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CITY OF PASADENA

Treasurer's Pooled Investment Portfolio

Vicken Erganian
City Treasurer
SEPTEMBER 2011

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 26, 2011. 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 9/30/11

TYPE MARKET VALUE PERCENT —
Money Market Fund 29,241,378 9.32% Fed ff;';/z
Money Market - Coliateralized 42,952,467 13.69% v )
Municipal Bonds 17,023,522 5.42% T o
Corporate Bonds 47,562,525 15.16% MB/GNMA o5
Mortgage Backed Securities/GNMAs 174 0.00% o
Federal Agencies 135,841,635 43.29% Corp Bond Cach i Bk
Certificates of Deposit 1,744,000 0.56% 15.16% 2.23%
LAIF 32,443,379 10.34% Muni 952%
Cash in Bank 6,992,476 2.23% e MMEF-Colatera
TOTALS: 313,801,554 100.00%
Accrued Interest Receivable 751,035
GRAND TOTAL: 314,552,589
PORTFOLIO LIQUIDITY AS OF 9/30/11
Percent of
Aging Interval Par Value Portfolio
0-30 Days 111,629,707 35.71%
31 days - 1 Year 11,275,086 3.61%
1-2Years 31,000,068 9.92%
2-3Years 74,744,000 23.91%
3-4 Years 46,305,001 14.81%
4 -5 Years 37,650,000 12.04%
Over 5 Years - 0.00%
TOTAL: 312,603,862 100.00%
PORTFOLIO STATISTICS
Sep-11 Aug-11 Jul-11 Jun-11 May-11 Apr-11
Month-End Mkt Value 314,552,589 317,734,868 315,742,741 306,851,206 319,789,237 307,921,426
Modified Duration 1.86 2.1 2.04 2.04 1.79 2.12
Weighted Average Maturity 1.94 2.20 2.24 2.24 1.90 2.21
Current Book Yield to Maturity 1.125% 1.262% 1.335% 1.369% 1.189% 1.414%
Effective yield - Year to Date 1.240% 1.260% 1.240% 1.720% 1.770% 1.840%
Interest Earned 338,815 350,361 341,547 314,588 361,591 372,326
Fiscal Year To Date Interest Earned 1,030,723 691,908 341,547 4,326,372 4,011,785 3,650,194
Fair Value Change Gain/(Loss) (576,217) (271,492) (67,833) 4,326,372 289,740 1,271,237
Fiscal Year To Date change in fair value (915,543) (339,325) (67,833) 4,523,792 197,420 (92,321)
Total Fiscal YTD earnings 115,181 352,582 273,714 8,850,164 4,209,204 3,557,873
note:




BE'E’/ Jon Uodey

0'€'L (ZWd™3dd) Wd

S0:9L - LLOZ/PL/0L eeq uny

dVviIN G091 1102/71/01 .dYNSANNS :peiepdn eleg
asvd oijojiod

€102/0L/90 819 000'} 000'L 00'000°'052 00°000'0SC 00°000'05Z 1L0Z/01/90 MNVE AINOW 39 LEOEL YAMZSBS10¢
€102/0L/90 gL9 000'L 000°L 00°000'05Z 00°000'05Z 00°000'052 1102/01/90 IVIONYNIA VLIdVYD 39 0€0€ L eNYX09ise
jueg - Jisodaq jo sajedyipan

