. Prime Obligation #463 50,964.00 50,964.00 50,964.00 10/01/05  3.27%
(213) 630-6418  Federal Home Ln Mtg Corp. Cus: 3128X4NAS 3,400,000.00 3,400,000.00 3,390,174.00 09/22/15  5.40%
Debt Service Fund Account #281652
FGIC Insurance Policy #0301090, Dated 8/21/03
$47,425,000 Orig Issuance N/A N/A N/A 06/01/33
Total | 3,450,964.00 | 3,450,964.00 | 3,441,138.00 |
Pasadena City Hall/Park 2003
BNY Cost of Issuance Account #281630
Mark Golder Cash 0.00 0.00 0.00 10/01/05  0.00%
(213) 630-6418  Base Rent Account #281631
Goldman Fin. Sq. Tr. Prime Obligation #463 159,811.00 159,811.00 159,811.00 10/01/05  3.27%
Goldman Fin. Sq. Tr. Prime Obligation #463 429.00 429.00 429.00 10/01/05  3.26%
Ambac Ins. Policy #20520BE, $73,790,000, 1/29/03 N/A N/A N/A 01/01/33  0.00%
Certificate Account #281634
Goldman Fin. Sq. Tr. Prime Obligation #463 127,701.00 127,701.00 127,701.00 10/01/05  3.27%
Goldman Fin. Sq. Tr. Prime Obligation #463 1,237.00 1,237.00 1,237.00 10/01/05  3.27%
LAIF, Cusip #S86432260 11,201,220.00 11,201,220.00 11,201,220.00 10/01/05  2.72%
Trinity Plus Funding Inv. Agmt, dated 2/20/03 37,171,981.00 37,171,981.00 37,171,981.00 08/15/06  2.37%
Reserve Account #281635 -
Goldman Fin. Sq. Tr. Prime Obligation #463 3,042.00 3,042.00 3,042.00 10/01/05  3.26%
AIGMFC Inv. Agmt, dated 2/20/03;Rate 5.27% Cus:S86848" 4,836,374.00 4,836,374.00 4,836,374.00 02/01/33  5.27%
Total $53,501,795.00 | $53,501,795.00 | $53,501,795.00 |
Pasadena Electric Revenue 2002
Bond Fund Account #281620
MBIA Ins. Policy #38581 8/6/02
$82,320,000; Maturity 06/01/22 N/A N/A N/A 06/01/22
Parity Reserve Account #281621
MBIA Debt Service Surety Bond #27359 (2)
$5,662,619.95 ; Maturity 08/01/024 N/A N/A N/A 08/01/24
Pasadena 2001 COPS Capital Improvements
BNY Lease Payments Account #281602
(213) 630-6418  Goldman Fin. Sq. Tr. Prime Obligation #463 52.00 52.00 52.00 10/01/05  3.26%
MBIA Ins. Policy #37169 1/8/02
$2,330,000; Maturity 01/01/09;Cus:S86762130 N/A N/A N/A 01/01/09




BNY
Mark Golder
(213) 630-6418

Wells Fargo Bank
Robert Schneider

BNY
Mark Golder
(213) 630-6418

BNY
Mark Golder
(213) 630-6418

BNY
Mark Golder
(213) 630-6418

BNY
Mark Golder
(213) 630-6418

BNY
Mark Golder
(213) 630-6418

Reserve Account #281603

Federal Home Ln Bks Deb, Rate 5.50%;Cus:3133X8UC4

Goldman Fin. Sq. Tr. Prime Obligation #463
Goldman Fin. Sq. Tr. Prime Obligation #463
Total

Pasadena Financing Authority 2000
Orange Grove Reserve Account #281452

Federal Home Ln Mtg Corp; Rate: 5.00% Cus:3128X4EU1

Goldman Fin. Sq. Tr. Prime Obligation #463
Goldman Fin. Sq. Tr. Prime Obligation #463
Villa Parke Reserve Account #281453

Federal Home Ln Mtg Corp; Rate: 5.00% Cus:3128X4EU

Goldman Fin. Sq. Tr. Prime Obligation #463
Goldman Fin. Sq. Tr. Prime Obligation #463
Pasadena PFA Revenue Account #281454
Goldman Fin. Sq. Tr. Prime Obligation #463
Pasadena PFA Surplus Account #281457
Goldman Fin. Sq. Tr. Prime Obligation #463
Total

Pasadena (Paseo Parking)
Cap. Interest Account #10006503
Cash
Reserve Account #10006504
Wells Fargo Government Money Market Fund
FHLB, Cusip 31339YS37, Coupon Rate 3.40%

Sur. Bnd Pol #SB1059BE, AMBAC Assurance Corp.

