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CITY OF PASADENA

6,;"' Ma“%,’ Treasurer's Pooled Investment Portfolio
P e @ Vicken Erganian
Mt City Treasurer
o DECEMBER 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 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 12/31/13

TYPE MARKET VALUE PERCENT
Money Market - Collateralized 56,949,808 17.58%
Municipal Bonds 46,397,023 14.32% Fed :gg‘;:
Corporate Bonds 72,703,212 22.44% S
Federal Agencies 129,761,282 40.05%
CD 0.23%
Certificates of Deposit 744,000 0.23% Corp Bond,
LAIF 8,722,558 2.69% e LAIF 2.69%
Cash in Bank 8,725,382 2.69% Cash in Bank,
2.69%,
MMF-Collateral,
TOTALS: 324,003,265 100.00% Muni, 14.32%,
Accrued Interest Receivable 899,192
GRAND TOTAL: 324,902,458
PORTFOLIO LIQUIDITY AS OF 12/31/13
Percent of
Aging Interval Par Value Portfolio
0-30 Days 91,897,747 28.39%
31 days - 1 Year 24,744,000 7.64%
1-2Years 46,260,000 14.29%
2 -3 Years 60,800,000 18.78%
3 -4 Years 32,025,000 9.89%
4 -5 Years 68,000,000 21.01%
Over 5 Years - 0.00%
TOTAL: 323,726,747 100.00%
PORTFOLIO STATISTICS
Dec-13 Nov-13 Oct-13 Sep-13 Aug-13 JuL-13
Month-End Mkt Value 324,902,458 327,442,043 330,906,256 329,981,711 339,990,910 342,776,574
Modified Duration 1.79 1.90 2.02 2.15 2.14 219
Weighted Average Maturity 2.01 2.04 2.1 2.23 222 2.30
Current Book Yield to Maturity 1.048% 1.108% 1.095% 1.096% 1.077% 1.070%
Effective yield - Year to Date 1.050% 1.050% 1.050% 1.040% 1.020% 0.990%
Interest Earned 338,442 351,067 370,212 387,645 387,018 376,074
Fiscal Year To Date Interest Earned 2,210,459 1,872,017 1,520,950 1,150,737 763,092 376,074
Fair Value Change Gain/(Loss) (1,156,909) 117,596 489,237 868,685 (805,654) (385,855)
Fiscal Year To Date change in fair value (872,901) 284,008 166,412 (322,825) (1,191,509) (385,855)
Total Fiscal YTD earnings 1,337,558 2,156,025 1,687,362 827,913 (428,417) (9,781)



