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PORTFOLIO COMPLIANCE 
The Treasurer's investment portfolio is in compliance with the California Oovemment 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 investmentportfolio, 

includine a detailed listinn of each investment. is available bv callinn the Treasurer's office at (626)744-4422. u " " \ ,  

PORTFOLIO STRUCTURE AS OF 6/30/06 

TYPE 

Repurchase Agreements 

Federal Agencies 

Corporate Bonds 

MARKET VALUE PERCENT I I 

Accrucd Intcrest Receivable 1,540,206 

GRAND TOTAL: 147,044,328 

PORTFOLIO LIQUIDITY AS OF 6130106 

Aging Interval 

0 - 30 days 

3 1 days - 1 Year 

1 - 2 Years 

2 - 3 Years 

3 - 4 Years 

4 - 5 Years 

Over 5 Years 

TOTAL: 

Par Value 

10,427,809 

16,500,000 

19,300,000 

12,900,000 

14,400,000 

11,000,000 

66,250,000 

150,777,809 

Percent of 

Portfolio 

6.92% 

10.94% 

12.80% 

8.56% 

9.55% 

7.30% 

43.94% 

100.00% 

PORTFOLIO STATISTICS 
Jun-06 May-06 Apr-06 Mar-06 Feb-06 Jan-06 

Month-End Mkt Value 147,044,3 28 147,082,860 146,923,178 146,702,988 147,116,423 146,764,520 

Modified Duration 3.84 3.92 4.02 3.97 4.06 4.12 

Weighted Average Maturity 4.81 4.89 5 .OO 4.95 5.04 5.10 

Yield to Maturity 4.500% 4.482% 4.388% 4.305% 4.293% 4.272% 

Effectivc Yield - Year to Date 4.210% 4.190% 4.180% 4.160% 4.160% 4.110% 

Interest Earned 568,815 561,033 549,498 539,523 534,73 1 536,018 

Fiscal Year To Date Interest Earned 6,440,307 5,871,492 5,310,459 4,760,961 4,221,438 3,686,706 

Fair Value Change Gain/(Loss) (248,347) (401,35 1) (329,308) (952,95 8) (182,829) (1 12,715) 

Fiscal Year To Date change in fair value (4,659,604) (4,411,258) (4,009,906) (3,680,599) (2,727,640) (2,544,812) 

Total Fiscal YTD earnings 1,780,703 1,460,234 1,300,553 1,080,362 1,493,797 1,141,895 



POWER RESERVE FUND 
Portfolio Management 

Portfolio Details - Investments 
Page 2 

June 30,2006 

Average Purchase Stated YTM Days to Maturltv 

SYS11124 11124 MERRILL LYNCH 0813012008 10.427.809.1 9 10,427.809.19 10,427,809.19 5.280 5.353 2 07/03/MM) --- 
Subtotal and Average 10,481,768.1 10,427,809.19 10,427,808.19 10,427,809.19 5.30 2 

LAlF 

SYS6184 61 84 Local Agency Investment Fund 0.00 0.00 0.00 3.180 --- 3.180 1 

Subtotal and Average 0.00 0.00 0.00 0.00 0.000 0 

Federal Agency Issues -Coupon 

FED NATIONAL MORTGAGE ASSOC 
Federal Home Loan Bank 
Federal Home Loan Bank 
Federal Home Loan Bank 
Federal Home Loan Bank 
Federal Home Loan Bank 

Federal Home Loan Bank 
Federal Home Loan Bank 
FED HOME LOAN MORTAGE CORP 
Federal Home Loan Bank 
Federal Home Loan Bank 
Federal Home Loan Bank 
Federal Home Loan Bank 
Federal Home Loan Bank 
FED NATIONAL MORTGAGE ASSOC 
FED NATIONAL MORTGAGE ASSOC 
Federal Hame Loan Bank 
Federal Home Loan Bank 
FED NATIONAL MORTGAGE ASSOC 
FED NATIONAL MORTGAGE ASSOC 
Federal Home Loan Bank 
FED HOME LOAN MORTAGE CORP 

Federal Home Loan Bank 
Federal Home Loan Bank 
Federal kkme Loan Bank 
Federal Farm Credit Bank 
Federal Fann Credit Bank 

FED HOME LOAN MORTAGE CORP 

Aaa 
Aaa 
Aaa 
Aaa 

Aaa 
Aaa 
Aaa 
Aa~a 
h a  
Aaa 
Aaa 
Aaa 
Aaa 
Aaa 
Aaa 
Aaa 
Aaa 
Aaa 
Aaa 
Aaa 
Aaa 
Aaa 
Aaa 
Aaa 
Aaa 
Aaa 
Aaa 
Aaa 
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