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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 portfolic 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 75,843 0.12%
Fed Agency P TT—
Municipal Bonds 11,787,371 18.04% 64.39% ~ "
A
Federal Agencies 42,066,738 64.39% 0.25%
LA.LF. 164,978 0.25%
Corporate Bonds 11,231,274 17.19%
Corp Bond
17.19%
. MMF -
TOTALS: 65,326,204 100.00% i Colaieral
Accrued Interest Receivable 384,758 18.04% 012%
GRAND TOTAL: 65,710,962

PORTFOLIO LIQUIDITY AS OF 6/30/13

Percent of
Aging Interval Par Value Portfolio
0 - 30 days 240,822 0.37%
31 days - 1 Year 2,000,000 3.05%
1-2Years 6,500,000 9.92%
2 -3 Years 17,300,000 26.41%
3 -4 Years 4,500,000 6.87%
4 - 5 Years 13,250,000 20.23%
Over § Years 21,710,000 33.14%
TOTAL: 65,500,822 100.00%
PORTFOLIO STATISTICS
Jun-13 May-13 Apr-13 Mar-13 Feb-13 Jan-13
Month-End Mkt Value 65,710,962 66,429,701 66,826,663 66,647,547 66,508,846 66,343,481
Modified Duration 3.87 3.73 3.82 3.91 3.99 3.25
Woeighted Average Maturity 4.10 3.93 4.02 4.1 4.20 3.44
Current Book Yield to Maturity 1.416% 1.379% 1.381% 1.383% 1.386% 1.277%
Effective Yield - Year to Date 1.860% 1.910% 1.970% 2.030% 2.120% 2.220%
Interest Earned 101,800 . 101,598 101,583 101,641 99,022 101,251
Fiscal Year To Date Interest Eamed 1,255,579 1,183,779 1,052,181 950,587 848,946 749,924
Fair Value Change Gain/(Loss) (820,195) (498,736) 77,786 (6,977) 114,905 (178,562)
Fiscal Year To Date change in fair value {1,295,850) (475,655) 23,081 (54,705) (47,728) (162,634)
Total Fiscal YTD eamings (40,271) 678,124 1,075,262 895,882 801,218 687,291

note:
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POWER RESERVE FUND
Portfolio Management
Portfolio Details - Investments

