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CITY OF PASADENA

£ 3 Fower Reserve Portfolio
e )2 Vicken Erganian
Poseren 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

repori 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 5,366,436 7.76% o
Municipal Bonds 5,035,630 7.28%
Federal Agencies 53,548,554 77.45%
L.ALF. 166,195 0.24%
Corporate Bonds 5,026,803 7.27% D;:::
Corp Bond
7.27%
TOTALS: 69,143,618 100.00%
Accrued Interest Receivable 304,810 7";;‘;' Cu’r';a?;:;l
GRAND TOTAL: 69,448,429
PORTFOLIO LIQUIDITY AS OF 03/31/2016
Percent of
Aging Interval Par Value Portfolio
0 - 30 days 5,532,631 8.01%
31 days - 1 Year 4,500,000 6.52%
1-2 Years 2,500,000 3.62%
2 -3 Years 6,000,000 8.69%
3-4 Years 4,960,000 7.18%
4 -5 Years 31,750,000 45.99%
Over 5 Years 13,800,000 18.99%
TOTAL: 69,042,631 100.00%
PORTFOLIO STATISTICS
Mar-16 Feb-16 Jan-16 Dec-15 Nov-15 Oct-15
Month-End Mkt Value* 69,448,429 69,350,426 69,291,274 68,628,893 68,841,362 68,922,440
Modified Duration 375 4.16 3.87 4.07 3.45 317
Weighted Average Maturity 3.99 4.41 4.21 4.30 3.65 3.35
Current Book Yield to Maturity 1.800% 1.900% 1.844% 1.846% 1.579% 1.460%
Effective Yield - Year to Date 1.600% 1.500% 1.550% 1.530% 1.530% 1.540%
Interest Earned* 108,012 105,058 108,267 96,697 90,517 96,655
Fiscal Year To Date Interest Earned 866,167 778,156 673,098 566,830 470,133 379,616
Fair Value Change Gain/(Loss) (10,009) (45,906) 556,114 (309,166) (171,596) (125,857)
Fiscal Year To Date change in fair value 214,239 224,248 270,154 (285,960) 23,206 194,802
Total Fiscal YTD earnings 1,100,406 1,002,404 943,252 280,870 493,339 574,418

*January and February 2016 restated to reflect LAIF adjustment
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Power Reserve Portfolio - Total Return performance
ML Index Power
CorplGov Reserve
2003 Annual 4214 3.940
2005 Annual 0.980 2615
2006 Annual 4184 4.540
2007 Annual 7.656 6.960
2008 Annual - 4610 3.683
2009 Annual 3.784 3.714
2010 Annual 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
Znd guarter 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
2016 1st quarter _ 2.420 1.197
[Effective Yield Fiscal YID
Power Reserve effective yield 1.60%
State Treasurer's LAIF yield 0.38%
5 Year Average Treasury yield 1.50%
** Index has been changed to ML 3-5 Govt/Agencies beginning 1st quarter of 2013




000 0000k  00'C0F  00°00L  00°00F 00'00L _00°00L 00°COL 00'COL 0000} 0O0'00L 0000, [EIOL
000 000 000 000 000 000 000 000 000 000 000 spung jeminjy
000 000 000’ 000 000 000 000 00O 000 000 000 S9UND9G payoeg oSSy
000 - . 000 000 000 000 000 000 QOO 000 000 OO0 (Buizyowy) 0s1Q - Jaded |eduawwon
000 . 000 000 000 000 000 000 000" 000 000 000 paxoeg abebuow/SOWD Aousby
000 000 000 000 000 000 000 000 QOO OO0 00O sapunoag Ainseas )
000 000 000 000 © 000 000 000 000 000 000 000 Winoosiq Aouaby |esepay
000 000 000 000 000 000 000 000 000 000 000 usodaq jo sjeoyad
2L €L zeL 90'LL /86 6L'LL V26 €56 6¥Z €6V €9¢€ uocdnog - spuog sjesodio)
¥2'0 1741 ¥20 ¥C0 ST0 SZ0 SZ0 8.6 986 658 €LV ATV
Syl 9.'v8 66€L VE'99. €8°0L 6EV9 CL0S VT TESY  8TOL LvEv uodno - sanss) Aousby |esapay
8L Se'L orL €801 168 $08L v¥@ 006 000 - 000 000 spuog |ediojunpy
9L €€°0_ SOl €SLL vl'0  2L0  G6ILE Sk  HEZZ 020 9lL'8E pazijesaje)jo) - joxuep Asuop
9102 9102 9102 902 S0 ¥lOc  €L0Z  2T0C  LlOZ 0LOC ' 6002 8002 8dA| juswisaAuj
30 Wiy 40 pig JO pug JOIS) sunp sunp sunpe sunp sunp w.c:—. aunp sunp
- |ejo] JeaA |eosiy e % Ul
(senjep Joxuep 4g)

o:o«m_I - adA) Ag syusunsaau) jo uonnquisiq
juswabeueyy olojoq
. aNNd 3AY3S3Y HIMOd

