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CITY OF PASADENA

Treasurer's Pooled Investiment Portiolio

MARCH 2012

Vicken Erganian

City Treasu

rer

PORTFOLIO COMPLIANCE

The Treaswer's investment portfolic is in compliance with the California Government Code Section 53801 and the City's Invastment Policy approvad by

tha City Counuif on Septerber 25, 2¢11. The holdings in the investment pool ars in compliance with the current investment policy statement. Furthaer

information on compliance issues can be obtained by calling the City of Pasadena Treasuwrer's Office. & complete copy of the monthly investment

repat ot the investmeant portiolio including a detalied listing of sach invesiment, is available by talling the Treasurer's office at {(A28)744-4422,

PORTFOLIO STRUCTURE AS OF 3/31/12

TYPE MARKET VALUE PERGENT
Money Market Fund 187,812 9.05% Ford Agerioy
Boney Markst - Coliateralized 43,128,432 11.93% MBGHMA 3m°
Municipal Bonds 39,442,951 1147% e LAk
Corporate Bonds 74,318,063 21.04% Ha
Muortgage Backed Becunties/GNRMAS 113 0.00%
Federal Agancies 106,061,069 30.03% B o
Lash in Bk
Cerificates of Depostt 1,744,000 £$.49% LA
LA 47,507,358 13.45% o . WRF 9{9;::
Cash in Bank 41,788,958 11.83% T .93%
TOTALS: 353,159,793 100.00%
Accrued Interest Receivable 1,082,363
GRAND TOTAL: 354,262,188
PORTFOLIO LIQUIDITY AS OF 3/31112
Percent of
Aging interval Par ¥alus Portfolio
0-30 Days 131,893,875 37.58%
31 days - 1 Year 33,375,088 2.581%
1.2 Years 21.000,817 &.00%
2~ 3 Yaars F0,924,000 28.28%
3-4 Yoars 44,958,000 11.99%
45 Years 51,300,000 14.66%
dver S Yaors - 2.00%
TOTAL: 380,047,878 100.00%
PORTFOLID STATISTICS
Hme-12 Fab-12 Jan-12 Pt May-14 el R ¥
faareh-Eng Mkt Vaive 344,252,188 324,023,843 A3 232,787 315,412,480 314,438 122 337,730,857
Modified Duration 1689 1,73 1.78 2.22 2.2% 288
Waightad Searage Maturity 177 1.7% 2.4% 232 245 2.4
Qurrant Book Yield io Matunly 1.111% 1.134% 1 258% 1.2148% 1.280% 1.220%
Frective vield - Year b Dabs 1 430% 1.440% 1. 280% 1.3 0% 2% 1.380%
intarest Eamud 365,325 358877 338927 447 388 38810 382,744
Fiscsl Year To [ale Intares! Earngs 3,348 807 2,984,882 2824808 2,228,478 3. 773,080 1,393 387
Fair Walue Thangs Gain/{Loss) G3.48214 {81871} 821070 B8 742 {548,361 {388
Figost Year To Date changs In foir valus {318 442} {40,073} {357,502} (12788572 £1,385,3143 {915 928}
Todad Figoal YT samings 3,001,455 FETEBG 2257 108 G447 208 413,787 477,544

ot
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Pooled Portfolio - Total Return Performance

ML 1-3 Index Pooled
Corp/Gov Portfolio
2002 Annual 5.972 4.612
2003 Annual 2.717 2.931
2004 Annual 1.226 2.090
2005 Annual 1.746 2.073
2006 Annual 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 1.563
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 (0.120) (0.170)
2.322 1.806
2011 1st quarter 0.190 0.180
2nd quarter 0.877 0.910
3rd quarter 0.240 0.140
4th quarter 0.239 0.252
1.546 1.482
2012 1st quarter 0.450 0.690
Effective Yield Fiscal YTD
Pooled Portfolio effective yield 1.40%
State Treasurer's LAIF yield 0.38%
2 Year Average US Treasury yield 0.28%
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II. Capital Endowment Portfolio




CITY OF PASADENA
Capital Endowment Portfolio

Vicken Erganian
City Treasurer

MARCH 2012

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 portfolic including a detailed listing of each investment, is available by calling the Treasurer's office at (626)744-4422.

