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CITY OF PASADENA

G<l°F FAS""«:,T Treasurer's Pooled Investment Portfolio
Z o e Vicken Erganian
B, City Treasurer
Aree 2 SEPTEMBER 2010
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 September 27, 2010. 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 9/30/10

TYPE ' MARKET VALUE PERCENT Fed Agency
Money Market Fund 48,743,357 16.51% 44.96%
Money Market FDIC Insured 5,257,629 1.78%
Municipal Bonds 14,068,413 4.77% MB/C;JNOA;;: LAIF
Corporate Bonds 39,297,165 13.31% 16.67%
Mortgage Backed Securities/GNMAs 281 0.00% .
Federal Agencies 132,737,842 44.96% i ComBond v Cishin Bask
LAIF 49,202,930 16.67% e o3
Cash in Bank 5,903,576 2.00%
TOTALS: 295,211,193 100.00%
Accrued Interest Receivable 960,402
GRAND TOTAL: 296,171,595
PORTFOLIO LIQUIDITY AS OF 9/30/10
Percent of
Aging Interval Par Value Portfolio
0-30 Days 109,107,493 37.27%
31 days - 1 Year 14,068,417 4.81%
1-2Years 32,000,004 10.93%
2 -3 Years 65,808,005 22.48%
3 -4 Years 25,000,006 8.54%
4 -5 Years 46,735,006 16.97%
Over 5 Years 231 0.00%
TOTAL: 292,719,161 100.00%
PORTFOLIO STATISTICS
Sep-10 Aug-10 Jul-10 Jun-10 May-10 Apr-10
Month-End Mkt Value 296,171,595 294,286,975 291,338,596 298,123,057 320,187,491 302,462,144
Modified Duration 1.52 1.75 1.67 1.30 1.67 1.77
Weighted Average Maturity 1.90 2.22 1.80 1.71 1.82 1.93
Yield to Maturity 1.341% 1.619% 1.509% 1.667% 1.617% 1.681%
Interest Earned 358,824 393,879 375,801 401,595 412,822 431,852
Fiscal Year To Date Interest Earned 1,128,503 769,680 375,801 5,889,021 5,487,426 5,074,604
Fair Value Change Gain/(Loss) 158,665 185,181 447,549 195,733 (82,719) 401,061
Fiscal Year To Date change in fair value 791,396 632,730 447,549 1,465,982 1,270,250 1,352,969
Total Fiscal YTD earnings 1,919,899 1,402,410 823,350 7,355,004 6,757,676 6,427,573
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Pooled Portfolio - Total Return Performance

ML 1-3 Index Pooled

Corp/Gov Portfolio

2003 1st quarter 0.866 1.129
2nd quarter 1.105 0.862

3rd quarter 0.490 0.570

4th quarter 0.256 0.370

2.717 2.931

2004 1st quarter 1.120 0.910
2nd quarter {1.120) (0.570)

3rd quarter 1.130 1.380

4th quarter 0.096 0.370

1.226 2.090

2005 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

2006 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

2007 1st quarter 1.442 1.431
2nd quarter 0.725 1.000

3rd quarter 2.389 1.925

4th quarter 2.150 1.380

6.706 5.736

2008 1st quarter 2.656 1.360
2nd quarter (0.548) 0.193

3rd quarter 0.183 0.331

4th quarter 2.358 1.590

4.649 3.474

2009 1st quarter 0.393 0.365
2nd quarter 1.580 1.663

3rd quarter 1.441 1.020

4th quarter 0.370 0.450

3.784 3.398

2010 1st quarter 0.306 0.360
2nd quarter 1.000 0.856

3rd quarter 0.918 0.760
Effective Yield Fiscal YTD Current
Pooled Portfolio effective yield 1.82% 1.82%
State Treasurer's LAIF yield 0.51% 0.51%
0.53% 0.53%

2 Year Average US Treasury yield
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CITY OF PASADENA

Capital Endowment Portfolio

Vicken Erganian
City Treasurer

SEPTEMBER 2010

PORTFOLIO COMPLIANCE

The Treasurer's investment portfolio is in compliance with the Califomia Government Code Section 53601 and the City's Investment Policy approved by

the City Council on September 27, 2010. The holdings in the investment pool are in compliance with the current investment policy statement. Further
information on compliance issuaes 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 9/30/10

TYPE MARKET VALUE PERCENT
Money Market Fund 5,531,354 84.66%
Federal Agency Issues 1,002,188 15.34%
TOTALS: 6,533,541 100.00%
Accrued Interest Receivable 14,403
GRAND TOTAL: 6,547,945

