Agenda Report

TO: CITY COUNCIL DATE: November 22, 2004
ATTN: FINANCE COMMITTEE

FROM: CITY MANAGER

SUBJECT: QUARTERLY INVESTMENT REPORT
QUARTER ENDING SEPTEMBER 30, 2004

RECOMMENDATION
This item is for information purposes only.

BACKGROQUND

Government Code Section 53646 (b)(1) requires the Treasurer or Chief Fiscatl Officer
of a local agency to render a quarterly report to the legislative body of the local
agency containing detailed information on all securities, investments, and moneys of
the local agency, a statement of compliance of the porifolic with the statement of
investment policy, and a statement of the local agency's ability to meet its pool’'s
expenditure requirements for the next six months. By requiring these reports to be
made, this bill imposes a state-mandated local program. The bill requires the
Treasurer or Chief Fiscal Officer to report whatever additional information or data may
be required by the legislative body of the local agency.

In addition to the report required by Section 16480.7, Section 16481.2 was added to
the Government Code requiring the Treasurer to submit a quarterly report to the
legislative body/oversight committee within 30 days following the end of the quarter
containing the following:

1) The type of investment, name of the issuer, date of maturity, par and doilar
amount invested in each security, investment, and money within the treasury.

2) The weighted average maturity of the investments within the treasury.

3) Any funds, investments, or programs, including loans, that are under the
management of contracted parties.
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4) The market value as of the date of the report, and the source of this valuation for
any security within the treasury.

5) A description of the compliance with the statement of investment policy.

ECONOMIC SUMMARY

Entering the third quarter of 2004, the Federal Reserve had begun the uptrend in
short-term interest rates by raising the Fed Funds rate by 0.25% on June 30" to
1.25%. The Federal Open Market committee raised rates again in both August and
September to 1.75% keeping in line with its self-described “measured” pace of rate
increases.

Although the economy grew at a healthy rate of 3.7% during the quarter, it fell below
economists estimate of 4.3% rate. As the quarter progressed, the number of jobs
created in the economy also came in less than expected. The economy added on
average 106,000 jobs per month during the quarter as compared to 353,000 just in
the month of March. The price of oil began to dominate the daily watch of many
investors as the price of crude oil increased from $36.84 on June 30" to $49.64 on
September 30™. This represented a 35% increase in the oil price during the quarter.
Many analysts now believe that the price increase in commodity prices, in addition to
oil, will virtually be passed on to the consumer and increase the level of inflation down
the road.

During the quarter, short-term rates increased while the yield on the two to thirty year
treasuries dropped causing more flattening of the yield curve. The US bond market
rebounded from its worst quarterly performance in a decade and posted a healthy
gain for the quarter while equities posted negative returns.

Total Funds under management as of 09/30/2004 (market values):

Pooled Investment Portfolio 277,126,446
Capital Endowment Portfolio 12,359,879
Stranded Investment Reserve Portfolio 145,920,571
Special Funds 17,196,753
Investments held with Fiscal Agents 103,821,231
Total Funds under management 556,524,880

Per the Government Code requirements, attached are the reports by each fund,
indicating the type of investments, date of maturity, par and dollar amount invested in
each security, as well as investment and moneys within the treasury with market
values as of September 30, 2004. The City Treasurer prices the pooled portfolio and
all other funds and investments under management on a monthly basis. The market
values are obtained from Interactive Data Corporation (IDC) and Bloomberg Financial



System. |IDC is an independent third party whose sole service is to provide market
prices for all types of securities.

The types of securities held in the portfolio and their percentage allocation to the total
are in compliance with the City’'s Fiscal Year 2004 Investment Policy, which was
adopted by the City Council on October 25, 2004 and Section 53600 of the State
Government Code. The City Treasurer currently maintains an average of over $40
million short-term liquid investments (one to 80 day maturities). This balance, along
with anticipated cash flows into the City's account, represent a strong liquidity position
to meet budgeted expenditures for the next six months.

Respectfully submitted
?j Lein

ynthia J.Kurtz
City Manager

Plyed b

y M. Goldstone
Director of Finance
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CITY OF PASADENA

Treasurer's Pooled Investment Portfolio

Vicken Erganian
City Treasurer

SEPTEMBER 2004
PORTFOLIO COMPLIANCE

The Trensurer's investment porfolio is in compliance with the Califomia Government Code Section 53601 and the City's Investnent Policy approved hy the City

Couneil on November 24,2003, The holdings in the investment pool are in compliance with the current investment policy statement Further information on
compliance issucs cnn be obisined by calling the City of Pasedena Treasurer's Cflice. A complew copy of the monthly investment report on the investment portfohio,

including a detailed listing of cach investment, is available by calling the Treasurer's oftice nt (626)744-4422,

PORTFOLIO STRUCTURE AS OF 9/30/04

TYPE MARKET VALUE PERCENT o
Repurchase Apreenients ARS00,0D00 13.98¢,
Municipal Bouds 2,209,606 0RO Fed :::;t
LAIF 25,000,060 9,084,
Certiticate of Deposit T50,000 02 MBGNMA
Federal Agencics - Discount 26406963 $.96% olen
Cumpornte Bonds 19.414,127 7.05% ! Slj;': i
118, Treasury Bonds 4926,563 1.79% Curpfl::!;: :
Mortgsge Backed Sccuritic¥GNMAS 436 084 0.16%, ciome D Coshin Bk
521t Lape Hepo
Federal Agencies 178,265,158 6478 | asan 5 el *0% 13 vam
Cash in Bank 3155139 1154, !
TOTALS: 275,333,641 100,007
Acerued Interest Receivable 1,792 805
GRAND TOTAL: 177,126,448
PORTFOLIO LIQUIDITY AS OF 9/30/04
Fercent of
Aging Interval Par Value Portfolio
0-30 Days 25,500,000 9. 18%
31 days - | Year 47,614,557 17 4885
1-2 Years 53,142,527 19.52%
2.3 Years 56,302,376 20.68%
3-4 Years 67,000,000 2461%
4.5 Years 21,000,000 71.71%
Over 5 Years 2,209,600 JUR.3 bt
TOTAL: 272,269,306 100.00%,
PORTFOLTO STATISTICS
Sep-4 Aug-04 July-04 June-04 May-04 Apr-04
Month-End Mkt Value 277,126,440 284,845,298 275,734,096 280,255,168 277,607,640 279,136,068
Modified Duration 1.%6 207 221 2.23 223 1.94
Weighted Avernge Maturity 211 2.24 2.40 2.42 2,45 211
Yield to Muatanity 2.752% 2.778% 2.R10% 2.784% 2,744, 2.4U5%,
Effective yield - Year w Date 27500 2.750% 2.730% 2.390% 2.890% 2,930
Interest Bamed 646,122 666,224 667,398 651,304 609,243 560,007
Fiscal Year To Date Interest Eamed 1,979,744 1,333,622 667,398 T.511,074 6,859,770 6,250,527
Fair Valuc Chauge Gain'{Loss} (351,022) 1,480,155 644,769 (88,811) (1,205,154) (2,098,173}
Fisenl Year To Dite change it fuir value 1,773,903 2,124925 644,769 (4,256,676) {4, 167,8635) (2,962711)

