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T SEPTEMBER 2006
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 November 14, 2005. 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 9/30/06

TYPE MARKET VALUE PERCENT
Repurchase Agreements 48,609,063 17.27%
Fed Agency
Municipal Bonds 1,667,328 0.59% 71.70%
LAIF 633,890 0.23%
Certificate of Deposit 750,000 0.27% MBIGNMA
Corporate Bonds 13,755,415 4.89% 0.04%
U.S. Treasury Bonds 7,498,813 2.66%
Mortgage Backed Securitiey GNMAs 107,591 0.04% | U5 e Fed Disc
Federal Agencies 201,820,411 71.70% P et LAIF i Cash in Bank °°3/°
Federal Agencies - Discount 2,627,157 0.93% cp 0B%
Cash in Bank 4,016,900 143% oxme
TOTALS: 281,486,567 100.00%
Accrued Interest Receivable 2,218,824
GRAND TOTAL: 283,705,391
PORTFOLIO LIQUIDITY AS OF 9/301/06
Percent of
Aging Interval Par Value Portfolio
0-30 Days 53,285,450 18.70%
31 days- 1 Year 70,744,990 24.83%
1-2 Years 96,000,806 33.70%
2-3 Years 34,500,901 12.11%
3-4 Years 23,500,711 8.25%
4 -5 Years 6,867,811 241%
Over 5 Years 928 0.00%
TOTAL: 284,901,597 100.00%
PORTFOLIO STATISTICS
Sep-06 Aug-06 Jul-06 Jun-06 May-06 Apr-06
Month-End Mkt Value 283,705,391 277,233,773 282,191,856 280,329,481 291,165,492 284,976,978
Modified Duration 1.20 1.26 1.28 1.34 1.36 1.46
Weighted Average Maturity 1.34 1.37 1.39 1.46 1.48 1.59
Yield to Maturity 3.985% 3.903% 3.791% 3.778% 3.803% 3.705%
Interest Earned 928,295 922,349 907,333 891,846 935,545 875,530
Fiscal Year To Date Interest Earned 2,757,977 1,829,682 907,333 9,990,451 9,098,605 8,163,060
Fair Value Change Gain/(Loss) 484,047 807,017 934,227 (104,360) (246,256) 68,198
Fiscal Year To Date change in fair value 2,225,291 1,741,244 934,227 (3,090,711) (2,986,351) (2,740,095)
Total Fiscal YTD earnings 4,983,268 3,570,926 1,841,560 6,899,740 6,112,254 5,422,965
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Pooled Portfolio - Total Return Performance

2000 1st quarter
2nd quarter
3rd quarter

4th quarter

2001 1st quarter
2nd quarter
3rd quarter
4th quarter

2002 1st quarter
2nd quarter
3rd quarter
4th quarter

2003 1st quarter
2nd quarter
3rd quarter
4th quarter

2004 1st quarter
2nd quarter
3rd quarter
4th quarter

2005 1st quarter
2nd quarter
3rd quarter
4th quarter

2006 1st quarter
2nd quarter
3rd quarter
YTD

Current yields
Pooled Portfolio current yield

State Treasurer's LAIF yield
2 Year US Treasury yield

ML 1-3 Index
Corp/Gov

1.241
1.685
2.251

2.664
7.841

2.905
1.297
3473
0.787
8.462

0.018
2.410
2.364
1.180
5.972

0.866
1.105
0.490
0.256
2717

1.120

(1.120)
1.130
0.096
1.226

(0.278)
1.230
0.128
0.666
1.746

0.481
0.657
2.039
3.177

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
4612

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

0.710
0.784
1.810
3.304

4.020%
4.930%
4.800%
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II. Capital Endowment Portfolio



CITY OF PASADENA

fz}(},ﬂ"ﬂ - **%,,ﬂ Capital Endowment Portfolio
{21 SR 1 oh
3 ? W e . .
%;%&megé:& Vicken Erganian
TR City Treasurer
SEPTEMBER 2006
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 November 14, 2005. 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 9/30/06

