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I. Pooled Investment Portfolio



CITY OF PASADENA

é‘*’.‘.s"*s‘ée_;;\ Treasurer's Pooled Investment Portfolio
e Ty Vicken Erganian
B S 5‘,.5’ City Treasurer
gac it DECEMBER 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 12/31/05

TYPE MARKET VALUE PERCENT
Repurchase Agreements 39,500,000 14.02%
Municipal Bonds 1,946,364 0.69% red peeney
LAIF 615,139 0.22%
Certificate of Deposit 750,000 0.27%
Corporate Bonds 18,330,349 6.51% MB/GJ\IOT‘;Q
U.S. Treasury Bonds 4,803,125 1.71%
Mortgage Backed Securities/GNMAs 192,971 0.07% { Fed Disc
Federal Agencies 213,201,941 75.69% e e Lar M Ree can in B oL
Federal Agencies - Discount 527,019 0.19% 0.2(732 0.22%
Cash in Bank 1,793,015 0.64%
TOTALS: 281,659,923 100.00%
Accrued Interest Receivable 1,878,772
GRAND TOTAL: 283,538,695
PORTFOLIO LIQUIDITY AS OF 12/31/05
Percent of
Aging Interval Par Value Portfolio
0-30 Days 46,093,873 16.20%
31 days - 1 Year 68,678,281 24.14%
1-2 Years 40,269,862 14.15%
2 -3 Years 82,001,573 28.82%
3 -4 Years 29,013,508 10.20%
4 -5 Years 16,500,783 5.80%
Over 5 Years 1,947,674 0.68%
TOTAL: 284,505,554 100.00%
PORTFOLIO STATISTICS
Dec-05 Nov-05 Oct-05 Sep-05 Aug-05 Jul-05
Month-End Mkt Value 283,538,695 275,015,246 275,465,984 273,179,965 278,201,934 284,805,426
Modified Duration 1.58 1.70 1.77 1.86 1.90 1.89
Weighted Average Maturity 1.71 1.83 191 2.01 2.05 2.04
Yield to Maturity 3.449% 3.414% 3.390% 3.354% 3.321% 3.282%
Effective yield - Year to Date 3.300% 3.280% 3.250% 3.240% 3.190% 3.170%
Interest Earned 827,705 812,169 804,061 786,585 790,163 791,317
Fiscal Year To Date Interest Earned 4,812,000 3,984,295 3,172,126 2,368,065 1,581,480 791,317
Fair Value Change Gain/(Loss) 290,039 61,302 (924,996) (1,245,433) 1,088,003 (1,537,581)
Fiscal Year To Date change in fair value (2,268,667) (2,558,706) (2,620,007) (1,695,011) (449,579) (1,537,581)
Total Fiscal YTD earnings 2,543,333 1,425,589 552,118 673,054 1,131,901 (746,264)
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Total Return Performance History

1999

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
4th quarter

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

ML 1-3 Index

Corp/Gov
0.721

0.591
1.217
0.685

3.214

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
1.106
0.490
0.256
2.7117

1.120
(1.120)
1.130
0.096
1.226

(0.278)
1.230
0.128
0.666
1.746

Pooled

Portfolio

0.762
0.394
1.200
0.672

3.028

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
0.670
2.073

Effective Yield for the period 7/1/05 through 12/31/05

Pooled Portfolio Fiscal YTD effective yield

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

3.300%
3.400%
4.340%
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INVESTMENTS IN ISSUERS REPRESENTING OVER 5%

OF THE POOL PORTFOLIO

FHLB

FHLMC

FNMA

Dec 31, 2005
Market Value
120,788,593.75
37,968,390.65

46,771,003.13

% of Total

42.88%

13.48%

16.61%

|Total Fed Agencies

205,527,987.53

72.97%)|

OTHER PORTFOLIO INVESTMENTS

76,131,935.30

27.03%

ITotaI Investments

281,659,922.83

100.00%)]
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