Total Fiscal YTIY carnings 1,753,647 3A458.547 1.312,167 3,254,398 2,691,903 3,287,818
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CITY POOLED PORTFOLIO
Portfolio Management
Portfolio Details - Investments
September 30, 2004

Purchase

Page 5

Avorage Stated YTM Daysto Maturity
CUSIP Investment # Issuer Balance Date Par Value Market Value Book Value  Rate Moody's 365 Maturity Date
Federal Agency Disc. -Amortlzing )
313589HG1 9336 FNMA DISCOUNT NOTE 09/02/2004 86,000.00 84,606.80 B2,278.99 5847 A1+ B242 266 06/24/2005
313397HL8 8241 FEDERAL HOME LOAN DISCOUNT NOT 08/02/2004 88,000.00 £4 589.60 82,266.69 5750 Al+  B8.160 270 06/28/2005
Subtotal and Average 166€,777.28 2,662,000.00 2,648,9683.44 2,616,381.43 8.105 106
Total and Average 73,842,905.48 272,269,306.42 272,176,501.41 273.137,082.97 2756 ™M
Cash 3,155,139
Accrued Interest 1,792,305
Total Market Value 277,126,446
Portfolic PASD
Data Updated: FUNDSNAP: 10/18/2004 1505 NL! AP

Run Date: 104182004 - 15:05

PM (PRF_PM2) SymRept V8.21
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CITY POOLED PORTFOLIO
Portfolio Management
Distribution of investments By Type - Historic

(By Book Values})
In %
4——— Fiscal Year Total ————p
June June Jure  June  June June  June June  June  June 1stQtr 2ndQfr 3rd Qir  4th Qtr
Investment Type 1995 1996 1997 1998 1999 2000 2001 2002 2003 2004 2005 2005 2005 2005
Agency CMOs/Mortgage Backed 20.91 19.63 1827 19.77 1236 10.90 0.03 166 0655 0.19 0.16
Asset Backed Securities 13.67 7.34 1.1 0.00 0.00 0.00 1.56 019 000 0.00 0.00
Certificate of Deposit 1.27 1.26 15¢ 0.00 0.43 0.00 133 102 081 0.27 0.27
Commerical Paper - Disc (Amortizing) 0.00 0.00 000 0.00 0.00 0.00 0.00 008 000 012 0.00
Corporate Bonds - Coupon 0.00 0.00 000 251 7.76 575 2266 1328 1468 695 7.05
Federal Agency lssues - Coupon 2.55 1915 1812 2459 44.01 4519 4860 57.48 47.B0 86859 64.80
L.ALF, 0.00 9.05 1352 8.81 9.24 0.28 19.76 945 1629 1421 9.05
Money Market 0.00 0.00 000 0.00 0.00 0.00 0.00 244 000 000 0.00
Municipal Bonds 2.55 2.30 278 306 4.59 3.92 3.25 1.30 106 079 0.80
Mutual Funds 17.32 9.81 000 0.00 0.00 0.00 0.00 000 000 0.00 0.00
Repurchase Agreements 28.47 7.44 819 2593 10.34 2597 089 1088 823 499 13.94
Treasury Securities 1272 2394 3638 1391 8.98 6.92 0.00 000 817 1.81 1.84
Federal Agency Discount 0.00 0.00 0.00 0.00 0.00 0.00 0.00 1.54 039 1.09 0.95
Cash 0.54 0.08 0.04 142 2.29 1.06 1.92 067 208 1.00 1.14

Total 100.00 100.00 10000 100.00 10000 100.00 100.00 100.00 100.00 100.00 100.00 0.00 0.00 0.00
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Pooled Portfolio
Total Return performance

ML 1-3 Pooled
Corp/Govt Portfolio
(AAA) {AAA)
1998 1st quarter 1.501 1.692
2nd quarter 1.552 1.950
3rd quarter 2974 2.180
4th quarter 0.815 1.110
6.842 6.932
1999 1st quarter 0.721 0.762
2nd quarter 0.591 0.304
3rd quarter 1.217 1.200
4th quarter 0.685 0.672
3.214 3.028
2000 1st quarter 1.241 1.490
2nd quarter 1.685 1.690
3rd quarter 2.251 2.180
4th quarter 2.664 2470
7.841 7.830
2001 1st quarter 2,905 2.160
2nd quarter 1.297 1.320
3rd quarter 3.473 2.550
4th quarter 0.787 0.952
8.462 6.982
2002 1st quarter 0.018 0.132
2nd quarter 2410 2.190
3rd quarter 2.364 1.210
4th quarter 1.180 1.080
5.972 4612
2003 1st quarter 0.866 1.129
2nd quarter 1.105 0.862
3rd quarter 0.490 0.570
4th quarter 0.256 0.370
2717 2.931
2004 1st quarter 1.120 0.910
2nd quarter (1.120) (0.57)
3rd quarter 1.130 1.38
Effective Yield for the period 7/1/03 through 06/30/04
Pooled Portfolic Fiscal YTD effective vield 2.750%
State Treasurer's LAIF Fiscal YTD vield . 1.670%

Average yield on the 2 year Treasury 2.530%



I1. Capital Endowment Portfolio



CITY OF PASADENA

Capital Endowment Portfolio

SEPTEMBER 2004

Vicken Erganian

City Treasurer

PORTFOLIO COMPLIANCE

The Treasurer's investment pertfolio is in compliance with the Celifornia Governmeni Code Section 53601 and the City's Investment Policy spproved by the City

Council on November 24, 2003, The holdings in the investment pool are in compliance with the cument investment policy statement. Further information on

compliance issues can be obtained by culling the City ol Pasadena Treasuret's Ctfice. A complete copy of the monthly investment report on the investment portfvlio,

including a detsiled listing of each investment, is available by calling the Tressurer's office at (626)744-4422,

PORTFOLIO STRUCTURE AS QF 9/30/04

TYPE MARKET VALUE PERCENT
Repurchase Agreements 528,431) 4.32% Fed :‘53:;2
Fedural Apgency lssnes 11,705,016 05.68%
3 Repo
TOTALS: 12,233,446 100.00% | Az
Acerued Inderest Receivablie 126,433 ;
GRAND TOTAL: 12,359,879
PORTFOLIO LIQUIDITY AS OF 9/30/04
I'ercent of
Aging Interval Par Value Portfolio
0-30 Days 528,430 4.30%
31 days - 1 Year - 0.00%
1=2Yeuars - 0.06%
2-3 Youars 1,500,000 12.22%
3+4Vears 8,000,000 65.15%
4-5Years 1,250,000 10.18%
Owver 5 Years 1,000,000 8.14%
TOTAL: 12,278,430 100.00%
PORTFOLIO STATISTICS
Sep-04 Aug-0d July-04 June-04 Muy-04 Apr-04
Month-Fnd Mkt Value 12,359,879 12,339,092 12,716,435 12,646,696 12,600,868 12,650,316
Modified Duration 3.13 3.18 3.13 32 3.28 3.00
Weighted Average Maturity 3.40 346 341 3.48 3.56 326
Yield to Maturity 3.312% 3.326% 3.235% 3.247% 3.208% 2.323%
Effective Yield - Yeat to Date 3.230% 3.200% 3170% 3.470% 3.490% 35400
Tnterest Earned 33,339 34,380 34,709 34439 32,732 25,158
Tiscel Year To Date Interest Eamed 102,428 69,089 34,709 366,428 331,989 299,257
Fair Value Change (iain/{1.03s) (12,552) 97,891 35,030 11,389 (82.180) {107.925)
Fiseal Year To Date change in {nir value 120,370 132,922 35,030 (226,214} (237 603) {155,423)
Taoral Fiscal YTD camings 222,798 202,011 69739 140,215 94,386 143,834