$8L ze8') 68°612'2L8'91 08'vL0'610°LL 00°000'569'9} 16'LEE9LL'S) ebesany pue jejoiqng
9102/10/50 ¥29°L 128¢ VY 12e¢ 00°000'000't 00°0€6'Z00'L 00°000'000°1 1102/02/60 1¥0dYHIV TLNI OOSIONVYL NVYS 14331 10099262
GL02/L0/ZL 2258'L vz ey vY06'Z  9£'208'9LL°L 09°228'62L') 00°000°060'L LLOZ/SLILO $80d YO ALNNOD YWONOS €80€1 6A8YLSSER
S102/L0/50 80€'L 126°1 W 1261 00°000'0£8 0z'z8z'0¢8 00°000'0£8 1102/02/60 1H0dYIV TLNI OOSIONVHH NVS ozZlel 950099162
¥102/10/80 S€0°'L 861 ey v86°L 00°000'00§'2 00'620'915' 00°000'00§'2 1 102/62/90 SO ALNOD NY3X 1GOEL JN9YZZ6Y
¥102/10/50 €v6 0L v 000V €5°Z16'061'S 00'052'652'S 00°000'000's L10ereereo LH0dYIV TLNI OOSIONVYHS NVS L0621 ¢alvs9.6.
¢L02/10/90 v¥T 000't 19N 000°L 00°000'000'S 00°05+'600'S 00'000'000'G L10Z/81/50 80d VINHO4ITYD 3AISYIAN 200¢l SHVY9E069.
LLoz/LeeL Le 0800 0€9'0 00°000'622°L 00'000'6.2'L 00°000'622'L 1 102/0€/60 SANO8 03SVd 800Z - INNW Y4dd ovicl asovy.iczos
spuog [edisjunpy

' 00¥°0 69'99v°256'zy 69°99¥'256'2Y 69'99¥°256'2Y L0°82e'e9¢°2E abeiany pue jejoiqns
8 oov'o 00v'0 69'99¥'256'CY 69'991'256'2y 69°'997'256'Cy MNVE 1S3M 1SY3 90¢i L90€LSAS
1oy Aeuow pazyelajejion

[4:3 00541 10°294 1S'€L} 10'291 98°691 abeieAy pue jpjoigng
€102/51/S0 ZeS 00G°LL eey 00S'tL L1029l 1g'elL 1L0'Zgl $661/L0/90 J0SSV IOVLYOW 1.LYN .rzmizmm_>00 evl 0ilcoleee
s)oeg abebBuow

0 0000 000 000 00°0 000 abeiaAy pue [ejoiang
3 0020 0020 000 000 000 JNVE 1S3IM 1SV3 LviegL L LVLZISAS
1 0S€°0 0SE'0 000 000 000 MNVE LSIM LSV3 ovIZL 9v.L21SAS
JUN0d2Y paunsuj Jia4 19%Jely Aeuopy

13 970 L0°828°192'6T 20'828°I¥262 L0°828'192'6T v1°600'9€€'62 abeJany pue ejoigng
l 1600 0S0'0 £€0°08Z'LE2 €0'082'1L€2 €0°08Z'L€C HONAT TTINY3N ve 29¥2L 99¥CISAS
3 2050 00s0 00'000'000'S 00°000'000°s 00°000'000's L 10212280 ANVE ALINNWWOD ONVINI 8Zlel 8CLELSAS
8 950 0S50 $0'860'010'vZ $0'8680'010'¥C ¥0'860'0L0'vZ 1102/22/80 LS3IM JHL 40 MNVE 6Ziel 6ZIEISAS
pung jaxiew Asuopy

3 06€°0 §6'8.¢'SryTe $6°8LE'SYP'ZE S6'8.8'ePv'ze S6'8L8'SYY'TE abeseay pue [eyoyang
L 06€°0 06€'0  $6'8.L'Cry'ze §6'8.¢'ehy'Ze S6'8LE'CPY'ZE pung jusunsasu; Aousby 1eoo o8 Y98SAS
div
ajeg Aumew sg¢ s/Apooly ejey anjep yoog anjeA jexiei anjep Jed ajeqg aduejeg Janss| # jusunsaau) disng