S ¢/ Jap wodey

C€ L I(ZNd™ 3ddi Wd 1% €1 - vI0Z/L0/10 ®ea U™y
dv FIN 9v:cl ¥102/L0/10 :d¥YNSANNJ :paiepdn ejeg
asvd oljojiod
9102Z/10/80 €V6 9622 VY ¥92'C 00'000'000'% 00°00L'¥20} 00°000'000°} ZL0Z/L1iv0 SANOE 09 asn YNOWOd 6/1EL 9038602€L
9L02/10/S0 158 12e¢ 4 1Ze2 00'000'000°L 00°082'020'L 00°000'000"+ 1102/02/60 14O0d¥IV 1IN} OOSIONYYL NVS GqZiel $10099.6.L
9102/10/20 19L 8260 A 0S50} 6GG.¥'200'tL 00°0£9'200'} 00'000'000'} €10¢/22/€0 SANOSF 09 VINYO4IIVD 40 31V1S pATAAN €/NYES0EL
5L02/10/Z) 669 vz ey ¥06'C 6ELEE'TOLL 06'950'2CL'L 00'000'060°} LL0Z/S1IL0 S80d YO ALNNOD YWONOS €80¢€} 6A8V.GSE8
G102/L0/1LL 699 1SLe A jrA A ] P8 ¥SSOLE'Y 00°091'2¢€'v 00°000'000't 1102/94/2) @ 869j100 Allunwwo) yJ Bliesad 09lel 64Vv085¢E1 L
GL0Z/LO/LL 699 GEG'L v 066'¢ 66'2.6'L12'S 00'051'682'S 00°000°000'S 2102/20/S0 SANOS 09 VINYO4ITVO 40 31VIS /8lEL 8ZHEe90¢e L
§102/L0/60 809 o0zi'L ey ozL'L 00'000'589 08'298'289 00°000'589 €102/v0/ZL vay TIIH NYOHOW £0EEL Z2avassyas
S10Z/10/80 L4S 98L'} v 1621 00°'000'000'C 00'0¥1'€20'C 00'000'000'C 2102/ Lvo SANOS 09 aSN YNOWOd 821€l 8038602¢€L
G102/10/50 S8Y 126°1 A4 126°L 00°000'0£8 00'LE0'EY8 00°000'0€8 1102/02/60 +mOmm~< TJLNI OOSIONVYd NVS 9ClEL 950099464
G102/10/20 96E tAZ: 1] 3 0680 £6°1£2'200'L ) 00'096'000°} 00°000'000'} €102/42/€0 SANOS 09 VINYOLITVD 40 3LVLS 8G¢El GANGEQODEL
¥10Z/10/80 TlT I8€C ey ¥86°L 00°000'006'C 006250152 00'000'00S'C 1102/62/90 SOD ALNOO NY3IMA 1S0€L o3werceey
$102/10/90 1SL 692t +l-dS 0590 00'000'000'S 00'00€'966'V 00°000'000'G €102/22/50 80d VINYO4ITVD 3CISY3AIY socel 1 1V9€069.L
¥102/1€/10 0O€ 8€G°0 +BY 0SS0 00'000'62.'6 00°000'62.'6 00°000'522'6 €10Z/LECL SANO8 03SVd 8002 - INNW Vddd Lgeet 8lVSOVYL220L
¥10Z/iE/10 Ot 8ES'0  +BY 0G50 00°000'625'9 00'000'6.5'9 00°000'6.G'9 c€LoZ/LEfe) SANOg O3SYd 8002 - INNW V4dd (7443 LiVSOVYL220L
¥L0Z/LE/LD OE 8EG0  +BY 0550 00°000'9614" L 00'000'961°} 00°000'961°L €L0Z/LECL SANO4g 03SVd 8002 - INNW Vidd SlEEL 9LVSOVYL220L
spuog |edioluniy
3 S8¢°0 82'208'696'9S 82'L08'6¥6'9S 8.°L08'6V6'9S £0°80.°250°0S abeiaay pue |ejoygng
3 00v’0 00V'0  00°000'000'G 00°000'000'G 00°000'000'S MNVE SNdO gizel GLZELSAS
3 0050 0060 00'000'000'S 00°000'000'S 00°000'000°S MNVE 1S3IM NVOIRI3NY gzicl 8ZLELSAS
l 0s€'0 0G€0 €1°'€86'9€L'2Z el1'e8s'9eL'ee £1'£85'0€2'22 €102/10/20 M¥NVE 1S3IM LSV3 /90€1 L90€LSAS
b 06€°0 06€°0 sovzz'eie've LR TAAANA A SOVZTELC VT €102/10/20 1S3M JHL 4O MNvE 8zTlEL 6ZLELSAS
joae Aauoy pazijeiae|lod
0 0000 000 00°0 000 000 abeioay pue jej01qng
13 0020 0020 000 000 00’0 MNVE 1S3IM LSV PAZXAS LYLTLSAS
l 0Ge0 06€0 000 000 000 MNVYE 1S3IM LSVY3 ) XA 9V.ZLSAS
JUN022Y painsu| Dia4 19xle Asuopw
0 0000 00°0 00°0 000 000 abesany pue jejoyans
l 0100 0100 000 000 000 HONAT TTIRHY3N va 99vCl 99¥ZISAS
pung jaxiep Asuoi
b 09Z°0 y8-265'22L'8 ¥8'L55'c2L'8 ¥8°265'72L'8 18°989'8€2'8 abeiany pue jejoiqnsg
3 09¢0 09¢'0 ¥8'/65'22.'8 $8°265'22.'8 ¥8°/66'22L'8 pun4 jusuisanu| Aouaby jeooT 98 $98SAS
EilA!
ajeq Aumew 59¢ s Apoopy 91Y anjeA xoog anjeA 93BN anjeA Jed ajeq aouejeg 19nss| i JUBWIISAAUL| disno
Kuney oy sheq WIA paleis aseyound abesaay
€102 ‘1€ JequadeQ
SJU3W]ISIAU| - sjie}aq oljoj3i0d
| abed