CAPITAL ENDOWMENT

Portfolio Management

Portfolio Details - Investments

Page 2

September 30, 2004
Average Purchase Stated YTM Daysto Maturity
CUSiF Invesiment # Issuer Balance Date Par Value Market Value Book Value  Rate Moody's 365 Maturity Date
Repurchase Agreements
SYS0426 9428 MERRILL LYNCH 09/30/2004 £28,430.34 528,430.34 £28,430.34  1.880 1.906 3 10/04/2004
Subtotal and Average 434,752.17 52843034 528,430.34 528,430.34 1.806 3
Federal Agency issues - Coupon
3128X1AT4 7849 FED HOME LOAN MORTAGE CORP 05/14/2003 1,500,000.00 1,501,769.94 1,500,000.00  3.250 Asa 3250 955 05/M14/2007
3133%5204 8932 Federal Home Loan Bank D4/3042004 1,500,000.00 1,494,375.00 1,500,000.00 3375 Asa 3375 1,124 10/30/2007
3133X5M21 8872 Federal Home Loan Bank 03/29/2004 2,000,000,00 1.981,250.00 2,000,00000  3.000 Aaa 3001 1,183 12/28/2007
31230X%5A3 7992 Federal Home Loan Bank 07/02/2003 2.500,000.00 2.470,312.50 2,500,00000 3.010 Aaa 3011 1,278 040272008
3128X1B08 8094 FED HOME LOAN MORTAGE CORP 07A10/2003 2,000,000.00 2,003,089.90 2,014,957.12 3500 Aaa 3275 1,326 05/10/2008
3138F5UR0 8977 FED NATIONAL MORTGAGE ASSOC 0472012004 1,250,000.00 1,260,761.25 1,250,00000  4.320 Aaa 4320 1,671 04/29/2009
3136F6FYD 8413 FED NATIONAL MORTGAGE ASSOC 09/29/2004 1,000,000.00 1,003,437.50 1,000,000.00  4.250 Asa 4250 1,824 09/29/2008
Subtotal and Average 66,666.67 11,750,000.00 11,706,018.08 11,764,957.12 3376 1288
Tatal and Average 501,415.84 12,275.430.34 12,233,448.43 12,293,357 48 3312 1,242
Accrued Interest 126,433
Total Market Value 12,359,879
Partfolio PASD
Data Updated: FUNDSNAP: 10/18/2004 15:08 NL! AP

Run Date: 10/18/2004 - 15:08

PM (PRF_PMZ2} SymRept VB.21

Report Ver. 5.00
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CAPITAL. ENDOWMENT
Portfolic Management
Distribution of Investments By Type - Historic

(By Book Values)

in % 44— Fiscal Year Total———»
June June June June June June June June June June stQir 2nd Qtr 3rd Qtr  4th Qir

Investment Type 1995 1996 1997 1998 1999 2000 2001 2002 2003 2004 2005 2005 2005 2005

Agency CMOs 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00

Asset Backed Securities 11.04 417 1.95 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00

Certificate of Deposit 0.00 0.00 0.00 0.00 0.00 000 0.00 0.00 0.00 0.00 0.00

Commerical Paper - Disc (Amortizing) 0.00 0.00 0.00 0.00 0.06 0.00 000 0.00 0.00 0.00 0.00

Corporate Bonds - Coupon 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 15.92 0.00 0.00

Federal Agency Issues - Coupon 0.00 684 1175 3578 57.25 5805 8520 6745 3554 9224 9570

LA.LF. 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00

Money Market 0.00 0.00 0.00 0.00 0.00 000 000 0.00 0.00 0.00 0.00

Municipal Bonds 0.00 0.00 0.00 0.00 0.00 0.00 000 0.00 0.00 0.00 0.00

Mutual Funds 85.26 47.47 0.60 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00

Repurchase Agreements 3.70 7.46 309 18.87 3.05 14.17 1480 3255 2B8.86 7.76 430

Treasury Securities 0.00 3406 8261 4535 3970 27.78 000 000 1968 0.00 0.00

Federal Agency Discount 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00

Total 100.00 100.00 10000 100.00 100.00 100.00 100.00 100.00 100.00 100.00 100.00 0.00 0.00 0.00



II1. Power Reserve Portfolio



CITY OF PASADENA

Power Reserve Portfolio

Vicken Erganian
City Treasurer

SEPTEMBER 2004

PORTFOLIO COMPLIANCE

The Treasurer's investment portfolia is in compliance with the California Government Code Scetion 53601 and the City's Investment Palicy appreved by the City

Council on November 24, 2003, The holdings in the investment pool are in compliance with the current investment policy staternent. Further information on
compliance issues can be ohtained by calling the City of Pasadena Treasurer's Office. A complete copy of the monthly investment report on the investment portfalio,

including » detailed listing of cach invesiment, is available by calling the Treasurer's office al (626)744-4422.

PORTFOLIO STRUCTURE AS OF 9/30/04

TYFE MARKET VALUE FERCENT
Repurchase Agreements 22,800,248 15.78%
Federal Agencies 101,612,874 T1.71%%
Ved Agencies
Corporate Bonds 15,320,589 10.60%% 78.45%
LATF 2,785.924 1.91% ;;‘;g:
LAIF
3.85%
TOTALS: 144,489,635 100.00% Corp Bond
Acerued Inierest Receivable 1,430,936 e
GRAND TOTAL: 145,920,571 Love e ne
PORTFOLIO LIQUIDITY AS OF 9/30/04
Percent of
Aging Interval Par Value Portiolie
0-30days 2,755,924 1.91%
3l days- 1 Year 25,300,248 17.51%
1-2 Years 13,000,000 9.00%
2 -3 Years 11,500,000 7.96%
3 -4 Yoars 9,800,000 6.78%
4 -5 Years 12,400,000 8.58%
Over 5 Yenrs 69,750,000 48.27%
TOTAL: 144,506,172 100.00%
PORTFOLIO STATISTICS
Sep-04 Aug-D4 July-04 June-04 Moy-04 Apr-04
Month-Fnd Mkt Value 145,920,571 145,712,172 143,897,114 143,048,640 152,278,559 152,324,971
Moadified Duration 4,37 4.72 4.80 4.76 4.17 4.20
Weighted Average Maturity 5.70 632 6.16 6.08 5.41 5.40
Yicld to Matrity 3.854% 4.090% 4.041% 4.159% 3.803% 3.679%
Effective Yield - Year (o Dale 4.540% 4.790% 5.570% 4.350%, 4.370% 4.450%4
Interest Farned 483,530 504,155 499,956 499,145 503,448 513,652
Tiscal Year To Date Interest Earned 1,487,641 1,004,111 499,955 6,588,874 6,089,728 5,586,280
Fair Value Change Gain/Loss) (275,839) 1,305,590 654,470 103,895 (854,556) (2.645.644)
Fiscul Yeor To Date change in fair value 1,684,222 1,960,060 654,470 (4,923,598) (5.027.492) (4,172916)