Aumew  oyskeq WLA pajelg aseyaing abesaay
1
1102 ‘0¢ Jaquiaidag

| ebeg

SjuawisaAu| - s|ie}aq o1joj340d
juswabeuey oljojuod
0I704.1L40d d3700d ALID

N



0'e¢ (ZWd™ 33d) Wd

G091 - LLOZ/PL/0L eieq uny
(3

dV i IN S0:9L L102/v1/0L :dYNSANNA palepdn ejeq
asvd oljojlod
srL'L vee) 66°968'655'SS} 09°'pEg‘Iy8'sel 00°000°095'5¢} 88'vIv'986'cy | abeleay pue jejoiqng
9102/92/60 228'L 0ZE'L Eey 0Z€’L  00°000'000°G 00°081'866'F 00°000'000'S 1102/92/60 NSSV IOVOLYOW TYNOILYN Q34 pelEL e0PHJ9ELE
9102/0L/80 SiL't STL'Z  Eey GZL'Z  00°000'000'S 00°004'200'S 00°000'000'S 1L102/01/80 yueg ueo" awoH [esepad 0oLeL ONMPLEELE
9102/92/.0 09.'L 0S2Z eey 0sZ'e 00°000'000's 00°0¥9'e¥0's 00°000'000'S L102/92/L0 NSSY 39VvOLYOW TVYNOILYN d34 12081 YADOOSELE
910Z/8L/20 TSL'V  000°L eey 000k 00°000'000'S 00°052'000°S 00°000'000'S 110281120 jueg Ueo’ 8WoH [eiapay 180¢l SUNPIEELE
9L0Z/¥L/E0 929V  0¥9C  EBY O¥9'C  00°000'000'S 00°02€'€50'S 00°000°000'G LLOZIPLIED jueg ueo SWoH [eapad ovezi sylzieele
SL0Z/ET/LL VIS 0002 ey 000C  00°000'09% 09°'60%'595 00°000'09S olLozreziLt jueg 1pai) uued (erapad 5282} BVETIEELE
SL0Z/0L/20 60¥'L 0S9'L eey 059t 00°000'000'S 00'092'900'S 00°000'000'¢ 140Z/04/80 yueg ueoq sWoH jeiapajy 880€L ODAPLEELE
S102/22/S0 62Z¢'L  0S0'L  eey 0S0°L  00°000'000°04 00°016'666'6 00°000'000'0L 1102/22/80 Jueg Jipal) wied [ejspaly ozigh BYANLEELE
610Z/20/20 02Z'L 000Z EBY 000  00°000'000'S 00'640'120'S 00°000'000'S 1102/20/20 yueg )jpai) wie [eispey €0621 Laaxieele
§102/20/20 0ZZ'L 000T Eey 000Z  00°000'000'S 00'20'420'S 00°000'000'S 1102/20/20 yueg Jpal) wied [eiepad zoezt rasyiecie
$102/02/10 20Z'h  QOY'L Eey 00’k 00°000'000°G 00°0PL'€10'S 00°000'000'G 1102/02/L0 NSSV IOVOLHOW TYNOLLYN G34 TL0EL SrZY49€1E
yLozZ/SLZL LLL'L 0.8 eey 081 00°000'000°S 00'684'L00'S 00°000'000'G 1102/51/90 jueg JpaID wied (eisped zeoeL LYNdLeete
yL0Z/IS/2Y LLL'L 0l8)  eey 0.£F  00°000'000'S 00'684'200'S 00°000°000'S 1L0Z/5 190 yueg JIpei) uued jejapsy L20¢€1 LYNMlecie
bLOZ/GL/E0 180'L 0020 BeY 0020  00°000'000'S 00'S0L'LL6'Y 00°000'000°G LL0Z/94/60 jueg ueo] SWoH lesapay 0ELEL 625.8€1E
¥L02/82/80 290'L 0S90 Eey 0590 00°000'000°S 00°099'286't 00°000'000'6 1102/62/80 NSSV 3OVOLHOW TYNOILYN 034 zeieL INOODSELE