$1,357,506

Bond Fund Account #10006505

Wells Fargo Government Money Market Fund

MBI Ins. Pol. #17405BE, AMBAC Assurance Corp.
Total

Pasadena Pension Ser99A
Bond Fund Account #281381
AIG Funding Inc Disc.;Cus:00137EYF6
Goldman Fin. Sq. Tr. Prime Obligation #463
Goldman Fin. Sq. Tr. Prime Obligation #463
MBI Ins. Pol. #16660BE, AMBAC Assurance Corp.
Interest Payment Account #281382
Goldman Fin. Sq. Tr. Prime Obligation #463
Total

Pasa Elec RFDG '98
Bond Fund Acct #281366
MBIA Fin Guaranty Ins Pol#27359(1)
Parity RSV #281367
MBIA D/S Rsv Sur Bnd#27359(2) 5,662,619.95
Total

Pasadena 96 TABS (Townhouse)
Reserve Account #281361
Goldman Fin. Sq. Tr. Prime Obligation #463

Federal Home Ln. Mtg Corp;Rate 5.00% Cus:3128X4EU1

Total

Pasadena 1996 Var Rate COP
Base Rental #281346
Cash
Reserve Account #281347

Federal Farm Credit Banks Cons @ 2.95%;Cus:31331QT98

Goldman Fin. Sq. Tr. Prime Obligation #463
Account #281352

BONY/CSTRS Irr. L/C #S000435503/STRS-42
$9,363,332 (91) & $18,828,439 ('96)

Total

1996 COP (Multi-Purpose)
Base Rental #281185
Goldman Fin. Sq. Tr. Prime Obligation #463
Goldman Fin. Sq. Tr. Prime Obligation #463
Certificate Fund #281186
Goldman Fin. Sq. Tr. Prime Obligation #463
Goldman Fin. Sq. Tr. Prime Obligation #463
Federal Home Ln Bk @ 3.70%;Cus:3128X4CJ8
Federal Home Ln Bk @ 4.20%;Cus:3133XDA84

2,175,680.00  10/14/16
136.00 10/01/05

278,740.00 08/10/10
4,734.00 10/01/05
190.00 10/01/05

179,190.00 08/10/10
4,381.00 10/01/05
125.00 10/01/05
1,967.00 10/01/05

55,087.00 10/01/05

0.00 03/01/05

13,749.00 10/01/05
1,348,366.00 07/30/08

99,044.00 10/01/05

2,175,000.00 2,175,000.00
136.00 136.00
0.00 0.00 0.00
$2,175,188.00 [ $2,175,188.00 | $2,175,868.00 |
280,000.00 280,000.00
4,734.00 4,734.00
190.00 190.00
180,000.00 180,000.00
4,381.00 4,381.00
125.00 125.00
1,967.00 1,967.00
55,087.00 55,087.00
526,484.00 | 526,484.00 | 524,414.00 |
0.00
13,749.00 13,749.00
1,375,000.00 1,375,000.00
N/A N/A N/A
99,044.00 99,044.00
N/A N/A N/A

$1,487,793.00 |

$1,487,793.00 |

$1,461,159.00 |

3,474,000.00

2,057.00

241,749.00
N/A

1.00

3,415,370.00

2,057.00

241,749.00
N/A

1.00

3,418,145.00 11/15/05
2,057.00 10/01/05
241,749.00 10/01/05
N/A 08/05/99

1.00 10/01/05

$3,717,807.00 |

$3,659,177.00 |

$3,661,952.00 |

0.00 08/01/24

0.00 08/01/24

1,903.00 10/01/05
320,554.00 08/10/10

43.00 10/01/05

866,531.00 06/12/08

1.00 1.00
0.00 0.00

1.00[ 1.00] 0.00]
1,903.00 1,903.00
320,000.00 320,000.00

$321,903.00 | $321,903.00 | $322,457.00 |
0.00 43.00
900,000.00 902,250.00
5,750.00 5,750.00