‘l'otal Iiscal YT1 eemings 3,171,863 2964,1T1 1,154,426 1 665,276 1062235 1,413,344



POWER RESERVE FUND
Portfolio Management

Portfolio Details - Investments

Page 2

September 30, 2004
Average Purchase Stated YTM Days to Ihmdiy

CUSIP investment ¥ Issuer Balance Date Par Value Market Value Bock Value  Rata Moady's 36% Maturity Date
Repurchase Agreements

SY50442 8442 MERRILLLYNCH 09/30/2004 22,800,247.73 22,800,247 73 22800,247.73  1.880 1.806 3 10/04/2004

Subtotal and Average 4,884,545.00 22,800,247.73 22,800,247.73 22,800,247.73 1.006 3
LAIF
SYS6184 6184 Local Agency Investment Fund 2755024 42 2,756,924.42 275692442 1670 1870 1
Subtotal and Average 42,080,257.75 2,755,924.42 2,756924.42 2,755924.42 1.670 1

Federal Agency Issues - Coupon

3133X55P9 8885 Federal Home Loan Bank 04/08/2004 3,000,000.00 2,671,875.00 ‘299893070 2000 Aaa 2024 556 D4A0/2006
3136F55P7 8937 FED NATIONAL MORTGAGE ASSOC 05/10/2004 2,500,000.00 2,404,531.25 2,500,000.00 2,500 Aaa 2500 588 DSMOI006
3133X23W3 8436 Federal Homa Loan Bank 11426/2003 2,500,000.00 2,500,000.00 2,500,00000 2760 Aaa 2780 602 OL/26/2006
3136F44N1 8830 FED NATIONAL MORTGAGE ASSOC 03/12/2004 3,000,000.00 2,087,812.50 3,00507000 2550 Aza 2456 685 08/17/2006
A133X2LVS 8500 Federal Home Loan Bank 12/18/2003 2,500,000.00 2.480,843.75 2,500,00000 3250 Aza 3250 990 0GM6/2007
3133X4002 8742 Federal Home Loan Bank 03/18/2004 3,000,000.00 2,080,687.50 3,000,000.00  3.030 Aaa 3031 000 O&M18/2007
3133%X4L25 6788 Federal Home Loan Bank DH25/2004 3,000,000.00 2,989,687.50 3,000,00000 3030 Aza 3031 §97 0B/25/2007
3128X1EBY 8343 FED HOME L OAN MORTAGE CORE 09/23/2003 2,500,000.00 2.489,281 25 247790564 3250 Aga 3511 1,342 06K04/2008
3133MHXC3 6166 Federal Home Loan Bank-(1) 101152001 2.500,000.00 2,503,125.00 2,500,04051 5150 Aaa 5128 1,475 101152008
F133X0B40 8181 Federal Home Loan Bank DB20/2003 2.500,000.00 2,506,250.00 249750788 4060 Aaa 4088 1,603 02/20/2008
313I6F5GCE 8823 FED NATIONAL MORTGAGE ASSOC D315/2004 2,000,000.00 1,994,375.00 2,000,00000 3,000 Aaa 4000 1,626 03/15/2008
3133X4NY3 8814 Federal Home Loan Bank 0342512004 3,000,000.00 3,007,500.00 2,000,000.00 4,000 Apa 4001 1,728 O0B/25/2000
3133X3WAT 8717 Federal Home Loan Bank 0212712004 2.400,000.00 2,406,750.00 2,400,00000  4.320 Asa 4320 1,791 0B/27/2009
3136F6FY0 9414 FED NATIONAL MORTGAGE ASS0C 00/2012004 2,000,000.00 2,008,875.00 2.000,00000 4.250 Aaa 4250 1,624 09/29/2009
3128)22L 2 8831 FED HOME LOAN MORTAGE CORP 03/12/2004 3,000,000.00 3,000,585.02 3,014,25607  4.250 Asa 4150 1,088 03/10/2010
31331QJ57 7885 Faderal Farm Credit Bank 05/19/2003 2,000,000.00 1,978,125.00 2,000,00000 4.200 Aaa 4200 2421 05192011
31331QJ57 7686 Federal Farm Credit Bank 051912003 2,000,000.00 1,976,125.00 2,000,00000 4200 Aaa 4200 2421 05/19/2011
I4A4HET 7813 FED HOME LOAN MORTAGE CORP 04/16/2003 3,000,000.00 3,135,000.00 3,224,330.40 8.375 Aaa 5019 2,495 08/01/2011
3136F5A0 . 8828 FED NATIONAL MORTGAGE ASSOC 031912004 2,000,000.00 1,946,250.00 2,000,00000 3.000 Aaa 4500 2541 DOM8I2011
3136F3LZ7 7781 FEDERAL NATL MORTGAGE-1 04/14/2003 2,000,000.00 2,001,250.00 2,000,00000 4.750 Asa 4750 2,560 10/t4/2011
31330XD68 7930 Federal Home Loan Bank 06/19/2003 2,500,000.00 2,414,062.50 2,500,00000  4.000 Aga 4000 2835 1219/2011
3128X0VT3 7489 FED HOME LOAN MORTAGE CORP 01/17/2003 2,000,000.00 2,001,061.98 1,094,326,54 5000 Asa  5.040 2,664 01/17/2012
3136F5KS9 8902 FED NATIONAL MORTGAGE ASSOC 03/30/2004 2,500,000.00 2,485,937.50 2,500,000.00 4520 Aaa 4520 2,737 03302012
3136F3UA2 7920 FED NATIONAL MORTGAGE ASS0C 05/26/2003 3,000,000.00 2,951,250.00 3,019,138.57 4.250 Aaa 4149 2789 OSZ1/2N2Z
3136F5RTO 8935 FED NATIONAL MORTGAGE ASSOC 04/15/2004 2,500,000,00 2.501,562.50 2,500,000.00 5.250 Aaa 5250 3,118 04/15/2013
3136F3PV2 7823 FED NATIONAL MORTGAGE ASSOC 04/30/2003 2,000.000.00 2,003,750.00 2,000,000.00 5000 Apa 5000 3,133 04/30/2013
3136F5543 9057 FED NATIONAL MORTGAGE ASSOC 05/28/2004 1,250,000,00 1,258,084.38 $,250,00000  4.250 Aza 5.887 3,157 05/24/2012
31339Y3U4 8044 Federal Home Loan Bank 07/02/2003 2,500,000.00 2.433,593.75 2,500,000.00 4.240 Aaa 4240 3,196 07022013

Portfolio PASD
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POWER RESERVE FUND