¥L0z/22/80 9S0'L 0990 EBY 0S9'0  00°000'000'S 00'GEL'SL6'Y 00°000'000'S 1102/22/80 jueg ueoT SLOH |esspajy PLLEL 8HOSecLe
¥L0Z/8L/20 120'L  180Z  Eey 0SZ'h  00000'000'S 00°6£9'100'S 00°000°'000'G 010Z/84/0L NSSY IDOVOLYOW TYNOLLYN d34 98/2L 0Sddd9ele
¥102/L2/90 000k GEZi'4 eey §ZL'L  00°000'000'S 00°0£8'v00'S 00°000'000's 1102/22/90 jueg ueo SWOH [esepay G50EL BAHYLEELE
¥102/.2/90 000t GTL'} eey §ZL'L  00°000'000'S 00°06£'900'S 00°000'000'G 1402/22/90 jueg ueo sWOH [esapad LEOEL IXAPLEELE
¥1L0Z/12/E0 206 0se’l  eey 0Se’L 00°000°'000's . 00°0L¥'120'S 00°000'000'G 01.02/12/60 NSSY 3DVOLHOW TYNOLLYN 434 18L21 LYEVB6ELE
yL0ZIrL20 L98 osy’'L eey osy'L 00°000'000°04 00°0L8'L¥0'0} 00°000'000°01 LL0Z/VLIZ0 jueq §paid wued |eiepady S16ZL odaxieele
£L02/8L/01 8L 000t eey 000'L  ©00°000'000'S 00°0E+'100'S 00°000°000'G 0102/81/0L NSSVY IDVOLYONW TYNOLLYN Q34 v8L2ZlL ZObVB6ELE
£102/02/60 0ZL Zyo'L  eey 000'} 66'968°566'% 00'522'/20'S 00°000'000'G 0102/02/60 NSSV IOVOLYONW TYNOLLYN Q34 08421 6v9dd9ele
£102/€2/80 269 00L0 eey 000 00°000'000'S 00°'6¥6'100'G 00°000'000'G 1L02/€2/80 yueq ueo swoH [eiepay 601EL EMSSLEELE
£102/92/L0 ¥99 0SL0 eey 0520  00°000'000'S 00°0€8'000'S 00°000'000'S 1102/92/L0 d¥OO FOVLHON NVO1 IWOH 034 280¢1 INYZOVELE
ZLoZ/ve/e0 8SE 1860 eey 0S¥'0  00°000'000'G 00°06%'000'S 00°000'000'G 1L02/51/60 yueg ueo swoH [elepaly {742 cOMSLEELE
uodno) - sanss} Aoueby |eiopay
vig 8zl 00'000'v¥2'L 00°000'v2'} 00°000'¥v2'} £€°€£6'985°} obeiaay pue [glo)ang
¥10Z/80/60 €L0'L 00Z'L 002  00°000'8¥2 00°000'8¥Z 00°000'8¥C }102/20/60 MNVE SHOVS NYINQ109 LELEL TPV L8E
»L02/80/60 €0'V 00E'} ooe’L 00°000'8¥2 00°000°842 00°000'8¥Z 1 102/20/60 MNVE ¥IA0OSIQ zelet QIN0LOVST
PL02/B0/60 €L0'k 00V'L  I-d oov't 00°000'8¥Z 00°000'8¥C 00°000'8¥¢ 1102/80/60 MNVE SSTHAXI NVOINIWY eelel ¥X0Q28620
€L02/LL/90 S29 0004 000'k  00°000'052 00°000'052 00°000'052 1102/54/90 VYNIHO J0 YNvE gzoet SX2d5TY90
£10Z/LL/90 29 000} 0004 00°000'052 00°000'052 00°000'052 L10Z/51/90 MNVE ATV 6Z0€L 0NdVS0020
. jyueg - ysodeq jo sejedyiHeD
aeq Rumew s9¢ sApooly ejey anjeA yoog anfeA josenN anjep Jed ajeq aouejeg 19nss| #jueunsaaul disno
Apmen o) skeq W1IA pajess aseyoand abesaay
1102 ‘O¢ Joquiaydeg

