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CITY OF PASADENA

§°‘ '“‘4;7 Treasurer's Pooled Investment Portfolio
§ o 8 Vicken Erganian
By City Treasurer
TEe JUNE 2013
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 24, 2012. 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 6/30/13

TYPE MARKET VALUE PERCENT -
Money Market - Collateralized 43,843,571 12.91%
Fed Agency, .
Municipal Bonds 42,838,170 12.62% B 36.54%,
: Corp Bond, ’
Corporate Bonds 88,078,690 25.94% 25.94%,
Federal Agencies 124,090,063 36.55% €D 0.22%
Certificates of Deposit 744,000 0.22% LAIF 9 04%,
LAIF 30,694,659 9.04% Cash in Bank,
Cash in Bank 9,227,501 2.72% Muni, 12.62%, MM Colral,. 272%
TOTALS: 339,516,655 100.00% .
Accrued Interest Receivable 919,186
GRAND TOTAL.: 340,435,841
PORTFOLIO LIQUIDITY AS OF 6/30/13
Percent of
Aging Interval Par Value Portfolio
0-30 Days 92,038,231 27.98%
31 days - 1 Year 22,500,000 6.84%
1-2Years 20,254,000 8.16%
2 -3 Years 83,565,000 25.41%
3-4 Years 39,060,000 11.88%
4 -5 Years 71,500,000 21.74%
Over 5 Years - 0.00%
TOTAL: 328,917,231 100.00%
PORTFOLIO STATISTICS
Jun-13 May-13 Apr-13 Mar-13 Feb-13 Jan-13
Month-End Mkt Value 340,435,841 357,127,399 361,472,654 337,398,062 348,560,862. 367,691,404
Modified Duration 2.06 1.77 1.57 1.92 1.87 1.34
Weighted Average Maturity 214 1.82 1.73 1.98 1.94 1.44
Current Book Yield to Maturity 1.022% 0.934% 0.962% 0.983% 0.980% 0.988%
Effective yield - Year to Date 1.190% 1.210% 1.240% 1.270% 1.300% 1.320%
Interest Earned 378,370 376,555 369,433 372,594 356,362 339,954
Fiscal Year To Date Interest Earmed 4,425,737 4,047,367 3,670,812 3,301,379 2,928,785 2,672,423
Fair Value Change Gain/(Loss) (1,352,635) (1,074,555) 161,372 (19,582) 335,473 (397,984)
Fiscal Year To Date change in fair value (2,071,803) (719,167) 355,388 194,016 213,598 (121,875)
Total Fiscal YTD earnings '2,353,934 3,328,200 4,026,199 3,495,394 3,142,383 2,450,548
note:
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CITY POOLED PORTFOLIO
Portfolio Management
Portfolio Details - Investments

June 30, 2013

Page 1

Average Purchase Stated YTM Daysto Maturity
cusiP Investment # Issuer Balance Date * Par Value Market Value: Book Value Rate Moody’s 366 Maturity Date
LAIF
SYS864 864 Local Agency Investment Fund 30,684,659.38 * 30,694,658.38 30,604,650.38  0.240 0.240 1

Subtotal and Average 28,094,659.38 '30,894,669.38 30,694,659.38 30,694,659.38 0.240 1
Money Market Fund
SYS12466 12466 BA MERRILL LYNCH 0.00 0.00 0.00 0.010 0.610 1

Subtotal and Average 0.00 0.00 0.00 0.00 0.000 0
Money Market FDIC Insured Account
8§YS12746 12746 ' EAST WEST BANK 0.00 0.00 000  0.350 0.350 1
SYS12747 12747 EAST WEST BANK 0.00 0.00 0.00 0200 0.200 1

Subtotal and Average 0.00 0.00 0.00 " 0.00 0000 0
Collateralized Money Market
SYS13129 13129 BANK OF THE WEST 24,173,679.80 24,173,679.80 24,173679.80  0.390 0.390 1
SYS13067 13067 EAST WEST BANK 4,669,891.66 4,669,801.66 4,669,891.66  0.350 0.350 1
SYS13128 13128 INLAND COMMUNITY BANK 5,000,000.00 5,000,000.00 6,000,000.00  0.500 0.500 1
$YS13215 13215 OPUS BANK 08/30/2012 10,000,000.00 10,000,000.00 10,000,000.00  0.450 0.450 1