Page 1

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
LAIF
SYS6184 6184 - Local Agency Investment Fund 164,978.47 © 164,978.47 164,978.47  0.240 0.240 1
Subtotal and Average 164,978.47 164,978.47 ~ 164,978.47 164,978.47 0.240 1
Money Market Fund
SYS12456 12456 BA MERRILL LYNCH 0.00 0.00 000 0010 o.610 1
Subtotal and Average 0.00 0.00 0.00 0.00 0.000 0
Collateralized Money Market
SYS13066 13066 EAST WEST BANK 75,843.42 75,843.42 7584342  0.350 0.350 1
* Subtotal and Average 1,487,334.76 75,843.42 75,843.42 75,843.42 0.350 1
Municipal Bonds
130683A5C4 13090 STATE OF CALIFORNIA GO BONDS 07/21/2011 - 5,000,000.00 5,371,850.00 5268,484.21  5.450 A+ 2278 638 04/01/2015
358232041 13205 FRESNO USD GO BONDS 08/01/2012 2,300,000.00 2,307,797.00 2,300,000.00  1.486 Aa3  1.486 761 08/01/2015
797398EF7 13216 San Diego County POBs 09/14/2012 2,000,000.00 2,209,540.00 2,238,979.45 5648 Aa2 1.888 1,141 08/15/2016
624454LA0 13221 MT VIEW LOS ALTOS HS GO BONDS 10/18/2012 1,960,000.00 1,888,083.60 1,960,000.00  2.084 Aat 2,084 2222 08/01/2018
Subtotal and Average 11,776,725.98. 11,260,000.00 11,787,370.60 11,767,463.66 2017 1,022
Federal Agency Issues - Coupon
3135G0TS2 13240 FED NATIONAL MORTGAGE ASSN 01/16/2013 5,000,000.00 4,975,395.00 4,999,788.23  0.500 Aaa 0502 928 01/15/2016
3133ECEL4 13250 Federal Farm Credit Bank 02/08/2013 5,000,000.00 4,097,500.00 5,000,000.00  0.510 Aaa 0510 952 02/08/2016
3136GOH38 13217 FED NATIONAL MORTGAGE ASSN 09/28/2012 5,000,000.00 4,869,450.00 5,000,000.00  1.000 Aaa 1.000 1,731 03/28/2018
3133EARS1 13213 Federal Farm Credit Bank 08/04/2012 5,000,000.00 4,997,500.00 §,000,000.00  1.220 Aaa 1220 1,799 06/04/2018
313383C90 13274 Federal Home Loan Bank 06/13/2013 2,000,000.00 1,983,000.00 1,996,040.00  0.760 Asa 1218 1,808 06/13/2018
313383HX2 13271 Federal Home Loan Bank-(1) 08/19/2013 1,250,000.00 1,226,890.00 1,250,000.00  1.625 Aaa 1625 1,814 08/19/2018
3136G1CB3 13244 FED NATIONAL MORTGAGE ASSN 02/19/2013 5,000,000.00 4,828,035.00 §,000,000.00  1.300 Aaa 1.300 2059 02/19/2019
313380209 13204 Federal Home Loan Bank 07/18/2012 10,000,000.00 9,690,000.00 10,000,000.00  1.650 Aaa 1650 2,208 07/18/2018
313381BP9 13232 Federal Home Loan Bank 11/27/2012 4,750,000.00 4,518,888.25 4,750,00000  1.750 Asa 1750 2,706 11/27/2020
Subtotal and Average 41,447,397.54 43,000,000.00 42,066,668.25 42,995,828.23 1.208 1,818
Corporate Bonds - Coupon .
46623EJD2 12794 JPMORGAN SECURITIES 10/19/2010 2,000,000.00 2,006,256.00 2,00079521  1.650 A3 1485 91 09/30/2013
48625HBV1 13113 JPMORGAN SECURITIES 08/10/2011 1,000,000.00 1,049,164.00 1,031,711.19 5125 A3 2380 441 09/15/2014
94974BEUO 12741 WELLS FARGO BANK 03/30/2010 500,000.00 §24,937.00 490,778.24  3.625 A2 4348 653 04/15/2015
36962G450 12795 GE Capital Cm“p 10/21/2010 2,500,000.00 2,497,785.00 2,499,431.56  0.934 Al 1238 821 09/30/2015
Portfolio PASD
Data Updated: FUNDSNAP: 07/10/2013 09:20 NL! AP

Run Date: 07/10/2013 - 09:20
-
~

PM (PRF_PM2)7.30

Report Ver. 7.3.5
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POWER RESERVE FUND
Portfolio Management
Portfolio Details - Investments
June 30, 2013

Page 2

Average  Purchase Stated YTM Daysto Maturity
cusip investment # Issuer Balance Date * Par Value Market Vaiue - Book Value  Rate Moody's 365 Maturity Date
Corporate Bonds - Coupon N )
38143USC8 13243 Goldman Sach Corporate Bond 01/29/2013 »2.500.000.00 + 2,620,000.00 2,629,947.43 3.825 A1 1670 951 02/07/2016
084670BD9 13247 - BERKSHIRE HATHAWAY 02/01/2013 - 2,500,000.00 2,533,000.00 2,555,985.06 1.800 Aaz 1256 1,310 01/31/2017

Subtotal and Average 11,221,465.39 11,000,000.00 11,231,142.00 11,217,648.69 1.608 790
Total and Average 66,097,902.14 65,500,821.89 65,326,002.74 66,221,762.47 1416 1,436
Yy
4
Portfolio PASD
Data Updated: FUNDSNAP: 07/10/2013 09:20 NL! AP

Run Date: 07/10/2013 - 09:20

PM (PRF_PM2) 7.3.0



POWER RESERVE FUND
Portfolio Management
Portfolio Details - Cash

Page 3

June 30, 2013
Average Purchase Stated YTM Daysto,
cusip Investment # Issuer Balance Date - Par Value Market Value Book Value  Rate Moody's 365 Maturity
Average Balance 0.00  Accrued interest at Purchase 201.38 201.38 [
Subtotal 201.38 201.38
Total Cash and investments 66,097,902.14 65,500,821.89 65,326,204.12 66,221,963.85 1.416 1,496
Accrued Interest 384,757.56
Total 65,710,961.68