¢ 9bey

SJUBWISAAU| - s|iejaq oljojiod

juswabeuepy oljopiod

OI7041L¥0d @3700d ALID



0'€2 (ZWd ™ Jud) Wd

G091 - Li0TIvLIOL @B uny <

dViIN S0:91 L102/v1/0) :dYNSANNA :pajepdn ejeq
asvd oijopiod
80 Sz 69'611°204'90¢ T6'YPLLSL'90E TL'SEL119'50E 81'6¥£'05£'¢0¢C abesaAy pue [ejoy
266 6£9°L 60°LLY'L68'LY 0£'869°605" LY 00°000'5.6°9y 8Z'9TL'LIE‘LY abeseay pue jejoigng
9L0Z/SLL0 295t vEL'E gey 0092 L1'5e8'88l's 00°020'2Z8.'6 00°000'000°0L 1102/L0/20 S3LLIMNO3S NYOYOWAI ¥0621 SMHHSZ99Y
6L02/0€/60 09¥'L S0Z'L Zev 0STCZ  06'886'864'Z 00°022'88%'2 00°000'005'2 0Loz/ie/oL dio [eyded 39 9621 0S¥OZ969¢
SLOZ/LL/B0 OLP'L  Ziv'L  zev 00SZ  00°000°626'C 08'966'€98'Z 00°000'526'2 0102/9L/80 diog jeyden 39 SLiZL LNPOZ969€
rL0Z/SL/60 080'L 08€Z v SZL'S  8Z'Y.E'OLE'Y 00'v85'212'Y 00°000'000'% 1102/01/80 SILINNDIAS NVOHOWr ZhigL LAGHSZ99p
¥LOZ/SLISO 256 ovZ’L eey 002’4  88'298'V66'Y 00°0¥€'120'S 00°000'000'S 1102/02/50 uosuyop g uosuyor 600¢€} ZXV0918.¥
YLOT/IELISO §56 090C zBv 006'S  L¥'966'ZYL'T 00°090'€£2'2 00'000'008'2 1L02/92/80 di09 [eyde) 39 €ZIElL SOYOT969€
€L02/SLI0L SYL [4%: S S 0sz's 15'991'6€€'s 00'552'S61's 00°000°000'S oLoZIvLI0L puog sjeiedi09 yoes uewpjon 06221 yOaoLyLes
€102/91/60 912 9eL’L ey §i8'L  06TZZ'CLO'S 00'686'220'S 00°000'000'G 0Loz/So/0L IVLIdYD 39 18121 rOVOZI69¢
£L0Z/LE/L0 88 ove'L 2v S/EY  1Z'95£'666°2 05°2r0've5'2 00°000'005'2 1102/0£/£0 YNVE 09YVd ST1am 69621 EANOY.6Y6
€L02/LL/L0 89 ¥6e’l  gBY SIET  §L'228'0ES'T 00°022'28Y'2 00°000°005'2 L102/08/80 YNVE 3HOS1N3a 896Z| SYLOVSLST
ZLOZIVLZL Oy 0€5'0 eey 0SZT  89'L06'Z0L'S 00'S2¥'€90's 00°000'000'S LLOZ/8LIL0 TO 3417 MHO0A M3IN ¥80¢1 ZTSVYMZS6Y9
uodno) - spuog sjesodion
ejeq Kunyey sg¢ s/fpooy ey  enjepyoog anjeA JanJen anjeA Jed ajeq aduejeg ianss) #Juaunsaau] disno
fumew  o3sfeq WIA pajeig aseyong abesany v

¢ obey

k102 ‘o€ Joquindeg

SJUBWISOAU| - S|Ie}a( OljoJI0d

Juswebeuep oljojuo04

OI7041¥0d @3700d ALID



o.m.n.as.nuum& Wd . : . SO'91 - LIOZ/PLIOL MBQURY |
dviIN . S0-9} L102/7L/0L ‘dVYNSANNS pajepdn eleq
asvd ollopiod -

12'685°2SS'VIE ejoL

96°60°1G. 1s043jU] pantody
£0'9.9'286'9 . yses
80 7494 S0'€52'v92'90¢ 82°820'608'90¢ w .Nh.mnn_:m.mon . 8L eve'0se'coe SjuaunsaAu] pue yse) jejol
) 9e'ege'.S - 9e'eee'ls i ’ feloigng
0 T . 9e'eee'ls 9L'eeL'LS - aseyand je Jsasejul peruody . 00'0 - asueeg abeleay
Aumen gge s/fpooy @y  anjeA yoog enjeA 1oy el anjeA Jeq aeq ~ aoueeg Jenss| £ uatnse) s
ol sheq WIA pajelg aseysung aBeioay