N/A

N/A

5,750.00 10/01/05

N/A 07/27/04

$905,750.00 |

$908,043.00 |

$872,324.00

24,000.00
77.00

7,312.00
696,041.00
1,250,000.00
1,500,000.00

24,000.00
77.00

7,312.00
696,041.00
1,250,000.00
1,500,000.00

24,000.00 10/01/05
77.00 10/01/05

7,312.00 10/01/05
696,041.00 10/01/05
1,244,362.00 06/30/06
1,500,000.00 12/28/06

5.50%
3.27%
0.00%

5.00%
3.26%
3.26%
5.00%
3.27%
3.27%
3.27%

3.26%

0.00%

3.34%
3.40%

3.34%

337%
3.26%
3.27%

3.84%

0.00%

0.00%

3.26%
5.00%

0.00%

2.95%
3.27%

3.27%
3.26%

3.27%
3.27%
3.70%
4.20%
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BNY
Terry Petta
(213) 630-6246

BNY
Mark Golder
(213) 630-6418

BNY
Mark Golder
(213) 630-6418

BNY
Mark Golder
(213) 630-6418

BNY
Mark Golder
(213) 630-6418

BNY
Mark Golder
(213) 630-6418

BNY
Mark Golder
(213) 630-6418

BNY
Mark Golder
(213) 630-6418

Federal Home Ln Bk @ 5.00%;Cus:3128X4EU1
Reserve Fund #281207

AMBAC Cap Fndng Inc,GIC;02/01/2016;Cus:S86217170
cash

Total Funds

1994 FARECAL
Water Revenue Acct #410428
Aim Short Term Treas Inst
Total

1993 Refunding & Cap.
Base Rent #281136 '
Goldman Fin. Sq. Tr. Prime Obligation #463
Goldman Fin. Sq. Tr. Prime Obligation #463
Rebate #281142
Federal Home Ln Banks;Rate 421%;Cus:3133X6W1
Goldman Fin. Sq. Tr. Prime Obligation #463
Goldman Fin. Sq. Tr. Prime Obligation #463
Certificate Reserve #281143
Federal Home Ln Banks, rate 4.10%;Cus:3133X93P3
Goldman Fin. Sq. Tr. Prime Obligation #463
Goldman Fin. Sq. Tr. Prime Obligation #463
Total Funds

93 Old Pasa Pkng Rfndng
Reserve Fund 281147
Goldman Fin. Sq. Tr. Prime Obligation #463
Aegon GIC $2,238,536.00 ;Cus: S86880400
Total

1993 Villa/Parke
Reserve Fund #281132
Goldman Fin. Sq. Tr. Prime Obligation #463
Federal Natl Mtg Assn;Rate 4.17%; Cus: 3136F6GD5
Goldman Fin. Sq. Tr. Prime Obligation #463
Total

93 Rfndng Lake/Wash TABS
Expense Fund #281119
Goldman Fin. Sq. Tr. Prime Obligation #463
Goldman Fin. $q. Tr. Prime Obligation #463
Interest Fund #281120
Goldman Fin. Sq. Tr. Prime Obligation #463
Reserve Fund #281124
Federal Natl Mtg Assn;Rate 4.17% Cus:3136F6GDS5
Goldman Fin. Sq. Tr. Prime Obligation #463
Total

93 Refundng Fair Oaks TABS
Reserve Fund #281116 :
Goldman Fin. Sq. Tr. Prime Obligation #463
Federal Natl Mtg Assn; Rate 4.17%
Goldman Fin. Sq. Tr. Prime Obligation #463
Total

1991 Variable Rate COP
Base Payment #281335
Goldman Fin. Sq. Tr. Prime Obligation #463
Cash
Certificate Reserve #281336
Federal Farm CR Banks Cons @ 2.95%;Cus:31331QT98
Goldman Fin. Sq. Tr. Prime Obligation #463
Letter of Credit #281341
BONY/CSTR'S Irr. L/C #5000435503
Total

1987 Los Robles
Base Rent #060755
Goldman Fin. Sq. Tr. Prime Obligation #463
Goldman Fin. Sq. Tr. Prime Obligation #463
Reserve Fund #060757
Federal Home Loan banks @ 3.02%
Goldman Fin. Sq. Tr. Prime Obligation Fund-B