Subtotal and Average 52,953,748.59 43,843,571.48 43,843,571.46 43,843,571.46 0.412 1
Municipal Bonds
702274AC5V 13283 PPFA MUNI - 2008 PASEO BONDS 06/30/2013 6,578,000.00 6,579,000.00 6,579,000.00  0.550 Aa+ 0541 30 07/31/2013
702274AC5W 13284 PPFA MUNI - 2008 PASEO BONDS 06/30/2013 1,196,000.00 1,196,000.00 1,196,000.00  0.550 Aa+ 0541 30 07/31/2013
702274AC5X 13285 PPFA MUNI - 2008 PASEO BONDS 08/30/2013 9,725,000.00 9,725,000.00 9,72500000  0.550 Aa+ 0531 30 07/31/2013
769036AT1 13265 RIVERSIDE CALIFORNIA POB 05/22/2013 £,000,000.00 4,855,000.00 5000,000.00 0650 SP-1+ 0650 335 06/01/2014
492246MEO 13051 KERN CONTY GOs 06/29/2011 2,500,000.00 2,521,450.00 2,500,000.00  1.884 Aa 2381 396 08/01/2014
13063BN65 13258 STATE OF CALIFORNIA GO BONDS 03/27/2013 1,000,000.00 1,000,780.00 1,003,262.05  0.850 A1 0842 580 02/01/2015
79766DCSB 13126 SAN FRANCISCO INTL AIRPORT 09/20/2011 830,000.00 843,960.60 830,000.00  1.921 A1 1921 669 05/01/2015
732098EC8 13178 POMONA USD GO BONDS 04/11/2012 2,000,000.00 2,007,360.00 2,000,00000  1.781 A1 1788 761 08/01/2015
13063BHZ8 13187 STATE OF CALIFORNIA GO BONDS 05/02/2012 5,000,000.00 5,355,250.00 627742017  3.950 A1 1535 853 11/01/2015
713580AR8 13160 Peralta CA Community Coliege D 12/16/2011 4,000,000.00 4,444,240.00 4,395251.61 6423 At 2151 853 11/01/2015
8355748Y9 13083 SONOMA COUNTY CA POBS 07/15/2011 1,080,000.00 1,130,569.80 1,105,54827  2.904 Aa 2411 883 12/01/2015
13063BN73 13257 STATE OF CALIFORNIA GO BONDS 03/27/2013 1,000,000.00 998,480.00 1,003,06973  1.050 A1 0928 945 02/01/2016
79766DCT4 13125 SAN FRANCISCO INTL AIRPORT 09/20/2011 1,000,000.00 1,029,660.00 1,000,000.00 2321 Al 2321 1,035 05/01/2016
732098ED6 13179 POMONA UsgJ GO BONDS 04/11/2012 1,000,000.00 1,011,420.00 1,000,000.00  2.264 Al 2256 1,127 08/01/2016

Subtotal and Average 45,099,774.57 41,920,000.00 42,838,170.40 42,614,551.83 1178 427

Portfolio PASD
Data Updated: FUNDSNAP: 07/16/2013 08:38 " NUAP

Run Date: 07/16/2013 - 08:39
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CITY POOLED PORTFOLIO
Portfolio Management Page 2
Portfolio Details - Investments
June 30, 2013

Average  Purchase Stated YTM Daysto Maturity
cusiP Investment # Issuer Balance Date * Par Value Market Value - Book Value _ Rate Moody's 365 Maturity Date
Certificates of Deposit - Bank
02587DCX4 13133 AMERICAN EXPRESS BANK 09/08/2011 248,000.00 - 248,000.00 248,000.00 1400 FDIC 1.400 434 09/08/2014
254670V66 13132 DISCOVER BANK 09/07/2011 " 248,000.00 248,000.00 24800000 1.300 FDIC 1.300 434 00/08/2014
3814264W2 13131 GOLDMAN SACHS BANK 09/07/2011 248,000.00 248,000.00 24800000 1200 FDIC 1200 434 09/08/2014