1102 ‘o€ Joquisydeg
yseo - sjiejaq oljopiod
v ebeq _ juswabeuepy oijoj3i0d
_ 01704180d d3700d ALID .



| 685'255'VLE

anjeA oHoJ0d |

%00°001
aoueldwod uj aoueldwod uj BEE/VVY eeyY/vYvY aoueldwod U] %001 %000 1noosiqg Aouaby [elepay
aoueldwos uj aoue||dwod u| EBY/VYYY ERY/YYY aouedwod u] %001 %00°0 S8JON Mueg v
aoue)dwod uj aoueldwoo uj eeenyvyy . BBY/YVY aouendwoo u; %001 %00°0 sanunoas Ainseal .
aoueldwo? uj 2oueldwod uj pazieiole||c)  pazyesalejjod aouendwod u) %001 %ETC yseod
aoueldwoos yj soueldwod u| B/U e/ aouedwiod up %001 %¥E 0L 4Iv1
aoue)dwoo uj aoueldwod uj [B1918]I0D %20} [BJ91el|0D %20l | @ouendwoo U] %001 %000 - Sjuswaalby aseydinday
souedwod uj soueldwod u) EER/VYYY BeY/VVYY aouendwod uj %001 %62 EY sanss| Aouaby |eiepod
aoueldwod uj aoueldwod u) eee/yYvy BEVY/YYYV aoueydwoo U] %0z %00°0 paxoeg abebuopw/sOing Aouaby
aouedwod uj aoue)dwod uj Jeyeqioy vy aouB|dWwod U]  %0g %91°Gl spuog ojeso0dion)
aoueydwod u) aoue)dwood uj pezije1a)e||0D pozijeiaye|joo soueldwod Ul %0g %960 Q9 9|qenoban
aoue|dwod uj aoueldwod uj Jopsq oy Bevy/VVYY aoue|dwod U] %001 %ey'S spuog jedoiunpyy
aoue||dwod uj aoueldwod u Joneq oy eevy/vvYyY aoueldwod U] %001 %L0'€2 pund joxJep Asuop
NUmen ERDELTes) BP0 A0S 1ad Aqenp B0UEdWOD  SHUN[opoy  JEJ0}JO %
oljopuod Ayenp ypaid npaud oljojuod A0 9JB)S  Ollojjiod
, oljopuod
Auniepy Ayenp 3paid uoRedyIsIsAIg

1H¥0d3d IONVITdNOD

11/0€/6 JO SY
01]0J110d JUBUISBAU] P8jo0d




8]qBAI909Y }S8J8)JU| PANIOOY pue yuegq Je yses sepn|auj , :elou

%0000} . 12685255 VIE SUBLLISOAU [E10]
%89 . L9¥56'0LLBLL SLNIWLSIANI OI1041¥0d ¥IHLO
%61 €Y — 007E9'1¥8'5El Se1oUBbY Pa [E10L
%E6Z) 09°6v8"799'0¥ 8044

lwozer 00°0£0°071 0% VIANA
%65} 00°0£8°000°G OWTH
%16'G) . 00°'5Z6'G80°08 g1H4
[I0LJ0% ONEAIoMEN