220,000.00 220,000.00 220,381.00
1,197,121.00 1,197,121.00 1,197,121.00
0.00 0.00

$4,894.551.00 | $4,894,551.00 | $4,889,294.00 |
16.00 16.00 16.00
$16.00 | $16.00 | $16.00
25.00 25.00 25.00
0.00 0.00 0.00
1,500,000.00 1,499,766.00 1,482,187.00
15,927.00 15,927.00 15,927.00
65,558.00 65,558.00 65,558.00
3,470,000.00 3,470,000.00 3,408,191.00
10,844.00 10,844.00 10,844.00
269.00 269.00 269.00

$5,062,623.00 |

$5,062,389.00 |

$4,983,001.00 |

18.00 18.00 18.00
2,225,313.00 2,225.313.00 2,225,313.00
$2,225,331.00 | $2,225,331.00 | $2,225,331.00 |
22.00 22.00 22.00
138,000.00 138,000.00 135,628.00
894.00 894.00 894.00
$138,916.00 | $138,916.00 | $136,544.00 |
6,360.00 6,360.00 6,360.00
978.00 978.00 978.00
0.00 0.00 0.00
108,000.00 108,000.00 106,144.00
156.00 156.00 156.00
$115,494.00 | $115,494.00 | $113,638.00 ]
116.00 116.00 116.00
320,000.00 320,000.00 314,500.00
15.00 15.00 15.00
$320,131.00 | $320,131.00 | $314,631.00 |
0.00 0.00 0.00
0.00 253.00 253.00
600,000.00 601,500.00 577,687.00
34,500.00 34,500.00 34,500.00
N/A N/A N/A
$634,500.00 [ $636,253.00 | $612,440.00 |
137.00 137.00 137.00
0.00 0.00 0.00
2,700,000.00 2,705,063.00 2,603,813.00
32.00 32.00 32.00

08/10/10

02/01/16

10/01/05

10/01/05
10/01/05

02/24/09
10/01/05
10/01/05

11/02/09
10/01/05
10/01/05

10/01/05
01/01/18

10/01/05
10/05/09
10/01/05

10/01/05
10/01/05

11/01/04

10/05/09
10/01/05

10/01/05
10/05/09
10/01/05

10/01/05
10/01/05

06/12/08
10/01/05

07/27/04

10/01/05
09/01/05

06/12/08
10/01/05

5.00%

6.86%
0.00%

3.48%

3.26%
0.00%

4.21%
3.27%
3.27%

4.10%
3.26%
3.26%

327%
7.00%

3.25%
4.17%
3.27%

3.27%
3.27%

0.00%

4.17%
3.27%

3.07%
4.17%
3.26%

0.00%
0.00%

2.95%
3.27%

3.26%
0.00%

3.02%
3.27%



Inv. Approvd by
Sanwa

SCPPA
Yolly Pantig
(213) 367-3074

*Footnote: Yields

L/C Account #060758

BONY/CSTRS Irr. L/C #S00043502/STRS-41
$17,664,167

Total

SCPPA Investments
SCPPA Project Stabilization Fund
Federal Home Loan Mtg Corp Disc. Cus:313385HUS
BNY Hamilton Trsy Mondy FD Premier #741
Federal Home Loan banks @ 3.0%;Cus:31339YEES
Federal National Mtg Assn @ 3.04%;Cus:3136F5SH5
Federal Home Loan Banks @2.75%;Cus:3133X3MA8
Total

TOTAL FUND BALANCE

based on cost.

N/A N/A N/A

$2,700,169.00 | $2,705,232.00 | $2,603,982.00 |
664,000.00 662,617.00 662,740.00
896.00 896.00 896.00
1,310,000.00 1,310,000.00 1,260,466.00
2,175,000.00 2,175,000.00 2,130,820.00
465,000.00 465,000.00 454,973.00

$4,614,896.00 | $4,613,513.00 | $4,509,895.00 |

$87,390,275.00

$87,339,137.00

$86,945,842.00

07/27/04

10/01/05
10/01/05
07/24/08
04/27/07
02/20/07

3.57%
3.11%
3.00%
3.04%
2.79%
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