juswabeue|y oljojiod
01704.13¥0d d3100d AlLID



CELIZNG 4dd) Wd

L€l - ¥102IL0110 ®eg uny

dV iIN 9v'€L ¥L0Z/20/10 :dYNSUANNL :paiepdn eleg
dsSvd oljojpod
8L0Z/EL/90 ¥29'L  9lT L  eey 0S40 00'099'¥66'C 00'8£0'626' 00°000'000°€ - €10Z/€1/90 jueg UeoT SWoH [esspay €22¢l 060€8eELE
8102Z/2H/90 €29'L 00¥'L  eey ooy’ 00°000'000'S 00°02ZE'S68'Y 00°000'000'S €102/C1/90 Jueg UeoT aWoH [eJapajy 0z2¢l 9YOLBEELE
810Z/50/90 9L9'L 00E'L  eey (01015 00°000'000'G 00°0L6'€L8'Y 00°000'000'S €102/50/90 Jueg UeoT] SWOH |eJapsy 89Z¢1 1goeseELe
8L02/20/50 /8S'L 00L'L  Eey 0014 00°000'000'014 00°0¥0'299'6 00°000'000°01 £102/£0/50 dd02 39VLHONW NVO1 3IWOH a34 L9cel 01EroreLe
8LOZ/EO/P0 €GS'L  6LEL  eey Fr4 ¥6°.50'096'p 00'080'L06'V 00°000'000'S £102/L1/90 NSSY IOVOLYOW TVYNOILYN G34 8/¢el ¥NACOSELE
8L02/82/C0 615t 00C'L EeyY oozt 00°000'000'S 00°02¥'S06'V 00°000'000'S €10Z/Z1/e0 NSSY JOVOLHOW TVNOILYN 434 96¢zel B6XN0OSELE
810C/€1/20 v0S'L 080'L BBy 080°1 00°000'000'S 00'0€2'€S8'Y 00°000°000°S elLoz/el/eo Jjueg }paJ) wied [eJapagy €seel Lv403e€le
81L0Z/0E/L0 06¥'L 000l eey 0004 00'000'000'S 00°626'068'Y 00°000'000'S €102/0€/L0 Jjueg UeoT 8WOH |eJapay eveel SMLLBEELE
2102/60/L1 8OY'L 000}  BEY 000°L 00°000'000'S 00°0€8'006't 00°000°000°S ¢iLoz/60/L L Jueg UBOT BWOH |eJapas 8zeel vdelgeele
2102/v0/01L 2L€'L  0S0°'L  ERY 0s0°4 00°000°000'G 00'5/8'8€6'Y 00°'000'000'S ¢i02/y0/0L NSSV 39VOLHOW T¥NOILYN 034 6lcel 11d0OGeLE
L102//2/60 G9E'L 0001 ey 000'L 00°000'00S'€ 00°916'95t'¢e 00°000°005'€ 210¢/.2/60 NSSV 3OVOLYOW TVYNOILYN 034 gicel 0Hd0OSE1LE
102142190 €.2'L 000} eEey 000} 00°000'000'S 00°0€0'996'% 00°000'000'S eioe/Leret dy00 IOVIHOW NVYO1 3WOH d34 LIEEL 88dvOVELE
L102/ELIE0 [9L'L  0SZL  Eev 0se’t 00°000'090' 90'661'€90'2 00°000'090' £102/.2/90 NSSV 3OVOLYOW TVNOILYN d34 28cel 219199¢€1E
9102/L0/LL L0’V LBSO0 EBey 0¥S°0 9£'€8.'266'Y 00'SYE'296'V 00°000'000'S €102/€2/S0 jueg 1psi wied |eJapa4y 692¢! LINO3eEiE
9102/51/L0 9¢6 0980 Eey 0S80 05'71€'669'C 08'589'00.'2 00'000'00L'2 €102/G1/L0 dd00 IOVLIHOW NVOT 3WOH a34 oszel 00avorele