TYPE MARKET VALUE PERCENT
Repurchase Agreements 51,250 0.44% !
Federal Agency Issues 11,495,645 99.56% e
Repo
TOTALS: 11,546,895 100.00% o.4a%
Accrued Interest Receivable 126,425
GRAND TOTAL: 11,673,320
PORTFOLIO LIQUIDITY AS OF 9/30/06
Percent of
Aging Interval Par Value Portfolio
0-30 Days 51,250 0.43%
31 days- 1 Year 1,500,000 12.71%
1 -2 Years 8,000,000 67.79%
2-3 Years 1,250,000 10.59%
3-4 Years 1,000,000 8.47%
4 -5 Years - 0.00%
Over 5 Years - 0.00%
TOTAL: 11,801,250 100.00%
PORTFOLIO STATISTICS
Sep-06 Aug-06 Jul-bﬁ Jun-06 May-06 Apr-06
- Month-End Mkt Value 11,673,320 11,609,448 11,527,234 11,440,913 12,188,454 12,172,421
Modified Duration 1.46 1.53 1.61 1.69 1.66 1.75
Weighted Average Maturity 1.55 1.64 1.72 1.81 1.77 1.87
Yield to Maturity 3.384% 3.376% 3.376% 3.376% 3.482% 3.453%
Interest Earned 33,447 33,427 33,427 36,415 36,545 36,001
Fiscal Year To Date Interest Earned 100,301 66,854 33,427 424,569 388,154 351,609
Fair Value Change Gain/(Loss) 30,425 48,787 52,893 (9,857) (20,511) 2,640
Fiscal Year To Date change in fair value 132,106 101,680 52,893 (225,564) (215,707) (195,196)
Total Fiscal YTD earnings 232,406 168,535 86,321 199,005 172,447 156,413

11



00°G “39A Woday

GZ0Z" L ¥'9 WaywAS (ZNd ™ 4dd) Wd

Q]
—

€611 - 9002/50/01 :9leq uny
dviiN £€:11 9002/50/01 :d¥YNSANNA :psjepdn ejeq
asvd oljogiod
595 yse'e $8°€.6'L08°}1 90°G68°'9vS5°LL 00°052°408°}} Z€°908°192°LL abeJaAy pue |ejoy
895 9.€°¢ p8€ZL'9SL'}L 90°'5+9°S6V° L1 00°000°0S2°L} $9'688'9G.'L1 abeJaAy pue jejoiqng
6002/62/60 ¥60'L 0SZ'v Eey 0sZy  00°000°000°} 05'290'6.6 00°000°000°} $002/62/60 0SSV IOVOLHOW TVYNOLLYN d34 8 7] 0Ad949€1LE
6002/62/¥0 L6 ozey eey 0Zey  00°000'0SZ'} GZ2'906'822'L 00°000'052't $002/62/¥0 D0SSY IOVOLHOW TVYNOILVYN a34 1168 04NSJ9ELE
8002/61/S0 965 Glze eey 00S'€ +8'€2.'900'C 20°'865°€56'L 000000002 €002/04/L0 d¥09 IDOVLIYOW NVO13WOH a3d $608 8QaLXszle
8002/20/¥0 6VS 110e ey 0L0'E  00°000'00S°C G2'906'82h'C 00°000°005'Z £002/20/L0 jueg UeoT SWOH [esepad 2662 EVSXBEELE
L00Z/82RL €S¥ 100 eey 000€  00°000'000'C 00'629'056'} 00°000°000'Z $002/62/€0 jueg ueoT sWoH |esepaly zi88 LZNSXEELE
L00Z/0E/0L ¥6€ gle'e  eey G/E'e  00°000'00S°L 05'ZL8'2LY'L 00000005’k $00Z/0EY0 jueg ueoT SWOH [esspad £€68 YOZSXEELE
2002/¥1/S0 S2T osze eey 0SZ’€  00°000°00S'} yorEL' LKL 00°000°005'} €00Z/¥1/S0 d¥0D 3DVLIHMONW NVOT 3IWOH 034 6v8. viviXszie
, uodno9 - sanss| Aouaby |esapay
} G9E’S 00'0SZ°1S 00°05Z'LS 00°0SZ°LS 1991y abesaAy pue [ejoiqng
9002/20/01 4 ford e} 0SZ’'S  00°000'0€ 00'000'0€ 00°000'0€ 9002/82/60 HONAT TIH¥3N €lell €LELLSAS
9002/20/04 L ¥Zr's 0SE'S  000SZ'Ie 00052°1Z 00°0sZ'te 9002/62/60 HONAT THIHN3N 60ELL 60ELLSAS
sjuawaaiby aseyoinday
ejeq Rumen so¢ sApoo ajey  enjeAjoog anjep Joxiel anjeA Jed %eq @oueleq Janss| # JUBW)SAU] disno
Aumen oy sheq. WIA pajels aseyaund abesany
9002 ‘0€ Jaquiaydas
SJUdWI)SBAU| - sjie}aq oljoj3iod
Z 9bed