| 10C "0€ Joquisjdasg

0I"104180d 100d 3H1 40

%SG "Y3AO ONILNISTHdIY SHIANSSI NI SLNIWLSTIANI




000 000 000 00001 00'00L 00°00L 0000, 0000L 0000, 0000L 0000 0000L 0000L SS/6 0000, [RIOL
950 €£0 000 000 000 000 000 000 000 000 000 000 Jisodeq jo sejeoyien
000 000 000 000 000 000 000 000 000 000 000 000 spund jenjniy
000 000 000 000 000 000 000 000 000 000 610 95t sepunoeg pexoeg jossy
000 000 000 000 000 000 000 10 20 000 800 000 (Buzniowy) osiq - Jeded Jesuswiwion
000 000 000 000 000 000 000 8.0 60 6E0 ¥SL 000 junoosiq AoueBy [eiepeq
000 000 000 99°'L 000 000 000 000 000 000 000 000 sejoN uegq
000 000 000 000 000 ob'v g9 691 i8'L  ZL'8 000 . 000 sefjunosg Ainseel)
€2 19} oL'e ¥80 160 LP0 890 €0 001 80 190 261 yseo
¥e0lL ¥L'9) 59l 882 66EL €20 €20 9e's IZyL 629l Sv6 9.6l EIAA
000 8Z€ 000 000 000 8LV 92SL €68 66F €28 880 680 sjuewes.By eseyoindey
62cy €6k 2ZEVP 958y  YI'9S  9L°0L S9OV. SOVL 6589 08y 8FIS 098 uodno9 - senss| AoueBy eiepey
000 000 000 000 000 000 ¥0°0 600 6L0 S50 991 €00 pexoeg ebebuop/sono Aousby
9l'sl obEl 912k OLYL 66¥F 8SS 29'6 ob'9 G669 89VL 8ZEl 99 uodnog - spuog ejelodio)
Zrs  19Y 18'6 810 020 00 20 92’0 120 180 - 201 €€l spuog [edioiunjy
69°€L 1L L) 126 9l'l 60 090 890 6.0 001 Ol STt pezjjeisie||o) jexuepy Asuop
286 TS 0E0Z 9521 ivZl 000 000 000 000 000 000 000 joseiy Asuciy
zLoe 210e 2l0c 2102 L0z  0L0Z 6002 800C  [00Z 900 S00Z +00Z €002 2002 - LOOZ adA | Juswisany|
O Yy JOPpiE HJopuz JDISE  eunp sunp aunp aunp sunp sunp sunp aunp sunp sunp eunp
<4——— |2)0] IJes) |eosly —p
% u|
(senfep joxen AQ)

ouojsiH - edA | Ag sjusunseau) Jo uonnquysiq
: JusweaBeueyy oljojod
01704.L40d d37100d ALID



(000'2)

sieuenb

thrsrsestkeress

(000'1)

0000

FLEINTRETL LTSS L LSS TE LS

\
\

000’k

0002

000°€

000'v

Y

wnjay oljojod pajeod —a—
wnjay xapuj &

(Aoeny) suanjay xapuj >w:mm<3..oo e-1 1IN SA |00d - uinjay |ejol

%




Pooled Portfolio - Total Return Performance

ML 1-3 Index Pooled
Corp/Gov Portfolio
2002 Annual 5.972 4612
2003 Annual 2.717 2.931
2004 Annual 1.226 2.090
2005 Annual 1.746 2.073
2006 Annual 4,195 4474
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
2008 1st quarter 0.393 0.365
2nd quarter 1.580 1.563
3rd quarter 1.441 1.020
4th quarter 0.370 0.450
3.784 3.398
2010 1st quarter 0.699 0.360
2nd quarter 1.130 0.856
3rd quarter 0.613 0.760
4th quarter 3.120 {0.17¢
2.322 1.806
2011 1st quarter 0.190 0.180
2nd quarter 0.877 0.910
3rd quarter 0.240 0.140
Year to date 1.307 1.230
Effective Yield Fiscal YTD
Pooled Portfolio effective yield 1.24%
State Treasurer's LAIF yield 0.38%
2 Year Average US Treasury yield 0.27%
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CITY OF PASADENA
Capital Endowment Portfolio

Vicken Erganian
City Treasurer

SEPTEMBER 2011

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 26, 2011. 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.

