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CITY OF PASADENA

Treasurer's Pooled Investment Portfolio

JUNE 2014

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 August 12, 2013. 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 6/30/14

TYPE MARKET VALUE PERCENT R
Money Market - Collateralized 53,791,268 16.74%
Municipal Bonds 41,777,538 13.00% Fed Agency.
Corporate Bonds 72,871,801 2267% e
Federal Agencies 139,450,921 43.39%
Certificates of Deposit 744,000 0.23% e
LAIF 4,730,897 1.47% CD 0.23%
Cash in Bank 8,025,539 2.50% LAIF 1.47%.
Cash in Bank.
2.50%.
MMF-Collateral.
TOTALS: 321,391,962 100.00% Munt 13.00%. 16.74%
Accrued Interest Receivable 890,000
GRAND TOTAL: 322,281,962
PORTFOLIO LIQUIDITY AS OF 6/30/14
Percent of
Aging Interval Par Value Portfolio
0-30 Days 83,547,703 26.14%
31 days - 1 Year 15,254,000 4.77%
1-2Years 37,750,000 11.81%
2-3Years 34,600,000 10.83%
3-4Years 99,965,000 31.28%
4 -5 Years 48,500,000 15.17%
Qver 5 Years - 0.00%
TOTAL: 319,616,703 100.00%
PORTFOLIO STATISTICS
Jun-14 May-14 Apr-14 Mar-14 Feb-14 Jan-14
Month-End Mkt Value 322,281,962 332,097,520 322,182,565 305,753,927 327,542,522 342,026,245
Modified Duration 2.18 2.17 2.15 2.04 1.89 1.86
Weighted Average Maturity 2.27 225 2.24 2.1 1.96 1.92
Current Book Yield to Maturity 1.146% 1.119% 1.129% 1.077% 1.045% 1.012%
Effective yield - Year to Date 1.090% 1.140% 1.090% 1.080% 1.040% 1.030%
Interest Earned 360,544 363,327 337,589 333,070 334,787 327,795
Fiscal Year To Date Interest Earned 4,267,572 3,907,028 3,543,700 3,206,111 2,873,041 2,538,254
Fair Value Change Gain/(Loss) (196,902) 399,030 289,857 (799,305) 110,730 1,026,338
Fiscal Year To Date change in fair value (43,154) 163,748 (245,282) (535,139) 264,166 153,437
Total Fiscal YTD earnings 4,224,418 4,060,776 3,298,418 2,670,972 3,137,207 2,691,691
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Pooled Portfolio - Total Return Performance

OO - —

ML 1-3 Index Pooled
Corp/Gov Portfolio
2003 Annual 2.717 2.931
2004 Annual 1.226 2.090
2005 Annual 1.746 2.073
2006 Annual 4195 4.474
2007 Annual 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 0.220 0.320
2nd quarter -0.140 -0.340
3rd quarter 0.420 0.270
4th quarter 0.196 0.167
0.696 0.417
2014 1st quarter 0.246 0.434
2nd quarter 0.370 0.503
Effective Yield Fiscal YTD
Pooled Portfolio effective yield 1.09%
State Treasurer's LAIF yield 0.22%

2 Year Average US Treasury yield 0.40%
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CITY OF PASADENA
Capital Endowment Portfolio

JUNE 2014

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 August 12, 2013. 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.

TYPE
Money Market - Collateralized

TOTALS:

Accrued Interest Receivable

GRAND TOTAL:

PORTFOLIO STRUCTURE AS OF 6/30/14

MARKET VALUE
2424134

2,424,134

697
2,424,832

PERCENT
100.00%

100.00%

MMF - Collateral
100.00%

._\\

PORTFOLIO LIQUIDITY AS OF 6/30/14

Percent of
Aging Interval Par Value Portfolio
0-30 Days 2,424.134 100.00%
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: 2,424,134 100.00%
PORTFOLIO STATISTICS
Jun-14 May-14 Apr-14 Mar-14 Feb-14 Jan-14
Month-End Mkt Value 2,424,832 2,424,134 2,423,437 2,422,661 2,421,941 2,421,210
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% 0.350% 0.350% 0.350% 0.350%
Effective Yield - Year to Date 0.340% 0.340% 0.340% 0.033% 0.330% 0.330%
Interest Earned 697 697 776 720 731 641
Fiscal Year To Date Interest Earned 10,481 9,764 9,087 8,290 7,570 6,839
Fair Value Change Gain/(Loss) - - - - - -
Fiscal Year To Date change in fair value - - - - - -
Total Fiscal YTD earnings 10,461 9,764 9,067 8,290 7,570 6,839
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Ill. Power Reserve Portfolio
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CITY OF PASADENA
Power Reserve Portfolio

JUNE 2014

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 August 12, 2013. The holdings
information on compliance issues can be obtained by calling the

report on the investment portfolio including a detailed listing of eacl

in the investment pool are in compliance with the current investment policy statement. Further
City of Pasadena Treasurer's Office. A complete copy of the monthly investment

h investment, is available by calling the Treasurer's office at (626)744-4422.

PORTFOLIO STRUCTURE AS OF 6/30/14

TYPE MARKET VALUE PERCENT
Money Market - Collateralized 95,958 0.14% e
Municipal Bonds 12,640,884 18.91% &
Federal Agencies 47,340,889 70.82%
LALF. 165,386 0.25% LAIE
Corporate Bonds 6,599,059 9.87% 0.23%
Corp Bond
9.87%
TOTALS: 66,842,176 100.00% W Collnera
Accrued Interest Receivable 351,144 1891% v
GRAND TOTAL: 67,193,320 b —
PORTFOLIO LIQUIDITY AS OF 6/30/14
Percent of
Aging Interval Par Value Portfolio
0 - 30 days 261,344 0.39%
31 days - 1 Year 6,500,000 9.72%
1-2 Years 4,800,000 7.18%
2 -3 Years 4,500,000 6.73%
3 -4 Years 14,600,000 21.83%
4-5Years 19,500,000 29.16%
Over 5 Years 16,710,000 24.99%
TOTAL: 66,871,344 100.00%
PORTFOLIO STATISTICS
Jun-14 May-14 Apr-14 Mar-14 Feb-14 Jan-14
Month-End Mkt Value 67,193,320 67,196,133 66,955,630 66,655,604 66,736,764 66,580,599
Modified Duration 3.68 3.72 3.78 3.51 3.30 3.38
Weighted Average Maturity 3.86 3.90 3.99 369 3.47 3.55
Current Book Yield to Maturity 1.561% - 1.549% 1.549% 1.403% 1.346% 1.348%
Effective Yield - Year to Date 1.410% 1.460% 1.390% 1.380% 1.390% 1.390%
Interest Earned 107,017 107,487 102,800 95,136 95,788 95,661
Fiscal Year To Date Interest Earned 1,211,145 1,104,128 996,640 893,841 798,705 702,917
Fair Value Change Gain/(Loss) (109,830) 132,964 197,283 (176,290) 60,377 545,601
Fiscal Year To Date change in fair value 273,040 382,870 249,906 52,622 228,913 168,536
1,484,184 1,486,997 1,246,546 946,463 1,027,617 871,453

Total Fiscal YTD earnings
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