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CITY OF PASADENA
Power Reserve Portfolio

December 2015

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 11, 2014. 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 12/31/15

TYPE MARKET VALUE PERCENT |
Money Market - Collateralized 222,320 0.3255% | S =N
Municipal Bonds 5,017,663 7.3462% * Tj'...f" £ F R
Federal Agencies 57,892,119 84.7577% £ 2
LALF 166,041 0.2431%
Corporate Bonds 5,004,953 7.3276% h'-;::i
Corp Bond
| Y e
TOTALS: 68,303,095 100.00% | oy Collaon
Accrued Interest Receivable 325,784 IR
GRAND TOTAL: 68,628,879 . =
PORTFOLIO LIQUIDITY AS OF 12/31/15
Percent of
Aging Interval Par Value Portfolio
0- 30 days 388,361 0.57%
31 days - 1 Year 2,000,000 2.91%
1-2 Years 2,500,000 3.64%
2-3 Years 3,500,000 5.09%
3-4 Years 15,760,000 22.94%
4 -5 Years 36,750,000 53.49%
Over 5 Years 7,800,000 11.35%
TOTAL: 68,698,361 100.00%
PORTFOLIO STATISTICS
Dec-15 Nov-15 Oct-15 Sept-15 Aug-15 July-15
Month-End Mkt Value 68,628,879 68,841,348 68,922,433 68,740,146 68,624,690 68,575,793
Modified Duration 4.07 3.45 3.17 3.36 3.57 3.46
Weighted Average Maturity 4.30 3.65 3.35 3.59 378 3.67
Current Book Yield to Maturity 1.846% 1.579% 1.460% 1.700% 1.624% 1.612%
Effective Yield - Year to Date 1.630% 1.530% 1.540% 1.630% 1.450% 1.360%
Interest Earned 96,698 90,511 96,648 100,353 96,418 86,149
Fiscal Year To Date Interest Earned 566,776 470,079 379,568 282,920 182,567 86,149
Fair Value Change Gain/(Loss) (309,166) (171,596) (125,857) 222,667 (43,574) 141,566
Fiscal Year To Date change in fair value (285,960) 23,206 194,802 320,659 97,992 141,566
Total Fiscal YTD earnings 280,816 493,285 574,370 603,579 280,559 227,715
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Power Reserve Portfolio - Total Return performance
ML Index Power
CorplGov Reserve
2003 Annual 4214 3.940
2004 Annual 2.740 3.430
2006 Annual 4.184 4.540
2007 Annual 7.656 6.960
2008 Annual 4610 3.683
2009 Annual 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 0.239 0.662
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 0.400 0.340
2nd quarter -1.580 1.400
3rd quarter 0.970 0.420
4th quarter 0.067 0.456
-0.143 -0.184
2014 1st quarter 0.698 1.089
2nd quarter 1.190 0.800
3rd quarter 0.192 0.249
4th quarter 0.750 0.550
2.446 2.688
2015 1st quarter 1.550 0.910
2nd quarter -0.178 0.039
3rd quarter 0.995 0.884
4th quarter -0.793 -0.469
1.574 1.364
[Effective Yield Fiscal YTD
Power Reserve effective yield 1.53%
State Treasurer's LAIF yield 0.35%
5 Year Average Treasury yield 1.55%
** Index has been changed to ML 3-5 Govt/Agencies beginning 1st quarter of 2013
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1V. Miscellaneous Portfolios
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