Portfolio Management
Portfolio Detalls - Investments

Page 3

September 30, 2004
. Average  Purchase Stated YTM Caysto  Maturity
Cusip Investment ¥ Issuer Balance Date Far Value Market Value Book Vaive  Rate Moody's 365 Maturlty Date
Federal Agency Issues - Coupon
31338Y3N0 8043 Federal Home Loan Bank Q71712003 2,600,000.00 2,435,150.25 249780138  4.250 Asa 4262 3,211 0IN7I2M3
31339YYQR 8156 Federal Home Loan Bank 08/132003 2,000,000.00 2,003,125.00 2,000,000.00 5425 Aaa 5125 3,238 08/1372013
3133X0BNE 8157 Federal Home Loan Bank 08/13/2003 2,000,000.00 2,000,625.00 2,000,000.00 5200 Aaa 5200 3238 08M3/2013
3136F5FEG 8819 FED NATIONAL MORTGAGE ASS0C 03/15/2004 2,500,000,00 2,483,503.75 250000000  4.000 Aga 5130 3451 03142014
3128X3XN8 381 FED HOME LOAN MORTAGE CORF 09/22/2004 2,000,0600,00 1,880,251.93 1,883,765.63 5000 Aaza 5040 3,843 09222014
3128X2Y80 8869 FED HOME LOAN MORTAGE CORP 04/07/2004 2,000,000.00 1,867,703.86 199940245 5000 Asa- 5004 3,840 04/07/2015
3128X1CL9 7889 FED HOME LOAN MORTAGE CORP 05152003 2,000,000.0¢ 2,008,081.82 203087869 5200 Aaa 5004 3,875 051272015
3136F5N56 8012 FED NATIONAL MORTGAGE ASSOC 04/12/2004 2,000,000.00 1,985,000.00 2000,00000 4000 Asa 5280 4,211 04/12/2018
3128X24P7 8903 FED HOME LOAN MORTAGE CORP 04/20/2004 2,000,000.00 1,673,876.15 199758282 5000 Asa 5013 4,767 10/20/2017
3133MY4CE 7808 Federal Home Loan Bank 08/0172003 2,500,000.00 2,506,250.00 249646267 5625 Asa 5541 4960 05/D1/2018
31339XEXB 7932 Federal Home Loan Bank 05/28/2003 3,000,000.00 2.867.812.50 3,000.00000  5.000 Aas 5000 4,984 05/26/2018
3128X1T23 8344 FED HOME LOAN MORTAGE CORP 1011572003 2,000,000.00 2,000,740.05 2,000,00000  6.050 Aaa  6.050 512T 10/15/2013
3128X2MX0 8654 FED HOME LOAN MORTAGE CORP 012872004 2,000,000.00 2,000,744 02 2,000,000.00 6.020 Aaa €020 5232 01/28/2019
3136F5GB1 B&23 FED NATIONAL MORTGAGE ASSOC 032912004 2,000,000.00 2,001,250.00 2,00000000  5.500 Aaa 5500 5292 03/29/2019
S126X3RM 8183 FED HOME LOAN MORTAGE CORP 07/26/2004 2,000,000.00 2,020,020.14 2,000,000.00  8.000 Aaaz  6.000 5411 07/26/204D
3136F54Z1 8231 FED NATIONAL MORTGAGE ASSOG 081272004 1,000,000.00 1,011,250.00 1,000,000.00 5250 Aaa 5730 5428 08/12/2019
31285LM7 7900 FED HOME LOAN MORTAGE CORP 06/11/2003 2,000,000.00 1,902,572.02 1,995334.85 5000 Ass 5020 6643 12/00/2022
Subtotal and Average 133,333.33 104,150,000.00 103,812,873.97 104,303,423.83 4400 2,780
Corporate Bonds - Coupon
1255690J9 7742 GIT FINANCIAL HOLDING 03/31/2003 2,500,000.00 2,571,784.97 2,549,04855 6.625 A2 3895 257 OB/15/2005
125577AMB 7846 CIT FINANCIAL HOLDING 04/25/2003 2,000,000.00 2,095,332.03 207247317 §.500 AZ 3650 484 02/07/2006
369622DG7 7494 GENERAL ELECTRIC CORP BOND 0111472003 1,000,000,00 1,088,751.07 108372858  7.875 Aga 3600 701 1201/2008
459745FAB 7963 AIG 05/30/2003 2,000,000.00 2,112,854.00 2,1246B6.75 5625 Al 3120 973 06/01/2007
524908F07 8093 LEHMAN BROS HLDS 0711172003 3,000,000.00 3,047,342.84 3,092,11842 4000 Al 3001 1,208 01/22/2008
459T45FF7 7926 AlG 05/19/2003 2,300,000.00 2,375,104.11 2,362,008.97  4.500 A} 3669 1,308 D5/01/2008
125581AE8 8069 CIT FINANCIAL HOLDING 07/01/2003 2,000,000.00 2,019,410.86 2,038,160.16  4.000 A2 3420 1,315 05/06/2008
Subtatal and Average 5,131,826.40 14,800,000.00 15,320,588.38 15,322,210.28 3428 o
Total and Average 22,238,963.57 144,506,172.15 144,480,635.60 145,271,815.26 3855 2,081
Accrued Interest 1,430,936
Total Market Value 145,920,571
Portfotio PASD
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Power Reserve Portfolio

COMPLIANCE REPORT

As of 9/30/04
Diversification Credit Quality Maturity
Portfolio _
Portfolio State Gov't Portfolio Credit Credit Quality Partfolio
% of total Code limits compliance Quality per Gov Code  compliance Maturity
Repurchase Agreements 15.78% 100% in compliance [102% Collateral 102% Collateral in compliance |In compliance
LAIF 1.91% 100% In compliance {n/a n/a In compfiance |In compliance
Money Market 0.00% 100% In compliance |AAA Anh, In compliance |[In compliance
Agency CMOs/Mortgage Backed 0.00% 20% In compliance |AAA/Aaa AAA/aaa In compliance |in compliance
Municpal Bonds 0.00% 100% In compliance |JAAA/Aaa A or better In compliance |In compliance
Non-negotiable CDs 0.00% 10% In comgliance [n/a Collateralized in compliance |[In compliance
Federal Agency Issues T1.71% 100% in compliance |AAA/Aaa AAAfaaa In compliance |In compliance
Treasury Securities 0.00% 100% In compliance |AAA/Aaa AAAfaaa In compliance |in compliance
Commercial Paper 0.00% 100% In compliance |A1P1 A1P1 In compliance |In compliance
Corporate Bonds 10.60% 30% In compliance |AA A or better In compliance |In compliance
100.00%
[Portfolio Value 145,920,571 |




POWER RESERVE FUND
Portfolio Management
Distribution of Investments By Type - Historic

{By Book Values)

In % 4——— Fiscal Year Total——p
June June June June June June June June 1stQfir 2nd Qir 3rd Qir A4th Qfr

Invesiment Type 1997 1998 1999 2000 2001 2002 2003 2004 2005 2005 2005 2005

Agency CMOs/Mortgage Backed 2594 1553 4.33 3.28 0.00 0.00 0.00 0.00 0.00

Asset Backed Securities 0.00 0.00 (.00 0.00 0.00 0.00 0.00 0.00 0.00

Certificate of Deposit 0.00 0.00 0.00 (.00 0.00 0.00 0.00 0.00 0.00

Commerical Paper - Disc {Amortizing) 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00