juswabeuey oljoj0d
IN3IWMOAN3 TV1idVO



[ S68°'9vS'11 anjeA 01|ojuod|
%00°001
doueldwod u)| soueldwoo uj Japeq oy e/u} aoueydwod U] 9%0¢ %000 spuog 8je10d10)
doueldwod u)| soueldwoo u 1dLvY LdlV| @oueldwod u; %001 %00°0 Jaded [eppsswiwio)
aoueldwod uj| adueldwoo uj EEE/YYY BBY/VYY| 9oueldwod uj 9001 %000 SaNuUNdag Aunseal|
9oueldwoo uj| eouendwoo u]  paziesse|o) e/u| soue)dwod u] 90} %000 s@) sjgenobsu-uoN
douendwod uj| soueydwoo uj Japeq loy B/uf soueldwod uj 900} %000 spuog [edoiunpy
2oueldwod uj| ssueldwoo uj eee/ vy e/u| soueldwos u] %0z %000 SOW)D Aouaby
aoueldwod uj{ aoueldwod uj \TAvA"4 YvYV| 9oueldwos uj 94,00} %00°0 1o3ep Asuop
aoueldwos uf adueldwod u) e/ * eyu| eoueydwoo ul %001 %00°0 41V
aouendwod uj| aoueldwod uj EBB/YYY BBY/YVY| 8ouendwod u| %001 %9G°66 sanss| Aouaby |elopo4
ddueldwoo uj| sduendwod u| [essse|j0) %z0l [e481el10D %201 | souendwod u| %001 %Py 0 suswesIby aseyainday
Aumen 3doueNdwod ap0)) A0S 1ad ANEenp S0Uel[JWOd  SHWIfSpo) e101 JO %
oljojuod Anienp ypal1d Wpalp oljojod }JA0D SJEIS  OljojI0d
oljojod
Aunjey Ayenp ypal1d

L¥0d3¥ IDNVITdNOD

UOIEdYISIaAIQ

90/0£/6 40 SY
oljojlod juswmopug epde)

13



%0000} 00°'568°9¥S°L 1 SjuaWwi}saAu| |ejo|
%¥Y°0 00°0SZ‘LS SLINIWLS3IANI OIT04.L¥0d ¥3HLO
%9566 00°S¥9'S6¥°L1L salouaby pad ejo
%ZL 61 00'896°20Z'C VNS
%SL'62 00°Zee'sEv'e OWTH4
%89°0S 00°S¥€‘2S8'S g1H4
lejol jo 9% anjeA jaxlel

900Z '0€ Jequisydag

0I704.180d LNIJWMOAN3 TVLIdVO IHL 40
%S d3AO0 ONILNISTUIY SYANSSI NI SLNIWLSIANI

14