Data Updated: FUNDSNAP: 07/10/2013 09:20
B Date 0771012013 - 09 20

©

Portfolio PASD
NLt AP
PM (PRF_PM2) 7 30



Power Reserve Portfolio - Total Return performance

ML Index Power
Corp/Gov Reserve
2002 Annual 10.367 5.743
2003 Annual 4214 3.940
2004 Annual 2,740 3.430
2006 Annual 4.184 4.540
2007 1st quarter 1.757 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
4610 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 U.23Y U.662
1.555 2.547
2012 1st quarter 0.450 1.300
2nd quarter 0.237 0.730
3rd quarter 0.582 0.575
4th quarter 0.198 0.422
1.467 3.027
2013 1st quarter 0.40 0.34
2nd quarter -1.58 -1.40
Effective Yield Fiscal YTD
Power Reserve effective yield 1.86%
State Treasurer's LAIF yield 0.33%
5 Year Average Treasury yield 0.76%

“Index has been changed to ML 3-5 Govt/Agencies beginning 1st quarter of 2013
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Power Reserve Portfolio

COMPLIANCE REPORT

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
Coliateralized Money Market 0.12% 100% In compliance | 102% Coltateral 102% Collateral In compliance In compliance
Municpal Bonds 18.04% 100% In compliance AAA/Aaa A or better In compliance In compliance
Corporate Bonds 17.19% 30% In compliance AA A or better In compliance In compliance
Federal Agency Issues 64.39% 100% In compliance AAA/Aaa AAA/aaa In compliance In compliance
LAIF 0.25% 100% In compliance n/a n/a in compliance In compliance
100.00%
[Portfolio Value 65,710,962 |
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INVESTMENTS IN ISSUERS REPRESENTING OVER 5%

OF THE POWER RESERVE PORTFOLIO

June 30, 2013

Market Value % of Total
FHLB 17,398,788.25 26.48%
FNMA 14,672,949.44 22.33%
FHLMC - 0.00%
FFCB 9,995,000.00 15.21%
Total Fed Agencies 42,066,737.69 64.02%
OTHER PORTFOLIO INVESTMENTS 23,644,223.99 35.98%
Total Investments 65,710,961.68 * 100.00%

note: * Includes Accrued Interest Receivable
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POWER RESERVE FUND
Portfolio Management
Distribution of Investments By Type - Historic

(By Market Values)
In % <+—— Fiscal Year Total ———»
June June June June June June June June June June 1stQtr 2ndQtr 3rdQtr 4thQtr
Investment Type 2003 2004 2005 2006 2007 2008 2009 2010 2011 2012 2012 2012 2012 2012
Money Market - Collateralized 3.33 024 448 717 1453 38.16 020 2234 445 31.95 3.57 1.64 1.87 0.12
Federal Agency Issues - Coupon 60.93 7957 8691 8588 8047 4347 7628 6532 6724 5012 6849 5991 59.82 64.39
LALF. 8.31 8.81 0.00 0.00 000 1473 8.59 9.86 9.78 0.25 0.25 0.25 0.25 0.25
Corporate Bonds - Coupon 21.99 10.69 8.61 6.96 5.00 363 1493 249 9.53 9.24 930 17.10 17.06 17.19
Municipal Bonds 2.04 0.69 0.00 0.00 0.00 0.00 0.00 0.00 9.00 844 1833 21.10 21.00 18.04
Certificate of Deposit 0.00 000  0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Federal Agency Discount 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
Treasury Securities 3.40 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
Agency CMOs/Mortgage Backed 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
Commerical Paper - Disc (Amortizing) 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
Asset Backed Securities 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
Mutual Funds 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

Total 100.00 100.00 100.00 100.00 100.00 100.00 100.00 100.00 100.06 100.00 100.00 100.00 100.00 100.00



V. Miscellaneous Portfolios
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V. Investments Held by Trustees
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