24




| !V.' Miscellaneous Portfolios



. Labed

yryve= b:_dms_ omm._m>< vam_o>>

00GEE 080 18 00GEE 080 1S 0v02/2/6 %0009 Eoswwow? ejepueuuy-spuog jedilunjy
g . IR S B * JoIBsIa u:oEmwomm< o_mvcucc<
TToTZ2IE TToEa2eTs TTroEgees Aep | = Kune aBesony paBiom
1ToE8eeIs T19e8CelS 119882218 oL0Z/Liv %0290 Olueg 3sam ﬁmuv Poziiessie|ioD B Aeuow
TITITeITSS ORTIT TTYORTIZTS. | 16 = e oBesony P
OF 7E1'008 73 00700000873 00°000°008%3* 0202/62/6 . %0SL') EOHIVOELE g1H4
80'cLL'S2YS 00°000'G2¥$ 00°000'S2¥$ 0202/82/04 %02L'} LHWOVOELE g1Hd
€2'v08'0v$ £2'108'9v$ €2°108'9v$ oL0Z/MY %029'0 (jueg isem yse3) pazijessieliod P Asuop
S ’ Pungj aAiassy enusAsy S)90]5 Z00Z
o ’ Aep | = Kunjep abeiany pajybiapy
OZ0cr OrL ¢S OL0EVSIT ¢8 0L 0EPOLT S . “Ivi0L
€18 L£18 218 - 9102/Lv %0250 - , . AV
€e'6zZr'olL'zs €€°627'911'2$ €€'62P'911'2$ 9102/ %0290 (ued ysom ise3) paziessieljon M Asuopy
—’ anjep .uwv:m.s_ joog 18d 150D anjey aoe4 Aunjep PIGIA - _pung. _

9102 ‘L€ yosep
Spung snoaue|jaosip




A :

-,. Tabed

62 = Aumiepy sBeiory Ez_w_o;

000800008 0000000083 --00°000°000'8% 020Z/S4IL %0G8"} OAE33EELE 8044
06'181°004$ 00°000'00}$ 00°000'00L$ 0202/82/0} %0ZL) ‘JHWOVOELE = 8THd
9.'166'68% 9.'266'68$ 9/°',66'68$ - 9L0Z/MY %0290 (ueg 3sap Ise3) pazijesae]jo)  PiIN Asuol

o ' punjoAissay Ajlied 943993 VEIOZ
CrAVVGTAI S BTEETIOCTE TAT AT . 86" = Aunjejy abeiony pawBiam
€0 108Z9¢18 007000592 18 00000692 13 0202/82/0} %0ZL} , LHINOVOELE g7H4
92'661'2$ 9z'661'2$ 9z'661'2$ 9102/Lv %0290 (jueg 15 1se3) pazijesielioD PN Aeuop
_ : B pung oAIesoy Ailied J390d VZ 02
Va ' .
CIAZ A% Az i . SFVEP IS Kep | = funey abesany pajybiom

SYYerIS v vev IS ovver IS 9102/ %0250 , I 4V

: puny Joaloig onusAay JoJEA) 0102
TV5e93% 175598 TF5e5% : Aep | = Aumeyy abesony pawbiom
175898 195895 195898 9102/ Ly %0250 Eal
— : anje JoxIen yoogq Jod umou anje) aoe4 Aunmepn PI2IA

9102 ‘L€ Yoien
spung snoaue||aosIy

.26



 TFEBTF000S

%

¢ 9bed

TI¥101 ANVYO

~ Spung snoaue||oosIy

%ﬂqﬁ . . >8 } = Aunjey abesony _8:_925
TV8BIY009$ Imvdj ¥00'9 27881 v00' 9% 9102Z/ky - %0290 (ueg 1sam 1se3) pazijeiale)lo) MW Asuon-
v - , 801 uop53s n:: _

19675 o5 OB . fep I%%s %soz_ssm_o;
NN IT "6L1€5°3 B6L1€528 0L02/ v %0250 4Iv1 -
28'Lv6$ zeLYeS 2916 ~ 9102y %0290 o_cmm 1SOM ﬁmuv Poziiesolelio)  MIN Asuop -
. | - ShjeA Joep - yoog ._on_.«woo , anjeA mum,.._ . “Aunepy PISIA pung |-

910Z ‘L€ YoIew

07 -



" V. Investments Held by Trustees
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