Subtotal and Average 1,160,666.67 744,000.00 744,000.00 744,000.00 . 1300 434
Federal Agency Issues - Coupon )
31398A3R1 12781 FED NATIONAL MORTGAGE ASSN 09/21/2010 5,000,000.00 5,041,110.00 5,000,000.00  1.350 Aaa 1350 263 03/21/2014
3133ECDK7 13241 Federal Farm Credit Bank 01/20/2013 5,000,000.00 4,981,720.00 5,000,00000  0.340 Aaa 0272 758 07/20/2015
3135G0SL8 13235 FED NATIONAL MORTGAGE ASSN 1212412012 4,000,000.00 3,083,572.00 4,000,661.48  0.520 Asa 0500 906 12/24/2015
313560TT0 13239 FED NATIONAL MORTGAGE ASSN 01/20/2013 5,000,000.00 4,974,804.69 5,000,000.00  0.500 Aza 0500 942 01/29/2016
3133ECEL4 13248 Federal Farm Credit Bank 02/08/2013 5,000,000.00 4,997,500.00 5,000,000.00  0.510 Aaa 0510 952 02/08/2016
3135G0UB7 13245 FED NATIONAL MORTGAGE ASSN 02122/2013 §,000,000.00 4,971,665.00 5,000,00000  0.520 Aasa 0520 968 02/22/2016
3133824Q3 13248 Federal Home Loan Bank 02/26/2013 5,000,000.00 4,974,000.00 5,000,00000  0.550 Asa 0550 970 02/26/2016
3135GOULS 13252 FED NATIONAL MORTGAGE ASSN 0212612013 5,000,000.00 4,978,725.00 5,000,00000  0.580 Asa 0560 970 02/26/2016
3135GOWW9 13262 FED NATIONAL MORTGAGE ASSN 05/20/2013 5,000,000.00 4,967,000.00 §,000,00000  0.520 Asa 0520 1,054 05/20/2018
313383JE2 13272 Federal Home Loan Bank 06/17/2013 7,500,000.00 7.472,572.50 7,500,00000  0.750 Asa 0750 1082 08/17/2016
3133ECNT7 13269 Federal Farm Credit Bank 05/23/2013 5,000,000.00 4,924,000.00 4,991,517.28  0.540 Aaa 0591 1225 11/07/2016
3134G23Y6 13147 FED HOME LOAN MORTAGE CORP 1111512011 5,000,000.00 5,018,340.00 5,000,00000  1.570 Aaa 1408 1,233 11/15/2016
3133EAVK1 13192 Federal Farm Credit Bank 08/27/2012 5,000,000.00 4,983,545.00 5,000,000.00  0.990 Asa 0880 1275 12/27/2018
3136G1GL7 13282 FED NATIONAL MORTGAGE ASSN 08/27/2013 2,060,000.00 2,059,713.66 2,060,000.00  1.250 Asa 1250 1,351 03/13/2017
3135GOPHO 13218 FED NATIONAL MORTGAGE ASSN 09/27/2012 3,500,000.00 3,456,250.00 3,500,000.00  1.000 Aaa 1.000 1548 08/27/2017
3135GOPL1 13218 FED NATIONAL MORTGAGE ASSN 10/04/2012 5,000,000.00 4,937,500.00 5,000,000.00  1.050 Aza 1.050 1556 10/04/2017
3133813R4 13228 Federal Home Loan Bank 11/09/2012 5,000,000.00 4,907,305.00 5,000,000.00  1.000 Asa 1.000 1592 11/08/2017
313381TWS 13242 Federal Home Loan Bank 01/30/2013 5,000,000.00 4,899,000.00 5,000,00006  1.000 Aza 1.000 1,674 01/30/2018
3133ECFA7 13253 Federal Farm Credit Bank 02/13/2013 5,000,000.00 4,897,215.00 .5,000,000.00  1.080 Aaa 1.080 1688 02/13/2018
3135G0UXS 13256 FED NATIONAL MORTGAGE ASSN 03/12/2013 5,000,000.00 4,950,000.00 5,000,00000  1.200 Aaa 1200 1,703 02128/2018
3135G0VU4 13278 FED NATIONAL MORTGAGE ASSN 06/17/2013 . 5,000,000.00 4,925,000.00 495536501  1.125 Aza 1319 1,737 04/03/2018
3134G43L0 13261 FED HOME LOAN MORTAGE CORP 05/07/2013 10,000,000.00 9,930,000.00 10,000,000.00  1.100 Aaa 1100 1,771 05/07/2018
313383CD1 13268 Federal Home Loan Bank 06/05/2013 5,000,000.00 4,892,500.00 5,000,00000  1.300 Aaa 1.300 1,800 06/05/2018
313383GR6 13270 Federal Home Loan Bank 06/12/2013 5,000,000.00 4,800,000.00 5,000,000.00 1.400 Aaa 1400 1,807 06/12/2018
313383C90 13273 Federal Home Loan Bank 06/13/2013 3,000,000.00 2,944,500.00 2,994,06000  0.750 Asa 1216 1,808 06/13/2018
Subtotal and Average 117,375,697.77 125,060,000.00 124,067,527.85 125,001,603.77 0912 1,310
Corporate Bonds - Coupon .
38141GDQ4 12790 Goldman SacitCorporate Bond 10/14/2010 5,000,000.00 5,061,690.00- 5,048,098.80  5.250 A3 1814 106 10/15/2013
36962G4C5 13123 GE Capital Corp 08/26/2011 2.500,000.00 2,618,050.00 2,580,48291  5.900 A1 2.060 316 05/13/2014
Portfolio PASD
NL! AP