PORTFOLIO STRUCTURE AS OF 3/31/12

TYPE MARKET VALUE PERCENT
Money Market Fund 851 0.02% MMP - Collateral
Money Market - Collateralized 3,596,353 99.98% o
TOTALS: 3,597,204 100.00% MMF Deposits
0.02%
Accrued Interest Receivable 2,276
GRAND TOTAL: 3,599,480

PORTFOLIO LIQUIDITY AS OF 3/31/12

Percent of
Aging Interval Par Value Portfolic
0-30 Days 3,597,204 100.00%
31 days - 1 Year - 0.00%
1-2Years - 0.00%
2 -3 Years - 0.00%
3 -4 Years - 0.00%
4 -5 Years - 0.00%
Over 5 Years - 0.00%
TOTAL: 3,697,204 100.00%
PORTFOLIO STATISTICS
Mar-12 Feb-12 Jan-12 Dec-11 Nov-11 Oct-11
Month-End Mkt Value 3,599,480 3,598,169 3,587,273 3,596,052 3,636,648 3,592,924
Modified Duration 0 0.00 0.00 0.00 0.00 0.00
Weighted Average Maturity 0 . 0.00 0.00 0.00 0.00 0.00
Current Book Yield to Maturity 0.400% 0.400% 0.400% 0.400% 0.350% 0.350%
Effective Yield - Year to Date 0.630% 0.660% 0.710% 0.760% 0.800% 0.870%
Interest Earned 1,221.43 1,142 1,221 1,220 2,017 1,981
Fiscal Year To Date Interest Earned 15,873 14,651 13,509 12,288 11,068 9,051
Fair Value Change Gain/(Loss) - - - - - (862)
Fiscal Year To Date change in fair value 7,185 7,185 7,185 7,185 7,185 7,185
Total Fiscal YTD earnings 23,058 21,836 20,694 19,473 18,253 16,236

note:
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lIl. Power Reserve Portfolio




CITY OF PASADENA
Power Reserve Portfolio

MARCH 2012

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 3/31/12

TYPE MARKET VALUE PERCENT
Money Market Fund 95,693 0.15%
Money Market - Collateralized 6,391,526 9.85% Muri
Municipal Bonds 11,370,150 17.53% Fed Agency
Federal Agencies 39,775,379 61.31% Cohlg;:e;;:
L.ALF. 164,283 0.25% i
Corporate Bonds 7,077,658 10.91%
MMF Deposits S
B o o
TOTALS: 64,874,688 100.00% 03?1:
Accrued Interest Receivable 414,224
GRAND TOTAL: 65,288,912
PORTFOLIO LIQUIDITY AS OF 3/31/12
Percent of
Aging Interval Par Value Portfolio
0 - 30 days 7,651,502 12.21%
31 days - 1 Year - 0.00%
1-2 Years 2,000,000 3.19%
2 -3 Years 6,000,000 9.58%
3 -4 Years 14,000,000 22.35%
4 -5 Years 23,000,000 36.71%
Over 5 Years 10,000,000 15.96%
TOTAL: 62,651,502 100.00%
PORTFOLIO STATISTICS
Mar-12 Feb-12 Jan-12 Dec -11 Nov -11 Oct -11
Month-End Mkt Value 65,288,912 65,010435 64,901,878 64,437 459 64,090,183 64,223,187
Modified Duration 3.88 3.97 4.04 4.1 344 3.40
Weighted Average Maturity 4.34 432 4.40 4.50 3.82 3.76
Current Book Yield to Maturity 1.914% 2.152% 2.155% 2.156% 1.966% 1.936%
Effective Yield - Year to Date 2.360% 1.910% 1.870% 1.840% 1.840% 1.820%
Interest Earned 145,467 157,870 157,877 153,091 148,433 151,478
Fiscal Year To Date Interest Earned 1,265,500 1,120,033 962,163 804,286 651,195 502,761
Fair Value Change Gain/(Loss) 130,835 (49,315) 307,065 119,012 (280,631) 142,190
Fiscal Year To Date change in fair value 204,039 73,205 122,519 (184,545) (303,557) (22,926)
Total Fiscal YTD earnings 1,469,539 1,193,237 1,084,682 619,741 347,638 479,835
note:
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