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CITY OF PASADENA

A E—3G Treasurer's Pooled Investment Portfolio
;U g s Vicken Erganian
Nl City Treasurer
e March 2016
PORTFOLIO COMPLIANCE

The Treasurer's investiment 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 oblained 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 03/31/2016

TYPE MARKET VALUE PERCENT .
Money Market - Collateralized 17,627,172 4.08% ! :
Municipal Bonds 18,110,872 4.21% : ol Agency; I
Corporate Bonds 80,593,935 18.75% ! BRI e e " _
Federal Agencies 237,476,037 55.25% /,/ Y C“‘”"DP;:;;
US Treasury Securities 14,995,830 3.49% | {
LAIF 57,044,715 13.27% 'l\
Cash in Bank 4,057,563 0.94% '-f LAJF, 13.27%
TOTALS: 429,806,124 100.00% e S
Accrued Interest Receivable 1,161,498 COTSB_;;:/; T 4.08%
GRAND TOTAL: 430,967,622
PORTFOLIO LIQUIDITY AS OF 03/31/2016
Percent of
Aging Interval Par Value Portfolio
0-30 Days 75,571,887 17.80%
31 days - 1 Year 46,600,000 10.98%
1-2 Years 73,465,000 17.31%
2-3Years 107,500,000 25.33%
3-4 Years 80,500,000 18.96%
4 -5 Years 40,835,000 9.62%
Over 5 Years - 0.00%
TOTAL: 424,471,887 100.00%
PORTFOLIO STATISTICS
Mar-16 Feb-16 Jan-16 Dec-15 Nov-15 Oct-15
Month-End Mkt Value* 430,967,622 425,854,674 433,851,440 396,310,657 387,575,097 394,221,259
Modified Duration 1.99 1.94 1.85 1.98 2.06 2.07
Weighted Average Maturity 2.07 2,00 1.98 2.05 2.18 2.19
Current Book Yield to Maturity** 1.205% 1.171% 1.170% 1.143% 1.189% 1.194%
Effective yield - Year to Date 1.200% 1.200% 1.180% 1.190% 1.200% 1.200%
Interest Earned** 460,957 435,221 425,192 416,485 410,161 412,068
Fiscal Year To Date Interest Earned 3,761,986 3,301,029 2,865,808 2,440,617 2,024,132 1,613,970
Fair Value Change Gain/(Loss) 406,853 (115,937) 1,272,556 (796,645) (553,913) (349,452)
Fiscal Year To Date change in fair value 265,656 (141,197) (25,261) (1,297,817) (501,171) 52,742
Total Fiscal YTD earnings 4,027,642 3,159,832 2,840,548 1,142,800 1,522,960 1,666,713

*Preceding months reflect correction to Accrued Interest Receivable

**January and February 2016 restated to reflect LAIF adjustment
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Pooled Portfolio - Total Return Performance
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 4.195 4.474
2007 Annual 6.706 5.736
2008 Annual 4.649 3.474
2008 Annual 3.784 3.398
2010 Annual 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
3rd quarter 0.028 0.074
4th quarter 0.133 0.310
0.777 1.321
2015 1st quarter 0.594 0.628
2nd quarter 0.143 0.141
3rd quarter 0.284 0.431
4th quarter -0.350 0.113
0.671 1.087
2016 1st quarter 0.982 0.713
Effective Yield Fiscal YTD
Pooled Portfolio effective yield 1.20%
State Treasurer's LAIF yield 0.38%
2 Year Average US Treasury yield 0.77%
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~Il. Capital Endowment Portfolio




CITY OF PASADENA

) Capital Endowment Portfolio |
L;“%,., o Vicken Erganian
City Treasurer
March 2016
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 03/31/2016

TYPE MARKET VALUE PERCENT
Money Market - Collateralized 1,901,879 100.00% aniE . MMF: Gk
TOTALS: 1,901,879 100.00%
Accrued Interest Receivable 794
GRAND TOTAL: 1,902,673 —
PORTFOLIO LIQUIDITY AS OF 03/31/2016
Percent of
Aging Interval Par Value Portfolio
0-30 Days 1,901,879 100.00%
31 days - 1 Year - 0.00%
1-2 Years - 0.00%
2-3Years 0.00%
3-4Years - 0.00%
4-5 Years - 0.00%
Over 5 Years - 0.00%
TOTAL: 1,901,879 100.00%
PORTFOLIO STATISTICS
Mar-16 Feb-16 Jan-16 Dec-15 Nov-15 Oct-15
Month-End Mkt Value 1,802,673 1,901,879 1,901,199 1,900,474 1,900,004 1,899,457
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 0.620% 0.450% 0.450% 0.350% 0.350% 0.350%
Effective Yield - Year to Date 0.400% 0.380% 0.370% 0.360% 0.370% 0.380%
Interest Earned 794 680 726 470 546 564
Fiscal Year To Date Interest Earned 5,653 4,859 4179 3,454 2,984 2,437
Fair Value Change Gain/(Loss) - B - - & =
Fiscal Year To Date change in fair value - - - - = =
Total Fiscal YTD earnings 5653 4,859 4,179 3,454 2,984 2,437
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