Data Updated: FUNDSNAP: 07/16/2013 08:38
Run Date: 07/16/2013 - 08.39

PM (PRF_PM2) 7.3.0



CITY POOLED PORTFOLIO
Portfolio Management

Portfolio Details - Investments ‘
June 30, 2013

Page 3

Average Purchase Stated YTM Daysto Maturity
cusip investment # Issuer Balance Date Par Value Market Value Book Value  Rate Moody's 365 Maturity Date
Corporate Bonds - Coupon
14912L4V0 13143 CATERPILLAR 10/20/2011 5,000,000.00 §,041,925.00 5,010,873.44 1.375 A2 1125 323 06/20/2014
46626HBV1 13112 JPMORGAN SECURITIES 08/10/2011 4,000,000.00 4,196,656.00 4,126,844.77 5.125 A3 2.380 441 09/15/2014
084670AV0 13185 BERKSHIRE HATHAWAY 01/25/2012 3,680,000.00 3,827,685.76 3,814,880.06 3.200 Aa2  0.889 590 02/11/2015
94974BFA3 13169 WELLS FARGO & COMPANY 0211712012 2,500,000.00 2,514,272.50 2,497 471.33 1.250 A2 1314 592 02/13/2015
94974BFA3 13176 WELLS FARGO & COMPANY 03/21/2012 5,000,000.00 5,028,545.00 4,991,901.15  1.250 A2 1352 592 02/13/2015
36962G4N1 12775 GE Capital Corp . 08/16/2010 2,975,000.00 2,985,596.95 2,975,000.00 1.028 A1 1359 771 08/11/2015
06738KQ95 13171 BARCLAYS BANK 02/28/2012 5,000,000.00 5,015,355.00 5,000,000.00 2.000 A2 2036 788 08/28/2015
36962G4S0 12796 GE Capitat Corp 10/21/2010 2,500,000.00 2,497,785.00 2,499,431.56 0.934 Al 1.238 821 09/30/2015
06741TAAS 13194 BARCLAYS BANK 06/18/2012 5,000,000.00 4,961,140.00 6,000,000.00 1.500 A2 1,928 900 12/18/2015
38143USC8 13254 Goldman Sach Corporate Bond 02/11/2013 5§,000,000.00 5,240,000.00 5,271,840.15 3.625 A3 1.480 951 02/07/2016
949746QU8 13251 WELLS FARGO & COMPANY 02/06/2013 2,500,000.00 2,671,045.00 2,685,154,92 3.676 A2 1116 1,080 06/15/2016
64952WBC6 13193 NEW YORK LIFE GL 06/11/2012 5,000,000.00 5,180,255.00 5,142,357.13 2.450 Aaa  1.480 1,109 07/14/2016
64952WBC6 13198 NEW YORK LIFE GL 06/27/2012 3,000,000.00 3,108,153.00 3,085,429.54 2.450 Aaa 1480 1,109 07/14/2016
36962GS5H3 13183 GE CAPITAL 04/17/2012 5,000,000.00 5,263,655.00 5,232,807.41 3.350 A1 1.870 1,204 10/17/2016
94974BEZ9 13263 WELLS FARGO BANK 05/01/2013 3,000,000.00 3,108,504.00 3,152,828.83 2.625 A2 1116 1,263 12/15/2016
90520EAE1 13264 UNION BANK NA CORPORATE BOND 05/03/2013 5,000,000.00 4,994,765.00 5,168,251.85 2.125 A2 1.252 1,446 06/16/2017
89233P6T8 13227 TOYQTA CREDIT CORPORATION 10/30/2012 5,000,000.00 4,841,150.00 5,000,000.00 1.500 Aa3 1500 1,582 10/30/2017
38141GJY1 13234 Goldman Sach Corporate Bond 12/10/2012 5,000,000.00 5,000,000.00 5,000,000.00 3.000 A3 3.000 1,623 12/10/2017
89233P7E0 13255 TOYQOTA CREDIT CORPORATION 02/19/2013 5,000~000‘.00 4,913,000.00 5,000,000.00 1.375 Aa3 1375 1,654  01/10/2018

