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CITY OF PASADENA

ée°‘ e % Treasurer's Pooled Investment Portfolio
: ok g Vicken Erganian
B, City Treasurer
MARCH 2013
PORTFOLIO COMPLIANCE

The Treasurer's investment portfofio 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 3/31/13

TYPE MARKET VALUE PERCENT e S —
Money Market - Collateralized 68,754,337 20.45% Fed g\'u;m:
Municipal Bonds 43,674,328 12.99% €D, 0.52%, 0.52%
Corporate Bonds 80,758,010 24.02% LAIF, 9.72%,
Federal Agencies 105,150,190 31.27% Cash in Bank,
Certificates of Deposit 1,744,000 0.52% Corp Bond L
LAIF 32,674,303 9.72% e MME Cowersl,
Cash in Bank 3,524,567 1.05% i )
TOTALS: 336,279,734 100.00%
Accrued Interest Receivable 1,118,327
GRAND TOTAL: 337,398,062
PORTFOLIO LIQUIDITY AS OF 3/31/13
Percent of
Aging Interval Par Value Portfolio
0-30 Days 113,118,745 33.98%
31 days - 1 Year 26,000,000 7.81%
 1-2Years 26,924,000 8.09%
2 -3 Years 68,395,000 20.54%
3-4Years 27,500,000 8.26%
4 -5 Years 71,000,000 21.33%
Over 5 Years - 0.00%
TOTAL: 332,937,745 100.00%
PORTFOLIO STATISTICS
Mar-13 Feb-13 Jan-13 Dec-12 Nov-12 Oct-12
Month-End Mkt Value 337,398,062 348,560,862 367,691,404 331,047,380 334,515,493 336,125,320
Modified Duration 1.92 1.87 1.34 1.44 1.51 1.66
Weighted Average Maturity 1.98 1.94 1.44 1.49 1.64 1.74
Current Book Yield to Maturity 0.983% 0.980% 0.988% 1.011% 1.011% 1.074%
Effective yield - Year to Date 1.270% 1.300% 1.320% 1.360% 1.330% 1.400%
Interest Eamed 372,594 356,362 339,954 337,339 352,038 374,389
Fiscal Year To Date Interest Eamed 3.301,379 2,928,785 2,572,423 2,232,470 1,895,130 1,543,092
Fair Value Change Gain/(Loss) (19,582) 335,473 (397,984) (282,933) (11,553) (255,437)
Fiscal Year To Date change in fair value 194,016 213,598 (121,875) 276,109 559,043 570,595
Total Fiscal YTD earnings 3,495,394 3,142,383 2,450,548 2,508,579 2,454,173 2,113,687

note: the modified duration for December 2012 changed due to an error in calculation
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Pooled Portfolio - Total Return Performance

ML 1-3 Index Pooled
Corp/Gov Portfolio
2002 Annual 5.972 4612
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
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
Effective Yield Fiscal YTD
Pooled Portfolio effective yield 1.27%
State Treasurer's LAIF yield 0.28%
2 Year Average US Treasury yield 0.25%
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ll. Capital Endowment Portfolio



CITY OF PASADENA

& ""“‘q»,; Capital Endowment Portfolio
‘i%m J“f? Vicken Erganian
City Treasurer
MARCH 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 3/31/13

TYPE MARKET VALUE PERCENT o N
Money Market - Collateralized 3,611,484 100.00% — T |00
TOTALS: 3,611,484 100.00%
Accrued Interest Receivable 2,281
GRAND TOTAL: 3,613,765

PORTFOLIO LIQUIDITY AS OF 3/31/13

Percent of

Aging Interval Par Value Portfolio

0-30 Days 3,611,484 100.00%

31 days - 1 Year - 0.00%

1-2 Years - 0.00%

2-3Years - 0.00%

3-4 Years - 0.00%

4 -5 Years - 0.00%

Over 5 Years - 0.00%

TOTAL: 3,611,484 100.00%

PORTFOLIO STATISTICS

Mar-13 Feb-13 Jan-13 Dec-12 Nov-12 Oct-12
Month-End Mkt Value 3,613,765 3,612,563 3,611,564 3,610,337 3,609,072 3,607,948
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 0.400% 0.400% 0.400% 0.400% 0.400% 0.400%
Effective Yield - Year to Date 0.390% 0.390% 0.380% 0.390% 0.390% 0.390%
Interest Eamed 1,227 1,108 1,226 1,225 1,185 1,224
Fiscal Year To Date Interest Earned 10,826 9,599 8,492 7,266 6,041 4,855
Fair Value Change Gain/(Loss) - - - - - -
Fiscal Year To Date change in fair value - - . - - -
Total Fiscal YTD earnings 10,826 9,699 8,492 7,266 6,041 4,855

note:
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lll. Power Reserve Portfolio



CITY OF PASADENA

& of PA%‘«; Power Reserve Portfolio
%,o g Vicken Erganian
ey City Treasurer
MARCH 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 3/31/13

TYPE . MARKET VALUE PERCENT
Money Market - Collateralized 1,090,253 1.64% Fed Agency
Municipal Bonds 13,995,239 21.10% P // T~
Federal Agencies 39,742,974 59.91% oL;_:lF
LALF. 164,864 0.25%
Corporate Bonds 11,342,314 17.10%
Corp Bond
17.10%
TOTALS: 66,335,643 100.00% Muni Collateral .
Accrued Interest Receivable 311,903 20.10%
GRAND TOTAL: 66,647,547
PORTFOLIO LIQUIDITY AS OF 3/31/13
Percent of
Aging Interval Par Value Portfolio
0 - 30 days 1,255,116 1.92%
31 days - 1 Year 4,000,000 6.13%
1-2Years 6,000,000 9.19%
2 -3 Years 17,800,000 27.27%
-3 4 Years 4,500,000 6.89%
4 -5 Years 5,000,000 7.66%
Over & Years 26,710,000 40.93%
TOTAL: 65,265,116 100.00%
PORTFOLIO STATISTICS
Mar-13 Feb-13 Jan-13 Dec-12 Nov-12 Oct-12
Month-End Mkt Value 66,647,547 66,508,846 66,343,481 66,418,037 66,589,743 66,285,864
Modified Duration 3.91 3.99 3.25- 5.06 5.39 4.21
Weighted Average Maturity 4.11 4.20 3.44 6.55 5.90 4.63
Current Book Yield to Maturity 1.383% 1.386% 1.277% 1.682% 1.761% 1.513%
Effective Yield - Year to Date 2.030% 2.120% 2.220% 2/230% 2.350% 2.550%
Interest Eamed 101,641 99,022 101,251 114,145 107,610 110,290
Fiscal Year To Date Interest Eamed 950,587 848,946 749,924 648,673 534,528 426,918
Fair Value Change Gain/(Loss) (6,977) 114,905 (178,562) (65,570) 112,707 (78.211)
Fiscal Year To Date change in fair value (54,705) (47,728) (162,634) 15,929 101,498 (11,208)
Total Fiscal YTD eamings 895,882 801,218 687,291 664,602 636,026 415,710
note:
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