9102/80/L0 616 0G0t Eey 0s0°}L 00°000'000'S 00'599'000'G 00°000'000'G €102/1 1120 jyueg Jipaid wie4 |ejspag 982¢elL 81.103¢eele
9102/02/S0 0.8 0250 Eey 0250 00°000'000'S 00°0£0'186'% 00°000'000'S €102/0¢/S0 NSSV 3OVO1HOW T¥YNOILYN 34 c9cel 6MMODSELE
9102/92/¢0 982 08S°0 eey 0860 00°000'000'G 00°02Z'266'v 00°000°'000'S €102/92/20 NSSY 39VOLHOW T¥NOILYN 034 2seed S1N0OsELE
910¢2/2e/eo 8. 0250 EeY 0250 00°000'000'G 00'098'166't 00°000'000'S €102reereo NSSY JOVOLYOW TYNOILYN 034 SvZel 29N09SELE
9102/80/20 89L 0iS'0 EevY 0160 00'000'000'G 00'021'000'S 00°000'000'S €102/80/20 Jueg JIpald uie4 |esspa 6vZEL $1303¢cle
910z/62/L0 8GL 0050 Eey 0050 00°000'000'G 00'6Z¥'v66't 00°000'000'S €102/6¢/10 NSSVY 3OVOLHOW T¥YNOILYN Q34 6eCel 011096€LE
5102/62/L0 LS 2120 Eey 0veo 00°000'000'S 00'620'866't 00°000'000'S £102/62/10 Jueg §paJ) uued [esspag Lveel Aao3¢eeie
yLoZ/12/E0 6L ose'L  eey 0se’tL 00°000°000'S C0'GLE'EL0'S 00°000'000'S 010¢2/12/60 NSSV JOVOLION TYNOILVYN d34 1821 LHEVBBELE
uodnoJ - senssj] Aouaby |elapaq
0se 00€’} 00°000'v¥L 00°000'vv2 00°000'v¥L 00'000'¥trL abeiaay pue |;j0ang
¥102/80/60 0ST oozt Olad 00zt 00'000'812 00°000'842 00°000'8%2 1102/,0/60 MNvE SHOVS NYWA109 lelel [4' 4 1A 4415
¥102/80/60 0SC ooe’l  Olad 0oe’t 00°000'8Y2 00°000°8¥C 00°000'8V2 1102/20/60 MNvE "¥3N00SIa celel 99N0L9YGC
¥102/80/60 0ST oo¥'L  Iad oot 00°000'8¥2 00°000'842 00°000'8¥C 1102/80/60 MNVE SSIHAX3 NVYOIHINWY eELEL ¥X00.8520
yueg - jisodaq jo sajedyiuad
6.¢ 4T ey Evy'eTiop 0Z'€z0'L68'9Y 00°000°029°SY 90'664'G90'9Y abesoAv pue jejoiqng
LLOZ/LO/LL 00P'L  LS9'L LY 0SL'L 8/°0€¥'€00'L 00°062'66 00°000'000'} €102/50/L1L VINYO4ITVD 40 31VLS 86zel 6040¢€90¢1
L10Z/10/60 6E€'L SBLC  -BY G61¢C 00°000'S9¥ 0G6°€0€'09Y 00°000'69¥ £102/¥0/21 VA TIIH NYOHONW soeel 8ava6sy98
9L0Z/i0/LL GEO'L  060F LY 0sc't 16'SPY'¥00'L 00°050'€00'} 00°000'000°L €102/50/1 1 VINYO41TVYO 40 31V1S L62¢E} 2340¢€90¢t
9102/10/60 V.6 266t ey A]* I 00°000'009 00 ¥¥€'565 00°000'009 €L0e/vorei Vay TIIH NYOYOW yoeel 02vadesy9s
spuog |ediounpy
ajeqg Kumen §9¢ s /fpoowy 9By anjep yoog anjeA jxien anjeA Jed ajeg aduejeg Janss| # JUdBWISAAL| disnNd
RAunew  oisheg WIA pajels aseysind abeiony