Subtotal and Average 88,318,025.54 86,655,000.00 88,069,228.21 88,283,653.85 1.613 944 "
328,917,230.84 330,257,157.30 331,182,040.29 1.008 802

Total and Average 333,002,472.51

Data Updated: FUNDSNAP: 07/30/2013 08:36

Run Date. 07/30/2013 - 08 37

[
»

Portfolio PASD
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PM (PRF_PM2)7 30
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CITY POOLED PORTFOLIO
. .
Portfolio Management Page 4
Portfolio Details - Cash
June 30, 2013
Average  Purchase Stated YTM Daysto
cusip Investment # Issuer Balance Date ™ Par Value Market Value-- Book Vaiue  Rate Moody's 365 Maturity
- + . - .
Average Balance 0.00  Accrued Interest at Purchase 31,096.53 31,996.53 0
Sublotal 31,896.63 31,906.63
Total Cagh and Investments 333,002,472.51 ) 328,917,230.84 330,289,153.83 331,214,036.82 1.022 802
. Cash 9,227,500.70
Accrued Interest 919,186.46
Total 340,435,840.99
Portiolio PASD
NLI AP

Data Updated: FUNDSNAP: 07/16/2013 08:38
Run Dale. 07/16/2013 - 08:39-

PM {PRE_PM2) 7.3.0



Pooled Portfolio - Total Return Performance

ML 1-3 Index Pooled
Corp/Gov Portfolio
2002 Annual 5972 4612
2003 Annual 2717 2.931
2004 Annual 1.226 2.090
2005 Annual 1.746 2.073
2006 Annual 4195 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 5736
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
2nd quarter 0.237 0.300
3rd quarter 0.582 0.625
4th quarter 0.198 0.173
1.467 1.788
2013 1st quarter 0.22 0.32
2nd quarter -0.14 -0.34
Effective Yield Fiscal YTD
Pooled Portfolio effective yield 1.19%
State Treasurer's LAIF yield 0.33%
2 Year Average US Treasury yield 0.25%

06
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Total Return - Pool vs ML 1-3 Corp/Agency Index Returns (Quarterly)

~—+— Index Relun  —a— Pooled Portiolio
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Pooled investment Portfolio
As of 6/30/13

COMPLIANCE REPORT

| Diversification Credit Quality Maturity
Portfolio
Portfolio  State Gov't Portfolio Credit Credit Quality Portfolio
% of total Code limits compliance Quality per Gov Code compliance Maturity
Collateralized Money Market 12.91% 100% In compliance | 102% Collateral 102% Collateral  In compliance In compliance
Municlpal Bonds 12.62% 100% In compliance AAA/Aaa A or better In compliance In compliance
Negotiable CDs 0.22% 30% Incompliance | Collateralized Collateralized In compliance In compliance
Corporate Bonds 25.94% 30% In compliance AA A or better In compliance In compliance
Federal Agency Issues 36.55% 100% In compliance AAA/Aaa AAA/aaa In compliance In compliance
LAIF 9.04% 100% In compliance n/a n/a In compliance In compliance
Cash 2.72% 100% Incompliance | Collateralized Collateralized In compliance In compliance
100.00%
|Portfolio Value 340,435,841 |
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INVESTMENTS IN ISSUERS REPRESENTING OVER 5%

OF THE POOL PORTFOLIO
June 30, 2013

Market Value % of Total
FHLB 35,089,877.50 10.31%
FHLMC - 0.00%
FNMA 49,266,665.07 14.47%
FFCB 24,785,180.00 7.28%
Total Fed Agencies 109,141,722.57 32.06%
OTHER PORTFOLIO INVESTMENTS - 231,294,118.42 67.94%
Total Investments 340,435,840.99 100.00%

note: * Includes Cash at Bank and Accrued Interest Receivable
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CITY POOLED PORTFOLIO