Corperate Bonds - Coupon 0.00 15.08 2987 2841 2064 1490 2199 1069 1055

Federal Agency Issues - Coupon 4152 4731 61.01 64.61 6508 58.33 6093 7957 71.886

L.ALF. 0.00 0.00 0.00 0.00 000 16.61 831 881 1.90

Money Market 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00

Municipal Bonds 0.00 3.73 340 2.57 1.97 1.93 204 0.69 0.00

Mutual Funds 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00

Repurchase Agreements 0.36 10.33 0.14 0.22 12.31 8.23 3.33 024 1569

Treasury Securities 28.18 8.02 1.26 0.90 0.00 0.00 3.40 0.00 0.00

Federal Agency Discount 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00

Total  100.00 100.00 100.00 100.00 100.00 100.00 100.00 100.00 100.00 0.00 0.00 0.00



1998

1999

2000

2001

2002

2003

2004

Power Reserve Portfolio
Total Return performance

ML 3-5 ML 1-3 Power
(AA) {(AAA) Reserve
1st quarter 1.638 1.501 1.993
2nd quarter 2.130 1.552 2.108
3rd quarter 5.387 2974 3.942
4th quarter 0.017 0.815 0.480
9.172 6.842 8.523
1st quarter {0.782) 0.721 0.040
2nd quarter {0.922) 0.591 {0.787)
3rd quarter 0777 1.217 0.978
4th quarter {0.315} 0.685 0.160
(1.242) 3214 0.391
1st quarter 1.339 1.241 1.220
2nd quarter 1.690 1.685 1.850
3rd quarter 3.051 2.251 3.140
4th quarter 3.721 2.664 3.680
9.801 7.841 9.890
1st quarter 3.559 2.905 3.080
2nd quarter 0.674 1.297 0.990
3rd quarter 5170 3.473 3.960
4th quarter (0.225) 0.787 0.700
9.178 8.452 8.730
1st quarter -0.262 0.018 0.013
2nd quartar 3.920 2.410 2.820
3rd quarter 5.089 2.364 1.650
4th quarter 1.610 1.180 1.260
10.367 5.972 5.743
1st quarter 1.570 0.868 1.250
2nd quarter 2.590 1.105 1.260
3rd quarter 0.110 0.490 0.560
4th quarter -0.056 0.256 0.870
4.214 2717 3.940
1st quarter 2.580 1.120 1.680
2nd quarter (2.73) (1.12) (1.25)
3rd quarter 2.65 113 2.34
Effective Yield for period 7/1/04 through 09/30/04
Power Reserve Portfolio Fiscal YTD yield 4.54%
State Treasurer's LAIF Fiscal YTD yield 1.67%

Average yield on the five year Treasury 3.50%



IV. Miscellaneous Portfolios



Miscellaneous Funds
September, 2004

PCDC
FHLB 31339XHN7 (7966)
FHLMC 3128X1BDS (804%)
FHLB 3133X4U58 (3820)
FHLB 3133X353K2 (8827)
FHLB 3133X5LM8 (8871)
LAIF
SUB-TOTAL
REPO
TOTAL:
Weighted Average Maturity = 1.87

1987 CAPITAL IMPROVEMENTS
REPO
Weighted Average Maturity = | day

CED
GIC
REPO
TOTAL:
Weighted Average Maturity = 20.83

3.25%
3.50%
2.50%
2.30%
241%
1.56%

1.30%

1.30%

1.30%

6/26/2008
5/19/2008
9/26/2006
9/26/2006
12/29/2006
7/1/2004

9/1/2004

91172004

12/1/2025
9/172004

$1,250,000.00
$1,500,000.00
$2,500,000.00
$2,000,000.00
$2,000,000.00
$2,622,031.44
$11,872,031.44
$636,848.41

112.508.870.85

$1,329,066.80
$59.999.25

e

$1,250,000.00
$1,514,581.68
$2,499.376.74
$2,000,000.00
§2,000,000.00
$2.622.031.44
$11,885,989.86
$636.848 4]

$12.522.838.27

3433.966.92

$1,329,066.80
£59.999.25

$1,241,015.63
$1,502,317.43
$2,481,250.00
$1,977,500.00
$1,975,625.00
$2.622,031.44
$11,799,739.50
$636,848.41

31243658791

$1,329,066.80
59.999.25

iL380.066.05 EL3E2.06605 SL289.00000



1996 HOUSING BOND
REPO
Weighted Average Maturity = 1 day

1982 BOND LITIGATION RESERVE
REPO
Weighted Average Maturity = 1 day

1976 ESCHEATMENT
REPO
Weighted Average Maturity = 1 day

1999 EQUIPMENT LEASE FINANCING
REPO

Weighted Average Maturity = 1 day

GRAND TOTAL:

Miscellaneous Funds
September, 2004

1.30%

1.30%

1.30%

9/112004

9/1/2004

9/1/2004

9/1/2004

10341579 S103.415.79
§542,228.83 $542.228.83

$123308161  EL23A08161

31726904515  $17.283,003.57

$542.228.83



V. Investments Held by Trustees



$ Amount

Trostee/Oflcer Issue Name Sharey/Par Cost Market Maturity %
Maturity Date Investment Value Value Date Yid
BNY Pasadena Tax Pension 2004 Bond
Mark Golder Cost of Issue Account ¥281703
(213) 630-6418  Goldman Fin, Sq. Tr. Prime Obligation #4463 5 132,786.00 § 132,786.00 § 132.786.00  09/01/04 1.24%
Goldman Fin. Sg. Tr. Prime Obligation #4463 115.00 115.00 11500 09/01/04 1.25%
Total L 132,501.00 | 132.905.00 { 132,900.00 |
BNY Pasadena 2004AB COPS
Mark Golder Cost of Iasue Account #2815671
(213) 630-6418  Cash s -8 800 3 800 090104 D.00%
Base Rent Account #281676
AMBAC Insurance Pol.#22331BE $40,325,000 2/1/19 N/A NA N/A 02/01/19
Total - 1 B.00 | B.OC |
City of Pasadena Pasadcnia Electric Revenue 2003
Vic Erganian Reserve Account
(626) 7444422  Societe Generale Inv. Agreement dated 5/17/03 @ 5.54% $701,325.00 $701,325.00 $701,325.00 4601722 5.54%
BNY Bond Fund Account #281625
Mark Golder Financial Segurity Assurance Insurance Policy
(213} 630-641%  Policy #201570-N Dated 8/21/03 §9,5905,000 NiA MN/A N/A 06/01722
Total L 701,325.00 | 701,325.00 | 701,325.00 |
Paszdena Waier Revenue 2003
BNY Parlly Reserve Account #231651
Mark Golder Goldman Fin. Sg. Tr. Prime Obligation #463 1.00 1.00 1.00 090104 1.36%
(213) 630-6418  Societe Generale Inv. Agreement dated $/17/03 @ 5.76% 3,390,132.00 3,390,132.00 1,390,132.00 06133 5.76%
Debt Service Fund Account #281652
FGIC Insurasce Policy #0301090, Dated 8/21/03
$47,425,000 Orig [ssuance _N/A NiA N/A 06/01/33
Total | 3390,133.00 | 3,390,133.00 | 3,350,133.00 |
Pasadena City Hall'Park 2003
BNY Cost of Issuance Account #281630
Mark Golder Goldman Fin. Sq. Tr. Prime Obligation #463 118.60 118.0¢ 118.00 09/01/04 1.25%
(213) 630-6418  Base Rent Account #281631
Goldman Fin. $q. Tr. Prime Obligation #463 85,463.00 85,463.00 85,463.00  0N/01/04  1.24%
Goldman Fin. 8q. Tr. Prime Obligation #463 135.00 135.00 135.00 09/01/04  1.25%
Ambac Ins. Policy #20520BE, $73,790,000, 1/29/03 N/A N/A N/A 01/01/33
Certificate Account #281624
Goldman Fin, Sq, Tr. Prime Obligation #463 1,207.00 1,217.00 1,217.00 09/01/04  1.25%
Goldman Fin, Sq. Tr. Prime Obligation #463 515.00 515.00 515.00 oot 1.24%
LAIF, Cusip #586432260 16,327,248.00 16,327,248.00 16,327,248.00 0901704 1.67%
Trinity Plus Funding Inv. Agmt, dated 2/20/03 49,389,936.00 49,389,936.00 49,389,936.00 08/15/06 2.37%
Reserve Account #281635
Goldman Fir, Sq. Fr. Prime Dbligation #463 2,971.00 2,971.00 2,971.00 05/01/04  1.24%
AIGMFC Inv, Agmt, dated 2/20/03 4,836,374.00 4,836,374.00 4,836,374.00 02/01/33 5.27%
Total {370,643 577.00 | $70,643977.00 | 570,643.977.00 |
Pagadena Electric Revenue 2002
Bond Fund Account ¥2E81620
MBIA Ins. Policy #38581 &/6/02
382,320,000 N/A N/A N/A 06/01/22
Parity Reserve Account #281621
MBIA Debt Service Surety Bond #27359 (2)
5662619.95 8/06/02 N/A N/A NA 08/01/24
Pasadena 2001 COPS Capital Improvements
BNY Lease Payments Account ¥281602
(213) 630-6418  Goldman Fin. Sq. Tr. Prime Obligation #463 36.00 36,00 36.00 09/01/04 123%
MBIA Ins. Policy #37169 1/8/02
$2,330,000 N/A NrA NIA Di/01/09
Reserve Account #281603
Goldman Fin, Sq. Tr. Prime Obligation #463 2,202,550.00 2,202,550.00 2,202,550.00  09/01/04  1.25%
Goldman Fin, Sq. Tr. Prime Obligation #463 69,264.00 69,264.00 69.264.00 09/01/04  1,24%
Total [ $2,271,850.00 | $2,271,850.00 | $2.271.850.00 |