¢ abeyq

€10¢ ‘L€ 12quadeq
SjUaLISaAU| - S|Ie}ag 0l1jojiod

juswabeue|y oijojli0d
01704140d @3700d ALID



0¢€ £ (ZWd 3dd) Wd Ly €L - vLOZ/LOILC dieQ uny

dv N _ o€} ¥L0Z/L0/L0 'dYNSANNA :patepdn eiea
asvd oliopiod

€5L 8yl 19°181'615'94E 06'SYY'LLZ'SIE 79'S9€100'S1E 02'200°82Z'90€ abeiany pue [e301
L LSV 9.'96§'2L9'2L zTTIT'E0L'TL 00°000'559°+2 8C'TLY'PEE'SL abeiaay pue j30}GNS )
8L0Z/0L/LO OLP'L SiE'L  €BY G/E'L  00°000'000'S 00'0Z7'€06'Y 00'000'000'G £102/61/20 NOILYHOJYO0D 110340 V1LOAOL §5Z€EL 03.d£€C68
L10T/0E/0L 8BE'L  689C  €BY 98’0  00°000'000'S 00'6.6'606'7 00°000'000'G Z1L0Z/0E/01 NOILYYOd¥HOD 11a340 VLOAOL Leeel 819d€ETE8
£102/91/90 292’V ZSTL 2V GZLe 66'966'0VL'S 00°0¥0'€20'S 00°000'000°G £102/€0/S0 ANOE FLVHO4HO0D VN JNVE NOINN yozel 13v302506
9LozISHEL 6L0°h  9LLL gV 5297 ve'SLL'0EL'E 00'6v8'LYL'E 00°000'000'€ €102/10/50 . ¥NVE 09dVd ST1aMm €92€1 6238v.6Y6
9L0z/LL/0L 0Z0'F 048} IV 0SE'e L0vLY'L6L'S 00°02L'LLE'S 00'000'000'G ZL02/LLY0 IV1dVO 30 €8lel £HSD2969¢
910Z/¥LILO 626 08yl ey 0S¥z £909€'LL0'E 00'220'S0L'E 00°000°000'€ 2402/.2/90 19 3411 MYOA MAN 86LEL 908MZ56Y9
9102/¥L/L0 SC6 08yl eey osv'C PL'ELE'BLL'S 00'6¥0'SLL'S 00°000'000°G Z102/41/90 19 34171 YYOA M3N €61EL 908MZS6Y9
910Z/GL/90 968  9LL'L 2V 9/9°t  TLVEB'ESOT 00°098'199'C 00°000'005'C £€102/90/20 ANVdWOD 8 0D¥V4 ST1aM L52EL 8N0YYLEVE
S102/8LZL 9LL 6¢6'L ¢V 005'L 00°000'000'S 00°0EY'EVE'Y 00°000'000'G z10Z/81/90 ANYE SAVIOHVE ¥6iEL SYVLiv/90
S10Z/0E/60 LE9 €22 LV 8680  ¥0'855'66V'C 00'0€1'21S'Z 00°000'005'C - 0102112101 di109 jeyded 39 9621 0S¥9T969€
5102/82/80 Y09 9e0¢ ¢V 000C 00'000'000°S 00'GL0'2L6'Y 00'000'000°S 2102/82/20 MNYE SAVIOHVYE LLLEL S60M8€EL90