Portfolio Management

Distribution of Investments By Type - Historic
(By Market Values)

in %
June June June  June June June June June June

Investment Type 2003 2004 2005 2006 2007 2008 2009 2010 2011
Money Market 0.00 0.00 0.00 0.00 000 1241 1256 20.30 9.52
Money Market Collateralized 100 079 0.68 0.60 0.49 1.76 9.21 1.77 1.71
Municipal Bonds 0.81 0.27 0.26 0.27 0.20 0.20 0.18 5.81 461
Corporate Bonds - Coupon 1468 6.95 6.46 562 558 1499 1410 1216 1340
Agency CMOs/Mortgage Backed 055 0.19 0.09 0.04 0.00 0.00 0.00 0.00 0.00
Federal Agency Issues - Coupon 4780 6859 7465 7465 7076 56.14 4856 4132 49.13
Repurchase Agreements 823 499 893 1526 17.87 0.00 0.00 0.00 3.28
LALF. 16.29 14.21 5.36 0.23 023 1399 1288 1654 16.14
Cash 2.08 1.00 0.73 0.68 0.41 0.51 0.84 2.10 1.87
Treasury Securities 8.17 1.81 1.69 2.65 4.46 0.00 0.00 0.00 0.00
Bank Notes 000 0.00 0.00 0.00 0.00 0.00 1.66 0.00 0.00
Federal Agency Discount 0.39 1.09 0.78 0.00 0.00 0.00 0.00 0.00 0.00
Commerical Paper - Disc (Amortizing) 000 012 0.37 0.00 0.00 0.00 0.00 0.00 0.00
Asset Backed Securities 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Mutual Funds 0.00 000 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Certificates of Deposit 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.33

Total 100.00 100.00 100.00 100.00 100.00 100.00 100.00 100.00 100.00

June
2012
0.01
12.48
12.66
27.70
0.00
30.73
0.00
13.32
2.58
0.00
‘0.00
0.00
0.00
0.00
0.00
0.52

100.00

<+——— Fiscal Year Total ———»
1stQtr 2nd Qtr  3rd Qfr

2013
0.02
13.99
15.62
27.70
0.00
2414
0.00
13.25
476
0.00
0.00
0.00
0.00
0.00
0.00
0.52

100.00

2013
0.00
17.44
12.65
28.09
0.00
18.24
0.00
13.52
9.54
0.00
0.00
0.00
0.00
0.00
0.00
0.53

100.00

2013
0.00
20.44
12.99
24.02
0.00
31.27
0.00
9.72
1.05
0.00
0.00
0.00
0.00
0.00
0.00
0.52

100.00

4th Qfr
2013
0.00
12.91
12.62
25.94
0.00
36.55
0.00
9.04
272
0.00
0.00
0.00
0.00
0.00
0.00
0.22

100.00
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CITY OF PASADENA
Capital Endowment Portfolio

Vicken Erganian
City Treasurer

JUNE 2013

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 24, 2012. 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 6/30/13

TYPE MARKET VALUE PERCENT e MME-Collem
Money Market - Collateralized 3,614,684 100.00% / T~

TOTALS: 3,614,684 100.00%
Accrued Interest Receivable 2,094 ]
GRAND TOTAL.: 3,616,778 ’

PORTFOLIO LIQUIDITY AS OF 6/30/13

Percent of
Aging Interval Par Value Portfolio
0-30 Days 3,614,684 100.00%
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 & Years - 0.00%
TOTAL: 3,614,684 100.00%
PORTFOLIO STATISTICS
Jun-13 May-13 Apr-13 Mar-13 Feb-13 Jan-13
Month-End Mkt Value 3,616,778 3,615,564 3,612,362 3,613,765 3,612,553 3,611,564
Modified Duration 0.00 0.00 0.00 0.00 0.00 0.00
Weighted Average Maturity 0.00 0.00 0.00 0.00 0.00 0.00 .
Current Book Yield to Maturity 0.350% 0.350% 0.400% 0.400% 0.400% 0.400%
Effective Yield - Year to Date 0.380% 0.370% 0.380% 0.390% 0.390% 0.390%
Interest Earned 1,039 1,074 1,187 1,227 1,108 1.226
Fiscal Year To Date Interest Earned 14,127 13,087 12,013 10,826 9,599 8,492
Fair Value Change Gain/(Loss) - ' - - - . R
Fiscal Year To Date change in fair value - - - - . .
Total Fiscal YTD earnings 14,127 13,087 12,013 10,826 9,698 8,492