BNY
Mark Golder
{213) 630-6418

Pasadena Financing Authority 2000
Orange Grove Reserve Acconnt #281452
Goldman Fin. 5q. Tr. Prime Obligation #463
Goldman Fin. 5q. Tr. Prime Obligation #463
Tennegsee Valley Auth. Pwr. Bond
Pwr. Bd, 1995 Ser A Rate: 6.375%
Villa Parke Reserve Account #281453
Goldman Fin. Sg. Tr. Prime Obligation #463
Goldman Fin. 5q. Tr. Prime Obligation #4621
Tennessee Valley Auth, Pwr. Bond
Pwt. Bd. 1995 Ser A Rate: 6.375%
Pasadena PFA Revenue Account #281454
Goldman Fin. $q. Tr. Prime Obligation #463
Pasadena PFA Surplus Account #281457
Goldman Fin. Sq. Tr, Prime Obligation #463
Total

Pasadena (Paseo Parking)

Wells Fargo Bank Cap. Interest Account #10006503

Daren Di Nicola

BNY
Mark Golder
(213) 630-6418

BNY
Mark Golder
(213) 630-6418

BNY
Mark Golder
{213) 630-6418

BNY
Mark Golder
{213) 630-641%

BNY
Mark Golder
(213) 630-6418

Wells Fargo Government Mouney Market Fund
Reserve Account #10006504

‘Wells Fargo Government Money Market Fund
FHLB, Datsd 7/30/03

Sur, Bnd Pol #SB1059BE, AMBAC Assurance Corp.
$1,357,506

Bond Fund Account #10006505

Welis Fargo Govemmen( Money Market Fund

MBI Ins. Pol. #17405BE, AMBAL Assurance Carp.
Tatal

Pasadena Pension Ser99A
Bond Fund Account #281381
Goldman Fin. Sq. Tr, Prime Obligation #463
Genersl Electric Cap Com Disc C/P
Goldmzan Fin. 5q. Tr. Prime Obligation #463
MBI Ins. Pol. #16660BE, AMBAC Assurance Corp.
Interest Payment Account #I81382
Groldman Fin 5q. Tr. Prime Obligation #4463
Total

Pasa Elec RFI)G '98
Bond Fund Acct #281366
MBIA Fin Guaranty Ins Pol#27359(1)
Parity RSV #201367
MBIA D/S Rsv Sur Bnd#27359(2) 5,662,619.95
Total

Pasadena 96 TABS (Townhouse)
Reserve Account #261361
Goldman Fin_ Sq. Tr. Prime Obligation #463
FHLB Deb 7.25%
Total

Pasadena 1996 Yar Rate COP
Base Rental #281346
Goldman Fin. Sg. Tr. Prime Obligation #46
Cash
Reserve Acconnt #281347
FFCE @ 2.95%
Goldman Fin. Sq. Tr. Prime Obligation #463
Account #281352
BONY/CSTRS Irr. L/C #5000435503/STRS42
$9,363,332 (91) & $18,828,429 ('95)
Total

1996 COP (Mult-Purpase)
Base Rental #281185
Goldman Fin. Sg. Tr. Prime Obligation #463
Goldman Fin. Sg. Tr. Prime Obligation #463
Certificate Fund #251186
Goldman Fin, Sq. Tr, Prime Obligation #463
Goldman Fin. 8q. Tr. Prime Obligation #463

676.00 §76.00 676.00
8.763.00 8,761.00 8,763.00
274,500.00 272,570.00 282,452 00
2,752.00 2,752.00 2,752.00
5,611.00 5,611.00 5,611.00
175,500.00 174,266.00 180,584,00
1,068.00 1,068.00 1,068.00
28,531.00 28,531.00 28,531.00
L 49740100 | 494237.00 | 510,437.00 ]
65,007.00 65,007.00 65,007,00
13,750.06 13,756.00 13,750.00
1,375,000.00 1,375,000.00 1,369,418.00
WA N/A NA
23,453.00 23,453.00 23,453.00
N/A NiA N/A
Ceiam7210.00 ] $1,477,210.00 | $1,471,628.00
414.00 414.00 414.00
3,543,000.00 3,517,146.00 3,515,262.00
235,663.00 235 663.00 235,663.00
N/A N/A N/A
1.00 1.00 109
| s3779078.00 £3,753,224.00 | §3,751,440.00 |
1.00 1.00 0.00
0.00 0.00 Q.00
9.00 9,00 2.00
320,000.00 323,437.00 330,000.00
[ $320,000.00 | $323,446.00 | £330,009.00 |
29.00 20.00 29.00
0.00 13.00 13.00
900,000.00 902,250.00 B84,531.00
5,750.00 5,750.00 5,750.00-
N/A A WA
[ s90s,770.00 ] $908,042.00 | $890,323.00 |
20.00 20.00 20.00
7,596.00 7,596.00 7,596.00
727,312.00 727,312.00 727,312.00
625,291.00 625,291.00 625,291.00

