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CITY OF PASADENA

Treasurer's Pooled Investment Portfolio

Vicken Erganian
City Treasurer

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

PORTFOLIO STRUCTURE AS OF 6/30/12

TYPE MARKET VALUE PERCENT
Money Market Fund 47,292 0.01%
Fed Agency
Money Market - Collateralized 41,738,013 12.48% MBIGNMA ) 3_071 . . 553/)
Municipal Bonds 42,325,828 12.66% 0.00% - ’ e
Corporate Bonds 92,606,375 27.69% 13-L3';‘£Z
Mortgage Backed Securities/=GNMAs 85 0.00%
Federal Agencies 102,746,530 30.73% o e
Corp Bond
Certificates of Deposit 1,744,000 0.52% 27.69% MMF Deposits
LAIF 44,548,709 13.32% MMF-Collateral
Cash in Bank 8,624,909 2.58% Muni e
12.66%
TOTALS: 334,381,740 100.00%
Accrued Interest Receivable 932,784
GRAND TOTAL: 335,314,524
PORTFOLIO LIQUIDITY AS OF 6/30/12
Percent of
Aging Interval Par Value Portfolio
0-30 Days 94,958,929 28.69%
31 days - 1 Year 34,175,076 10.33%
1-2Years 27,500,000 8.31%
2 -3 Years 44,254,000 13.37%
3 -4 Years 53,565,000 16.19%
4 -5 Years 76,500,000 23.12%
Over 5 Years - 0.00%
TOTAL: 330,953,006 100.00%
PORTFOLIO STATISTICS
Jun-12 May-12 Apr-12 Mar-12 Feb-12 Jan-12
Month-End Mkt Value 335,314,524 363,783,404 372,762,594 354,213,647 324,023,641 332,232,767
Modified Duration 2.02 1.77 1.69 1.69 1.72 1.79
Weighted Average Maturity 211 1.85 1.73 2.01 1.79 2.05
Current Book Yield to Maturity 1.165% 1.110% 1.075% 1.111% 1.124% 1.258%
Effective yield - Year to Date 1.370% 1.350% 1.390% 1.400% 1.440% 1.280%
Interest Earned 386,567 412,445 382,160 365,468.13 359,977 398,127
Fiscal Year To Date Interest Earned 4,531,222 4,144,655 3,732,210 3,350,050 2,984,582 2,624,605
Fair Value Change Gain/(Loss) (133,181) (339,592) 229,377 90,620.68 (51,571) 921,070
Fiscal Year To Date change in fair value (561,847) (428,666) (89,075) (318,452) (409,073) (357,502)
Total Fiscal YTD earnings 3,969,375 3,715,989 3,643,135 3,031,598 2,575,510 2,267,103

note:
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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 1.890
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
2nd quarter 0.237 0.300
Effective Yield Fiscal YTD
Pooled Portfolio effective yield 1.37%
State Treasurer's LAIF yield 0.38%
2 Year Average US Treasury yield 0.28%
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ll. Capital Endowment Portfolio




CITY OF PASADENA

Capital Endowment Portfolic

JUNE 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 6/30/12

TYPE MARKET VALUE PERCENT
Money Market Fund 851 0.02% MMF - Cc;lggx;l
Money Market - Collateralized 3,599,959 99.98%
3,600,810 100.00% MMF Deposits
0.02%
Accrued Interest Receivable2,237
GRAND TOTAL: 3,603,048
PORTFOLIO LIQUIDITY AS OF 6/30/12
Percent of
Aging Interval Par Value Portfolio
0-30 Days 3,600,810 100.00%
31 days - 1 Year - 0.00%
1-2Years - 0.00%
2-3Years - 0.00%
3-4Years - 0.00%
4-5Years - 0.00%
Over 5 Years - 0.00%
TOTAL: 3,600,810 100.00%
PORTFOLIO STATISTICS
Jun-12 May-12 Apr-12 Mar-12 Feb-12 Jan-12
Month-End Mkt Value 3,603,048 3,601,903 3,600,611 3,599,480 3,598,169 3,597,273
Modified Duration 0.00 0.00 0.00 0 0.00 0.00
Weighted Average Maturity 0.00 0.00 0.00 0 0.00 0.00
Current Book Yield to Maturity 0.400% 0.400% 0.400% 0.400% 0.400% 0.400%
Effective Yield - Year to Date 0.570% 0.590% 0.610% 0.630% 0.660% 0.710%
Interest Earned 1,183 1,222 1,182 1,221.43 1,142 1,221
Fiscal Year To Date Interest Earned 19,461 18,277 17,055 15,873 14,651 13,509
Fair Value Change Gain/(Loss) - - - - - -
Fiscal Year To Date change in fair value 7,185 7,185 7,185 7,185 7,185 7,185
Total Fiscal YTD earnings 26,646 25,462 24,240 23,058 21,836 20,694
note:

1
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IIl. Power Reserve Portfolio




CITY OF PASADENA
Power Reserve Portfolio

JUNE 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 6/30/12

TYPE MARKET VALUE PERCENT
Money Market Fund 24,654 0.04%
Money Market - Collateralized 20,905,404 31.91% e de ?33'253.
Municipal Bonds 5,530,750 8.44% - '
Federal Agencies 32,834,972 50.12% 844%
LALF. 164,437 0.25%
Corporate Bonds 6,054,609 9.24%
025%
MMF CopBond
Collateral
TOTALS: 66,514,825 100.00% 9% MMF Deposis
Accrued Interest Receivable 248,978
GRAND TOTAL: 65,763,803
PORTFOLIO LIQUIDITY AS OF 6/30/12
Percent of
Aging Interval Par Value Portfolio
0 - 30 days 21,094,495 32.9%
31 days - 1 Year - 0.00%
1-2Years 2,000,000 3.12%
2-3Years 6,500,000 10.14%
3-4Years 13,500,000 21.06%
4-5Years 9,000,000 14.04%
Over 5 Years 12,000,000 18.72%
TOTAL: 64,094,495 100.00%
PORTFOLIO STATISTICS
Jun-12 May-12 Apr-12 Mar-12 Feb-12 Jan-12
Month-End Mkt Value 65,763,803 65,710,333 65,586,370 65,288,912 65,010,435 64,901,878
Modified Duration 3.40 4.07 3.80 3.88 3.97 4.04
Weighted Average Maturity 3.87 4.81 426 4.34 4.32 4.40
Current Book Yield to Maturity 1.625% 1.703% 1.874% 1.914% 2.152% 2.155%
Effective Yield - Year to Date 2.500% 2.280% 2.320% 2.360% 1.910% 1.870%
Interest Earned 118,955 141,450 136,883 145,467 157,870 157,877
Fiscal Year To Date Interest Earned 1,662,788 1,543,833 1,402,383 1,265,500 1,120,033 962,163
Fair Value Change Gain/(Loss) (69,044) (18,472) 159,659 130,835 (49,315) 307,065
Fiscal Year To Date change in fair value 276,183 345,227 363,698 204,039 73,205 122,519
Total Fiscal YTD earnings 1,938,971 1,889,060 1,766,081 1,469,539 1,193,237 1,084,682
note:
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Power Reserve Portfolio - Total Return performance

ML index Power
Corp/Gov Reserve
2002 Annual 10.367 5.743
2003 Annual 4214 3.840
2004 Annual 2.740 3.430
2005 Annual 0.980 2.615
2006 Annual 4.184 4.540
2007 1st quarter 1.767 1.726
2nd quarter (0.088) 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 (1.660) 0.493
3rd quarter (0.770) 0.580
4th quarter 3.960 1.110
4.610 3.683
2009 1st quarter ** 0.393 0.488
2nd quarter 1.580 1.106
3rd quarter 1.441 1.740
4th quarter 0.370 0.380
3.784 3.714
2010 1st quarter 0.699 0.560
2nd quarter 1.130 0.856
3rd quarter 0.613 0.470
4th quarter (1.329) (0.680)
1.113 1.206
2011 1st quarter 0.197 0.215
2nd quarter 0.877 1.380
3rd quarter 0.242 0.290
4th quarter 0.239 0.662
1.655 2.547
2012 1st quarter 0.450 1.300
2nd quarter 0.237 0.730
Effective Yield Fiscal YTD
Power Reserve effective yield 2.50%
State Treasurer's LAIF yield 0.38%
2 Year Average Treasury yield 0.27%

** Index has been changed from ML 3-5 to ML 1-3 Govt/Agencies beginning 1st quarter of 2010
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V. Miscellaneous Portfolios
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V. Investments Held by Trustees
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