TYPE MARKET VALUE PERCENT
MMF - Collateral
Money Market Fund 101 0.00%
Money Market - Collateralized 2,581,876 72.06%
Federal Agencies 1,000,862 27.93%
TOTALS: 3,582,839 100.00%
Fed Agency
Accrued Interest Receivable 8,533
GRAND TOTAL: 3,591,372

PORTFOLIO STRUCTURE AS OF 9/30/11

PORTFOLIO LIQUIDITY AS OF 9/30/11

Percent of
Aging Interval Par Value Portfolio
0-30 Days 2,681,977 72.08%
31 days - 1 Year - 0.00%
1-2Years - 0.00%
2 -3 Years - 0.00%
3 -4 Years - 0.00%
4 -5 Years 1,000,000 27.92%
Over 5 Years - 0.00%
TOTAL: 3,581,977 100.00%
PORTFOLIO STATISTICS
Sep-11 Aug-11 Jul-11 Jun-11 May-11 Apr-11
Month-End Mkt Value 3,591,372 3,590,841 3,584,452 3,676,487 3,770,107 3,560,846
Modified Duration 1.09 112 1.14 1.52 2.88 3.16
Weighted Average Maturity 1.14 1.16 1.19 1.92 3.25 3.32
Current Book Yield to Maturity 0.730% 0.730% 0.766% 1.127% 1471% 1.472%
Effective Yield - Year to Date 0.770% 0.840% 0.890% 0.850% 0.820% 0.790%
Interest Earned 2,140 2,243 2,687 4,250 4,345 4,842
Fiscal Year To Date Interest Earned 7,070 4,930 2,687 51,703 47,453 43,108
Fair Value Change Gain/(Loss) (1,277) 4,046 5,278 (6,526) 14,043 33,135
Fiscal Year To Date change in fair value 8,047 9,324 5,278 (17,560) (11,034) (25,077)
Total Fiscal YTD earnings 15,117 14,254 7,965 34,143 36,419 18,031
note:
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CITY OF PASADENA
Power Reserve Portfolio

SEPTEMBER 2011

Vicken Erganian
City Treasurer

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 26, 2011. 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 9/30/11

TYPE MARKET VALUE PERCENT
Money Market Fund 69,524 0.11%
Money Market - Collateralized 8,486,009 13.31% Muni
Municipal Bonds 16,963,550 26.60% o607 Fed Agency
48.80%
Federal Agencies 31,117,219 48.80%
L.ALF. 33,919 0.05%
Corporate Bonds 7,094 427 11.13%
MMF -
Collateral
1331% o Corp B OI_' lf;iz
TOTALS: 63,764,648 100.00% 0.11% 11.13%
Accrued Interest Receivable 246,863
GRAND TOTAL: 64,011,511
PORTFOLIO LIQUIDITY AS OF 9/30/11
Percent of
Aging Interval Par Value Portfolio
0 - 30 days 8,589,453 14.08%
31 days - 1 Year 1,000,000 1.64%
1-2Years 2,000,000 3.28%
2 -3 Years 6,000,000 9.84%
3 -4 Years 8,000,000 13.12%
4 -5 Years 20,400,000 33.45%
Over 5 Years 15,000,000 24.59%
TOTAL: 60,989,453 100.00%
PORTFOLIO STATISTICS
Sep 11 Aug -11 Jul «11 Jun -11 May -11 Apr -11
Month-End Mkt Value 64,011,511 64,083,419 63,929,944 63,826,066 63,764,381 63,449,985
Modified Duration 3.62 3.17 2.63 3.22 2.88 3.17
Weighted Average Maturity 4.00 3.44 2.98 3.67 3.02 3.32
Current Book Yield to Maturity 2.011% 1.766% 1.587% 1.811% 1.418% 1.540%
Effective Yield - Year to Date 1.760% 1.700% 1.780% 1.630% 1.640% 1.660%
Interest Earned 136,677 109,918 104,689 82,591 77,892 82,432
Fiscal Year To Date Interest Earned 351,284 214,607 104,689 1,038,806 956,215 878,323
Fair Value Change Gain/(Loss) (207,528) 43,254 (842) (22,289) 236,753 392,703
Fiscal Year To Date change in fair value (165,116) 42,412 (842) (235,621) (213,332) (450,085)
Total Fiscal YTD earnings 186,168 257,019 103,847 803,185 742,883 428,238
note:
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