09401104
09/01/04

D6/15/05

09/01/04
09/01/04

06/15/05
09/01/04

09/01/04

09/01/04

09/01/04
07/30/08

09/31/04

09/01/04
11/15/04
09/01/04
0BMIS/99

09101104

Q9/01/04

08/01/24

09/01/64
05/13/05

09/01/04
09/01/04

06/12/08
09/01/04

oNzTi04

SA1/04

- 05/01/04

09/01/04
03/01/04

1.24%
1.25%

6.19%

1.25%
1.24%

6.19%
1.25%

1.24%

1.30%

1.20%
3.41%

L.30%

1.25%
6.68%
1.25%

1.25%

0.00%

L2
T7.03%

1.26%
0.00%

2.95%,
1.25%

1.26%
1.24%

l . 257.
1.24%



BMNY
Terry Petta
(213) 630-6246

BNY
Mark Golder
(213) 630-6418

BNY
Mark Golder
(213) 630-6418

BNY
Mark Golder
(213) 630-6418

BNY
Mark Golder
(213) 630-6418

BNY
Mark Golder
(213) 630-6418

BNY
Mark Golder
(213) 630-6418

BNY
Mark Golder
(213) 630-6418

Fed Home Ln Bk @ 1.80%

Fed Home La Bk @ 1.51%
Reserve Fund #281207

AMBAC Cap Fndng Inc,GIC2/1/16
‘Total Funda

1994 FARECAL
Water Revenue Acct #410428
Aim Short Term Treas Inst
Toral

1993 Refunding & Cap.
Base Rent #181135
Goldman Fin. Sq. Tr. Prime Obligation #463
Rebate #281142
Feders] Home Lu Banks
Goldman Fin. Sq. Tr. Prime Obligation #463
Goldman Fin, 5q. Tr. Prime Obligation #463
Certificase Reserve #281143
FHLMC
Goldman Fin. Sq. Tr. Prime Obligation #463
Total Funds

93 Qld Pasa Pkng Rihdng
Reserve Fund 281147
GIC %2,238,536.00 7%, 1/1/2018
Total

1993 Villa/Parke
Reserve Fund #281132
Goldman Fin. 8q. Tr. Prime Obligation #463
Goldman Fin. $q. Tr. Prime Obligation #463
Total

93 Rindng Lake/Wash TABS
Expense Fund #281119
Goldman Fin. Sq. Tr. Prime Obligation #463
Goldman Fin. $q. Tr. Prime Obligation #463
Interest Fund #281120
Goldman Fit. Sq. Tr. Prime Obligation #4563
Reserve Fund #181124
Goldman Fin. 8q. Tr. Prime Obligation #463
Goldman Fin. $q. Tr. Prime Qbligation #463
Totxa]

93 Refundng Fair Oaks TABS
Reserve Fund #281116
Goldman Fin. 8q. Tr. Prime Obligation #4463
Goldman Fin, 3q. Tr. Prime Obligation #463
Tata)

1991 Variable Raw COP
Base Payment #281335
Goldman Fin. Sq. Tr. Prime Obligation #463
Goldman Fin. $q. Tr. Prime Obligation #463
Cash
Crertificate Reserve #281336
FFCB @ 2.95%
Goldman Fin. 5q. Tr-. Prime Obligation #463
Letter of Credit #281341
BONY/CSTR'S 1. L/C #5000435503
Total

1987 Los Robles
Base Rent #060755
Goldman Fin. Sq. Tr. Prime Obligation #463
Cash

. Restrve Fund #060757

FHLB @ 3.02%
Goldman Fin. 8q. Tr. Prime Obligation Fund-B

1,250,000.00 1,250,000.00 1,243,750.00
1,000,000.00 1,000,000.00 ° 996,250.00
_1,197,121.00 1,197,121.00 1,197,121.00

[ 54,807,340.00 | £4,807,340.00 | $4,797,340.00 |
16.00 16.00 16.00

| 516.00 | $16.00 { $16.00 |
70.00 70.00 70.00
1,500,000.00 1,499,766.00 1,504,688.00
15.927.00 15,927.00 15,927.00
1,200.00 1,200.00 1,200.00
3,470,000.00 3,468,316.00 3,521,287.00
3,343.00 3.343.00 3,343.00
54,990,540,00 4,989,222, 00 $5,046.515.0¢
2.225,313.00 2,225313.00 2,225313.00

[Csz225313.00 $2,225.313.00 I $2,225,313.00 I

138,894.00 138,894.00 138,894.00
477.00 477.00 47700
[_si39371.00 ] $139,371.00 | $138,370.00 |
6,360.00 6,360.00 6,360,00
823.00 B823.00 823.00
115.00 115.00 115.00
108,000,00 108,000.00 10&,000.00
398,00 398.00 398.00
| S115,696.00 | §£115,696.00 | $115,696.00 |
320,116.00 320,116.00 320,116.00
734.00 734.00 734.00
[ s320,850.00 $320,850.00 | $320,850.00
25.00 25.00 25.00
0.00 0.00 0.00
0.0¢ 58.00 58.00
600,000.00 601,500.00 539,628.00
34,500.00 34,500.00 34,500.00

WA N/A N/A
| $634525.00 [ $636,083.00 | £624.271.00 |
10.00 9.75 9.75
0.00 0.00 0.00
2,700,000,00 2,705,063.00 2,662,031.00
15.00 25.00 25.00

0B/OGHDS
04/26/05

02/01/16

05/01/04

09/D1/04
02/24/09
09/01/04
09/01/04

D5/05/14
09/01/04

01/61/18

09/01/04
09/01/04

09/01/04
00104

09/01/04

09/01/04

09/01/04 .

09/01/04
09/01/04

09/01/04
08/01/04

06/12/08

oD/

Q7/27/04

09:401/04
09/01/04

06/12/08
09/01/04

1.80%
1.51%

6.86%

1.49%,

1.24%
4.19%
1.24%
1.24%

5.41%
1.24%

7.000%

1.24%
1.25%

1.25%
1.24%

1.24%

1.25%
1.25%

1.29%
1.25%

L%
0.00%
0.00%

2.95%
1.25%

1.23%
0.00%

3.06%
1.23%



L/C Account #060758
Inv. Approvd by BONY/CSTRS Irr. L/C #300043502/STRS-41
Sanwa $17,664,167

Total

SCPPA SCPPA Investiments
Yolly Pantig SCPPA Project Stabilization Fund
(213)367-3074  The Bank of New York Cash Reserve

BNY Hamilton Trsy Mondy FD? Premier #741

FHLB @ 3.0%

FHLB @ 3.04%

- FHLB @2.75%
Total

TOTAL FUND BALANCE

*Footnote: Yields bascd on cost,

N/A N/A N/A
{ $2.700,035.00 } $2,705,097.75 | $2,662,065.75 |
0.00 0.00
105,527.00 105,527.00 105,527.00
1,310,000.00 1,310,000.00 1,288,303.00
2,175,000.00 2,175,000.00 2,171,602.00
465,000,00 465,000.00 463,219.00

[ $4,055527.00 |

$4,055,527.00 {

$4,028,671.00 |

$104,108,876.00

$103.957.959.75

$103,921.230.75

0712704

07/01/04
09/01/04
07/24/08
04/27/07
02/20/07

0.00%
1.10%
3.05%
3.04%
2.75%