note:
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CAPITAL ENDOWMENT

Portfolio Management Page 1
Portfolio Details - Investments
June 30, 2013
. Average  Purchase Stated ° YTM Daysto Maturity
cusiP Investment # Issuer Balance Date . Par Value _ Market Value Book Value  Rate Moody's 366 Maturity Date
Money Market Fund ' )
SYS12467 12467 BA MERRILL LYNCH 0.00 0.00 0.00 0010 0.010 1
" Subtotal and Average 0.00 9.00 0.00 0.00 0.000 [}
Collateralized Money Market
SYS13057 13087 EAST WEST BANK 3,814,684.30 3,614,684.30 361468430  0.350 0.350 1
Subtotal and Average - 3,693,477.03 . 3,614,684.30 3,614,684.30 3,614,684.30 0,350 1
- -Total and Average 3,813,477.03 13,814,684.30 3,614,884.30 3,614,684.30 0.380 1
Accrued interest 2,003.82
Total 3,616,778.12
Portfolio PASD

Data Updated: FUNDSNAP: 07/03/2013 09:44
RunADnlﬁ: 07/03/2013 - 09:44

N

NL! AP
PM {PRF_PM2) 7.3.0

Report Ver. 7.3.5
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COMPLIANCE REPORT
Capital Endowment Portfolio
As of 6/30/13
Diversification Credit Quality Maturity
Portfolio
Portfolio State Gov't Portfolio Credit Credit Quality Portfolio
% of total Code limits compliance Quality per Gov Code compliance Maturity
Collateralized Money Market 100.00% 100% In compliance | 102% Collateral 102% Collateral  In compliance In compliance
100.00%
|Portfolio Value 3,616,778 |
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INVESTMENTS IN ISSUERS REPRESENTING OVER 5%

OF THE CAPITAL ENDOWMENT PORTFOLIO

June 30, 2013

Market Value % of Total
FHLB - 0.00%
FHLMC 0.00%
FNMA -0.00%
Total Fed Agencies - 0.00%
OTHER PORTFOLIO INVESTMENTS 3,616,778.12 100.00%
Total Investments 3,616,778.12 * 100.00%

note: * Includes Accrued Interest Receivable
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CAPITAL ENDOWMENT
Portfolio Management
Distribution of Investments By Type - Historic

(By Market Values)
In%

June June June June  June
Investment Type 2003 2004 2005 2006 2007
Money Market - Collateralized 28.86 7.76 4.38 0.00 8.75
Federal Agency Issues - Coupon 3554 9224 9562 100.00 91.25
Corporate Bonds - Coupon 15.92 0.00 0.00 0.00 0.00
Municipal Bonds 0.00 0.00 0.00 0.00 0.00
LA.LF. 0.00 0.00 0.00 0.00 0.00
Certificate of Deposit 0.00 0.00 0.00 0.00 0.00
Federal Agency Discount 0.00 0.00 0.00 0.00 0.00
Treasury Securities 19.68 0.00 0.00 0.00 0.00
Agency CMOs/Mortgage Backed 0.00 0.00 0.00 0.00 0.00
Commerical Paper - Disc (Amortizing) 0.00 0.00 0.00 0.00 0.00
Asset Backed Securities 000 000 0.00 0.00 0.00
Mutual Funds 0.00 0.00 0.00 0.00 0.00

Total 100.00 100.00 100.00 100.00 100.00

June
2008
20.25
49.16
30.59
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

June
2009
40.32
26.62
33.06
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

June
2010
53.86
46.14
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

100.00 100.00 100.00

June
2011

100.00

June 1stQtr 2nd Qtr
2012 2013 2013
100.00 100.00 100.00
0.00 0.00 0.00
0.00 0.00 0.00
0.00 0.00 0.00
0.00 0.00 0.00
0.00 0.00 0.00
0.00 0.00 0.00
0.00 0.00 0.00
0.00 0.00 0.00
0.00 0.00 0.00
000 000 0.00
0.00 0.00 0.00

<+——— Fiscal Year Total —»

100.00 100.00 100.00

3rd Qtr
2013
100.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

100.00

4th Qtr
2013
100.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

100.00



