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I. Pooled Investment Portfolio



CITY OF PASADENA

& ’M&'q“g Treasurer's Pooled Investment Portfolio
,-f’ e 2 Vicken Erganian
%y f«g City Treasurer
T MARCH 2007
PORTFOLIO COMPLIANCE

The Treasurcr'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 20, 2006. 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 cach investment, is available by calling the Treasurer's office at (626)744-4422.

PORTFOLIO STRUCTURE AS OF 3/31/07

TYPE MARKET VALUE PERCENT
Repurchase Agreements 48,100,000 16.94%
Municipal Bonds 1,667,328 0.59% Fed Agency
LAIF 649,997 0.23% 703
Certificate of Deposit 750,000 0.26%
Corporate Bonds 15,734,622 5.54%
U.S. Treasury Bonds 12,562,904 4.42%
Mortgage Backed Sccuritics' GNMAs 3,115 0.00%
Foderal Agencics 199,724,168 70.34%
Federal Agencies - Discount 2,930,296 1.03% ssec LAF, 6o osme @ hepont
Commercial Paper 349,374 0.12% o2om
Cash in Bank 1,478,026 0.52%
TOTALS: 283,949,830 100.00%
Accrued Interest Receivable 2,467,505
GRAND TOTAL: 286,417,335
PORTFOLIO LIQUIDITY AS OF 3/31/07
Percent of
Aging Interval Par Value Portfolio
0-30 Days 53,228,065 18.60%
31 days - 1 Year 31,571,493 11.03%
1-2 Years 100,000,598 34.94%
2-3 Years 43,000,669 15.03%
3-4 Years 7,700,296 2.69%
4-5 Years 50,667,660 17.71%
Over § Years a17 0.00%
TOTAL: 286,169,198 100.00%
PORTFOLIO STATISTICS
Mar-07 Feb-07 Jan-07 Dec-06 Nov-06 Oct-06
Month-End Mkt Valuc 286,417,335 291,927,064 280,925,019 279,403,614 283,436,165 283,649,357
Modified Duration 1.70 136 137 145 1.30 1.37
Weightod Average Maturity 1.88 149 1.50 1.59 142 1.49
Yield to Maturity 4.466% 4.378% 4.296% 4.243% 4.088% 3.995%
Effective yicld - Year to Date 4.120% 4.080% 4.010% 3.970% 3.940% 3.900%
Interest Eamed 1,080,853 997,028 1,008,108 969,467 961,849 978,445
Fiscal Year To Date Intesest Eamed 8,753,726 7,672,874 6,675,846 5,667,738 4,698,271 3,736,422
Fair Value Change Gain/(Loss) 60,391 921,500 (85,390) (422,477) 508,262 304,827
Fiscal Year To Date change in fair value 3,512,404 3,452,013 2,530,513 2,615,903 3,038,380 2,530,118
Total Fiscal YTD eamings 12,266,131 11,124,887 9,206,359 8,283,641 7,736,651 6,266,540
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Pooled Portfolio - Total Return Performance

2002

2003

2004

2005

2006

2007

ML 1-3 Index Pooled
Corp/Gov Portfolio
1st quarter 0.018 0.132
2nd quarter 2.410 2.190
3rd quarter 2.364 1.210
4th quarter 1.180 1.080
5.972 4612
1st quarter 0.866 1.129
2nd quarter 1.105 0.862
3rd quarter 0.490 0.570
4th quarter 0.256 0.370
2717 2.931
1st quarter 1.120 0.910
2nd quarter (1.120) (0.57)
3rd quarter 1.130 1.38
4th quarter 0.096 0.37
1.226 2.09
1st quarter (0.278) (0.215)
2nd quarter 1.230 1.380
3rd quarter 0.128 0.238
4th quarter 0.666 0.670
1.746 2.073
1st quarter 0.481 0.710
2nd quarter 0.657 0.784
3rd quarter 2.039 1.810
4th quarter 1.018 1.170
4.195 4.474
1st quarter 1.442 1.431
Annualized ML 1-3 Index Pooled
Ave Returns Corp/Gov Portfolio
Last 6 months ' 4.920% 5.200%
Last 12 months 5.156% 5.195%
Ave 3 Years 2.493% 3.053%
Ave 5 Years 3.456% 3.496%
Current yields
Pooled Portfolio current yield 4.545%
State Treasurer's LAIF yield 5.170%
2 Year US Treasury yield 4.730%
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II. Capital Endowment Portfolio



CITY OF PASADENA

& of "s“‘qo’? Capital Endowment Portfolio
;o g .
%**u \)&,9 Vicken Erganian
aree City Treasurer
MARCH 2007
PORTFOLIO COMPL CE

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

Council on November 20, 2006. The holdings in the investment pool are in compliance with the current investment policy statement. Further information on

compliance issues can be obtained by oalling the City of Passdena Treasurer's Office. A complete copy of the monthly investment report on the investment portfolio,
including a detailed listing of cach investment, is available by calling the Treasurer’s office at (626)744-4422.

PORTFOQLIO S CTURE AS OF 3/31/07
TYPE MARKET VALUE PERCENT
Ropurchasc Agrecments 256,511 2.17% Fed fomcy
Federal Agenoy lssues 11,585,256 97.83%
TOTALS: 11,841,767 100.00% Repo
217%
Accrued Interest Receivable 126,519
GRAND TOTAL: 11,968,286
PORTFOLIO LIQUIDITY AS OF 3/31/07
Percent of
Aging Interval Par Value Portfolio
0-30 Days 256,511 2.14%
31days- 1 Year 5,000,000 41.64%
1-2 Years 4,500,000 37.48%
2-3 Years 2,250,000 18.74%
3-4 Years - 0.00%
4-5 Years - 0.00%
Over 5 Years . 0.00%
TOTAL: 12,006,511 100.00%
PORTFOLIO STATISTICS
Mar-07 Feb-07 Jan-07 Dec-06 Nov-06 Oct-06
Month-End Mkt Value 11,968,286 11,922,589 11,839,727 11,801,458 11,782,872 11,797,684
Modified Duration 0.98 1.0 113 121 1.30 1.38
Weighted Average Maturity 1.03 1.12 1.20 1.28 1.36 1.45
Yield to Maturity 3.419% 3.410% 3.411% 3.410% 3.409% 3.399%
Interest Earned 34,388 34,261 34,355 34,347 34,164 82,134
Fiscal Year To Date Interest Earned 353,950 319,562 285,301 250,946 216,599 182,435
Fair Valuc Change Gain/(Loss) 11,309 48,602 3914 (15,761) 23,882 33,840
Fiscal Year To Date change in fair value 237,890 226,582 177,980 174,066 189,827 165,946
Total Fiscal YTD carnings 591,840 546,144 463,281 425,012 406,427 348,381
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