SLOZILL/I80 £8S 8¥EL LV 000’  00'000'66'Z 85'099'/66'2 00'000'626'Z 0102/91/80 diop jended 39 GLIZL LNPOZ9I69€
SlLOZ/EL/ZO 80Y  2SETL TV 0521  S6'S0V'v66'Y 00°082'LY0'S 00°000°000°G Z10z/1e/g0 ANVAWOD ® 0DYV4 ST173M 9Z1EL ev4ar.6ve
GlLOZ/ELZ0 80F  PIEL TV 0sZ'L  BE'ESZ'86Y'T 00°0¥9'025'C 00°000'005'C zLoz/LLz0 ANVdINOD 8 094V4 STI3M 691EL €v38¥.6v6
SL0Z/LL/CO 90F 6880  CBY 00Z€  £2020'€Ll't $9'896'261'€ 00'000'089'€ 2102/52/10 AVMVHLVH JHIHSHY38 SolEl 0AY0.9¥80
¥102/51/60 LSz  08e'C  leed SZL'S  YEOEZ'VI0'P - 00'260'12\ 'Y 00°000'000'% 1102/01/80 S31114N03S NVOUOWdF ZHIEL LABHSZOSY
#102/02/S0 BEL TAN A 4 SLEL  96°LEL'VOO'S 00°06¥'6L0'S 00°000°000°G 1102/0Z/0L UYTNLYILYO eviel OAYIZIEYL
¥102/€1/S0 ¢El 0%0¢C v 006'S 9y 050'vES'C 00°0£5'085'C 00'000'00S'2 1102/92/80 : di0D euded 39 €ClEL SO¥9OC969¢E
uodno) - spuog ajesodio)d
ysTL €80°L 08'51L8'90Z°'1€} 98'¥¥8'09L'6Z} 00°000°09Z°L€} 98'0ve'L8L'ST) abesaay pue |ejo}Gns
8i0c//2/c) 128’V 6881  EBY 005°L 00°000'000'S 00'GE9'Y96'Y 00°000'000'S AR AV ArAY 4¥0D FOV.LYOW NVYO1 3WOH Q34 sieel 6YDPOPELE
8102/9¢/LL 062'L 00L} BBV 00} 00°000'000'S 00'608'8€6'Y 00°000'000°G €1L02/92/1L ¥ueg §paJD Wied [eJapay goeet Lsva3sele
8L02/LL/Z0 8S9'L 008’}  eey 008'L  00°000'000'S 00'S0L'LL6'Y 00°000'000°'G €102/L1IL0 NSSV 39VOLHOW TYNOILVYN 434 6.2ElL Zrdiogele
8102/20/L0 €¥9'L 00ZCT BBy 00Z'Z  00°000'000'S 00°000°000'S 00°000'000'S €102/20/L0 jueg IpaID e [eJapad 18Z€t oMLO3eEle
uodno? - sanss| fouaby |esapaly
812 Aumen s9¢ sApoopy @jeYy  anjeayood anjeA 1eN anjeA Jed ajeq aouejeq Jonss| # JuaLISaAL) k)
Rumen  oysheg WIA paleis aseyaind abeiany