PORTFOLIO LIQUIDITY AS OF 9/30/10

Percent of
Aging Interval Par Value Portfolio
0-30 Days 6,531,354 100.00%
31 days - 1 Year - 0.00%
1-2 Years - 0.00%
2 -3 Years - 0.00%
3 -4 Years - 0.00%
4 -5 Years - 0.00%
Over § Years - 0.00%
TOTAL: 6,531,354 100.00%
PORTFOLIO STATISTICS
Sep-10 Aug-10 Juil-10 Jun-10 May-10 Apr-10
Month-End Mkt Value 6,547,945 6,545,814 6,543,543 6,541,839 7,439,077 7,436,385
Modified Duration 0.01 0.03 0.37 0.41 0.39 0.43
Weighted Average Maturity 0.01 0.34 0.38 0.42 0.40 0.44
Yield to Maturity 0.702% 1.011% 1.005% 0.973% 0.867% 0.843%
Interest Eamed 4,282 5,476 5,299 5,289 5,372 5,201
Fiscal Year To Date Interest Earned 15,057 10,775 5,299 105,869 100,581 95,209
Fair Value Change Gain/(Loss) (2,500) (3,438) (3,750) (2,500) (2,813) (625)
Fiscal Year To Date change in fair value (9,688) (7,188) (3,750) (44,671) (42,171) (39,359)
Total Fiscal YTD earnings 5,369 3,587 1,549 61,198 58,410 55,850
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lll. Power Reserve Portfolio



CITY OF PASADENA
Power Reserve Portfolio

SEPTEMBER 2010

Vicken Erganian
City Treasurer

PORTFOLIO COMPLIANCE

The Treasurer's investment portfolio is in compliance with the California Govemment Code Section 53601 and the City's Investment Policy approved by

the City Council on September 27, 2010. 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 9/30/10

TYPE MARKET VALUE PERCENT
Money Market Fund 17,693,470 28.06%
Federal Agencies 37,573,158 59.58% Fed ;‘;‘;’:”%
L.A.LF. 6,203,603 9.84%
Corporate Bonds 1,588,450 2.52%
MMF
28.06%
TOTALS: 63,058,681 100.00% Carp Bond
Accrued Interest Receivable 216,305 o 91.-321-}/:
GRAND TOTAL: 63,274,985
PORTFOLIO LIQUIDITY AS OF 9/30/10
Percent of
Aging Interval Par Value Portfolio
0 - 30 days 23,897,073 38.05%
31 days - 1 Year - 0.00%
1-2 Years 9,500,000 15.13%
2 -3 Years 4,900,000 7.80%
3 -4 Years 5,000,000 7.96%
4 -5 Years 14,500,000 23.09%
Over 5 Years 5,000,000 7.96%
TOTAL: 62,797,073 100.00%
PORTFOLIO STATISTICS
Sep-10 Aug-10 Jul-10 Jun-10 May-10 Apr-10
Month-End Mkt Value 63,274,985 63,229,742 63,119,583 63,037,036 62,931,446 62,746,492
Modified Duration 2.10 2.41 2.83 2.08 233 2.32
Weighted Average Maturity 2.24 3.24 3.00 2.19 2.59 249
Yield to Maturity 1.655% 2.210% 2.092% 1.645% 1.926% 1.841%
Interest Earned 90,928 101,521 90,694 86,446 91,216 98,803
Fiscal Year To Date Interest Earned 283,142 192,214 90,694 1,383,596 1,297,149 1,205,933
Fair Value Change Gain/(Loss) (47,328) (25,310) 44,469 18,429 93,161 111,388
Fiscal Year To Date change in fair value (28,169) 19,159 44,469 758,384 739,955 646,794
Total Fiscal YTD earnings 254,974 211,373 135,162 2,141,979 2,037,105 1,852,727
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Power Reserve Portfolio - Total Return performance

ML 1-3 Index Power
Corpi/Gov Reserve
2003 1st quarter 1.5670 1.250
2nd quarter 2.590 1.260
3rd quarter 0.110 0.560
4th quarter :10.056) 0.870
4214 3.940
2004 1st quarter 2.580 1.680
2nd quarter (2.730) {1.250;

3rd quarter 2.650 2.340

4th quarter 0.248 0.660

2.748 3.430

2005 1st quarter (1.213) (G.125)
2nd quarter 2.380 2.250

3rd quarter (0.624} (0.020;

4th quarter 0.438 0.510

0.981 2615

2006 1st quarter (0.305) 0.250
2nd quarter 0.297 0.450

3rd quarter 3.172 2.756

4th quarter 1.020 1.085

4.184 4.541

2007 1st quarter 1.757 1.726
2nd quarter (C.088) 0.441

3rd quarter 3.047 2.833

4th quarter 2.940 1.960

7.656 6.960

2008 1st quarter 3.080 1.500
2nd quarter . (1.860) 0.493

3rd quarter (C.770) 0.580

4th quarter 3.960 1.110

4.610 3.683

2009 1st quarter ** 0.393 0.488
2nd quarter 1.5680 1.106

3rd quarter 1.441 1.740

4th quarter 0.370 0.380

3.784 3.714

2010 1st quarter 0.306 0.560
2nd quarter 1.000 0.856

3rd quarter 0.918 0.470
Effective Yield Fiscal YTD Current

Power Reserve effective yield 1.81% 1.81% ,
State Treasurer's LAIF yield 0.51% 0.51% -

2 Year Average Treasury yield 053% 0.53%

** Index has been changed to ML 1-3 Corp/Govt beginning 1st quarter of 2009
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V. Miscellaneous Portfolios
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V. Investments Held by Trustees
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