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CITY OF PASADENA

& of pAs‘%, Treasurer's Pooled Investment Portfolio
o R4 .
£ emea Vicken Erganian
Fop City Treasurer
° DECEMBER 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 12/31/10

TYPE MARKET VALUE PERCENT -
Money Market Fund 9,885,285 3.47%
Fed Agency
Money Market FDIC Insured 5,245,000 1.84% 48.07% Repos
Municipal Bonds 20,510,413 7.19%
Corporate Bonds 41,266,106 14.47%
MB/GNMA
Mortgage Backed Securities/fGNMAs 255 0.00% 0.00%
Federal Agencies 137,053,365 48.07% 17;2::
Repurchase Agreements 15,015,883 5.27% . o Bt Cash in Bank
LAIF 49,266,476 17.28% ; 14.47% 7"]';";' MMF:-‘slii/(i ;":;" 241%
Cash in Bank 6,861,643 2.41% |
TOTALS: 285,104,426 100.00% e
Accrued Interest Receivable 1,013,371
GRAND TOTAL: 286,117,797
PORTFOLIO LIQUIDITY AS OF 12/31/10
Percent of
Aging Interval Par Value Portfolio
0-30 Days 86,294,278 30.38%
31 days - 1 Year 20,373,417 717%
1-2Years 31,308,005 11.02%
2 -3 Years 60,000,005 21.13%
3 -4 Years 34,999,984 12.32%
4 -5 Years 51,035,006 17.97%
Over 5 Years 229 0.00%
TOTAL: 284,010,924 100.00%
PORTFOLIO STATISTICS
Dec-10 Nov-10 Oct-10 Sep-10 Aug-10 Jul-10
Month-End Mkt Value 286,117,797 291,332,587 292,224,589 296,171,595 294,286,975 291,338,596
Modified Duration 1.56 1.67 1.82 1.52 1.75 1.67
Weighted Average Maturity 2.06 2.03 1.89 1.90 2.22 1.80
Current Book Yield to Maturity 1.376% 1.332% 1.268% 1.361% 1.619% 1.509%
Effective yield - Year to Date 1.790% 1.890% 2.040% 1.820% 2.030% 2.580%
Interest Earned 379,647 346,465 343,082 358,824 393,879 375,801
Fiscal Year To Date Interest Eamed 2,197,698 1,818,051 1,471,586 1,128,503 769,680 375,801
Fair Value Change Gain/(Loss) (814,121) (692,861) (44,991) 158,665 185,181 447,549
Fiscal Year To Date change in fair value (760,578) 53,5643 746,404 791,396 632,730 447,549
Total Fiscal YTD earnings 1,437,120 1,871,594 2,217,990 1,919,899 1,402,410 823,350
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Il. Capital Endowment Portfolio



CITY OF PASADENA
Capital Endowment Portfolio

Vicken Erganian
City Treasurer

NECEMDED 2n10
UL IVIDLEIN £V IV

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 12/31/10

TYPE MARKET VALUE PERCENT
Money Market Fund 4,551,273 69.92% wngf
Federal Agencies 1,958,329 30.08%
Fed Agency
TOTALS: 6,509,602 100.00% 30.08%
Accrued Interest Receivable 4,292
GRAND TOTAL: 6,513,894

PORTFOLIO LIQUIDITY AS OF 12/31/10

Percent of
Aging Interval Par Value Portfolio
0-30 Days 4,551,273 69.47%
31 days - 1 Year - 0.00%
1-2 Years - 0.00%
2 -3 Years - 0.00%
3-4 Years - 0.00%
4 -5 Years 2,000,000 30.53%
Over 5 Years - 0.00%
TOTAL: 6,551,273 100.00%
PORTFOLIO STATISTICS
Dec-10 Nov-10 Oct-10 Sep-10 Aug-10 Jul-10
Month-End Mkt Value 6,513,894 6,540,136 6,549,425 6,547,945 6,545,814 6,543,543
Modified Duration 1.39 0.71 0.00 0.01 0.03 0.37
Weighted Average Maturity 1.49 0.75 0.00 0.01 0.34 0.38
Current Book Yield to Maturity 0.696% 0.163% 0.223% 0.702% 1.011% 1.005%
Effective Yield - Year to Date 0.740% 0.770% 0.880% 0.950% 0.990% 0.960%
Interest Earned 3,043 2,267 3,604 4,282 5,476 5,299
Fiscal Year To Date Interest Earned 23,972 20,928 18,661 15,057 10,775 5,299
Fair Value Change Gain/(Loss) (29,074) (11,313) (2,188) (2,500) (3,438) (3,750)
Fiscal Year To Date change in fair value (52,261) (23,188) (11,875) (9,688) (7,188) (3,750)
Total Fiscal YTD earnings (28,289) (2,259) 6,786 5,369 3,587 1,549
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