€102 ‘1€ 49quadag
SJUSWSAAU| - S|iE}9Q Olj0J1i0d

juawabeuely oljojliod
01704.180d a3100d AlLID

¢ abed



0 € L{ZWd 3dd) Wd
dVv iIN
asvd oijojuod

Ly €L - vi0Z/IL0/0 3ieQ uny
9¥:€L ¥102/L0/10 :dVNSANNS :palepdn ejeg

09°L5¥'206'vZE lejol
6261668 1saJaju| pantooy ,
§8'18¢'62.'8 yseo :
(X-7 8yo'L 11'619'615'9LE 0v'£88'LLT'G1E 29°59¢£°1L00'GLE . 0Z°L00'822'90¢ SjUBWISAAU| pue yse) |ejoL
0S5’ LEY 0S5 LEY |ejoigns
0 0G'LEY 05 LEY aseyaInd je 1saisu| peniody  00°0 aouejeg abelany
Auneiy s9¢ s Apoopy 3diey anjeA Yooy anjeA 193 ey anjeA Jed ajeq ajuejeg Janss)| # JUBWI)SaAAU] disno
o} sfeq WIA pajels aseyaund abelaay

¢ abed

€102 ‘1€ Joquiadeq
yseo - s|iejaQ oljojiiod
juswabeuely oljoja0d

01704140d d37100d AllID



anjeA 01joj0d|

| 857'206'¥2E
%00°00L
aoueldwoo uj aoueldwod uj pazijeiale)jod pazijeiaie||od aouedwod U] %001 °%697¢C ysed
aouel|dwod uj doueldwod uj B/u e/u aouel|dwod U} %00L %69'C E\'al
aoueldwos u| aoueljdwod u) BRR/YYY BBY/VVY aoueldwoa uj %001 %50 0¥ senss| Aouaby |eiopad
aouendwod u| 9oue|dwod u) Japeq oy vy aoue)dwoo U] %0¢ %y Ce spuog ajelodiod
aoueldwos uj aoueldwod uj pazieloe|jod  peziesdejlon | osuedwod U] %0€ %EZ 0 sg) ajgenobaN
aoueldwod u) aouelidwod uj iensqg oy eevY/vYvYY aoue)dwod U] %00} %ZE V¥l spuog [ed|2uniN
soueyjdwod uj 9oue)|dwiod uj |eJ3JR|I0D %20 |BJeIB|I0D %Z0) | Sdouendwod ul %004 %8G°21 19xielN ASUOW pazijelele|io)
RUMER aouedwos 3p0D AOD Jad AEnd 3oUe[dwod  SHWI| 8pod  [BI0Y JO %
oljojcd Ajenp ypaid HpaId oljojjiod W09 8je)S  Ollojiod
oljojjiod
Auniep Aljenp upald uonesyisiand
€L/LEIT) JO SY

140d3d 3ONVITdNOD

O1]0J3i0d JUSWISaAU| pajood



3|qBAIR0aY 1S8J8)U| PANIODOY pue Yued Je Yse) sapnjou] , :eou

SJUBWISaAL| |BJO ]

%0000} = 09'/6¥'206'veE

%9009 v,2L9'LyL'G6l SIN3INLSIANI OI7041LH0d 43H10
%P6 6E 08'v¥8'09/.'62) salouaby pa4 |ejo|
%0.°01 00°062'85.'¥¢€ 8044
%9Y'Gl 90°L¥L'¥L2'0G VIANS
%989 08°06£'86¢2'¢C OW'IHA
%69 00°€20°'06¥'¢C a7H4
1ejol JO % aN[EA 19XIEN

€10Z L€ J8quada(

0O1704140d 100d 3HL 40

%S Y3IAO ONILNISTHHIY SHINSSI NI SLNIWLSIANI



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 4195 4474
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
Effective Yield Fiscal YTD
Pooled Portfolio effective yield 1.05%
State Treasurer's LAIF yield 0.25%
2 Year Average US Treasury yield 0.33%
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ll. Capital Endowment Portfolio



CITY OF PASADENA

a‘lOF m“"‘l«;,,' Capital Endowment Portfolio
% £ é;
9»%“0 o Vicken Erganian
City Treasurer
DECEMBER 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 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 12/31/13

TYPE MARKET VALUE PERCENT MMF - Collatera
Money Market - Collateralized 2,419,873 100.00% 100.00%
TOTALS: 2,419,873 100.00%
Accrued Interest Receivable 984
GRAND TOTAL: 2,420,857 _
PORTFOLIO LIQUIDITY AS OF 12/31/13
Percent of
Aging Interval Par Value Portfolio
0-30 Days 2,419,873 100.00%
31 days - 1 Year - 0.00%
1-2Years - 0.00%
2 -3 Years - 0.00%
3-4Years - 0.00%
4 -5 Years - 0.00%
Over 5 Years - 0.00%
TOTAL: 2,419,873 100.00%
PORTFOLIO STATISTICS
Dec-13 Nov-13 Oct-13 Sep-13 Aug-13 Jul-13
Month-End Mkt Value 2,420,857 3,618,827 3,617,813 3,618,750 3,617,744 3,616,669
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% 0.350% 0.350% 0.350%
Interest Earned 984 1,046 1,014 1,040 1,039 1,075
Fiscal Year To Date Interest Earned 6,198 5215 4,168 3,154 2,114 1,075
Fair Value Change Gain/(Loss) - - - - - -
Fiscal Year To Date change in fair value - - - - - -
6,198 5215 4,168 3,154 2,114 1,075

Total Fiscal YTD earnings
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