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I. Pooled Investment Portfolio



CITY OF PASADENA

Treasurer's Pooled Investment Portfolio

Vicken Erganian
City Treasurer
SEPTEMBER 2007
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 November 20, 2006. 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 cach investment, is available by calling the Treasurer's office at (626)744-4422.

PORTFOLIO STRUCTURE AS OF 9/30/07

TYPE MARKET VALUE PERCENT
Repurchase Agreements 20,500,000 7.10% Fed domey
Municipal Bonds 1,371,550 0.52%
Certificate of Deposit 560,000 0.21%
Corporate Bonds 22,745,935 8.54%
U.S. Treasury Bonds 4,953,125 1.86%
Mortgage Backed Securitiey GNMAs 1,859 0.00%
Federal Agencics 192,596,720 72.33% Corp Bond v epo
LAIF 20,666,845 7.76% &54’/-0;13.12 osam 0% C“hi"l *j.;j
Cash in Bank 2,885,164 1.08%
TOTALS: 266,281,198 100.00%
Accrucd Interest Receivable 2,594,849
GRAND TOTAL: 268,81‘6,041
PORTFOLIO LIQUIDITY AS OF 9/30/07
Percent of
Aging Interval Par Value Portfolio
0-30 Days 44,166,879 16.74%
31days- 1 Year 77,500,400 29.37%
1-2Years 37,482,985 14.20%
2-3Years 33,393,668 12.65%
3-4Years 3,371,706 1.28%
4-5Yecars 68,000,174 25.77%
Over S Years 112 0.00%
TOTAL: 263,915,925 100.00%
PORTFOLIO STATISTICS
Sep-07 Aug-07 Jul-07 Jun-07 May-07 Apr-07
Month-End Mkt Value 268,876,047 266,416,430 269,775,575 283,355,442 297,051,051 292,292,537
Modified Duration 1.66 1.72 1.74 1.59 1.57 1.63
Weighted Average Maturity 1.87 1.93 2.03 1.77 1.74 1.81
Yicld to Maturity 4.577% 4.588% 4.584% 4.536% 4.531% 4.504%
Interest Barned 1,062,626 1,026,196 1,075,391 1,071,190 1,120,342 1,068,143
Fiscal Year To Date Interest Earned 3,164,213 2,101,587 1,075,391 12,013 401 10,942,211 9,821,870
Fair Value Change Gain/(Loss) 578,097 772,688 572,526 73,467 (620,993) 150,854 -
Fiscal Year To Date change in fair value 1923311 1,345,214 572,526 3,100,878 3,027,411 3,648,404
Total Fiscal YTD earnings 5,087,523 3,446,801 1,647917 15,114,279 13,969,622 13,470,273
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Pooled Portfolio - Total Return Performance

2002

2003

2004

2005

2006

2007

ML 1-3 Index Pooled
Corp/Gov Portfolio

1st quarter 0.018 0.132
2nd quarter 2.410 2.190
3rd quarter 2.364 1.210
4th quarter 1.180 1.080
5.972 4,612

1st quarter 0.866 1.129
2nd quarter 1.105 0.862
3rd quarter 0.490 0.570
4th quarter 0.256 0.370
2.717 2.931

1st quarter 1.120 0.910
2nd quarter (1.120) (0.570)
3rd quarter 1.130 1.380
4th quarter 0.096 0.370
1.226 2.090
1st quarter (0.278) (0.215)
2nd quarter 1.230 1.380
3rd quarter 0.128 0.238
4th quarter 0.666 0.670
1.746 2.073

1st quarter 0.481 0.710
2nd quarter 0.657 0.784
3rd quarter 2.039 1.810
4th quarter 1.018 1.170
4195 4474

1st quarter 1.442 1.431
2nd quarter 0.725 1.000
3rd quarter 2.389 1.905
Year to date 4,556 4.336
Annualized ML 1-3 Index Pooled
Ave Returns Corp/Gov Portfolio
Last 6 months 6.220% 5.810%
Last 12 months 5.570% 5.510%
Ave 3 Years 3.531% 3.751%
Ave 5 Years 3.124% 3.397%

Current yields

Pooled Portfolio current yield 4.570%
State Treasurer's LAIF yield 5.240%
2 Year US Treasury yield 3.990%
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II. Capital Endowment Portfolio



CITY OF PASADENA
Capital Endowment Portfolio

Vicken Erganian
City Treasurer
SEPTEMBER 2007
PORTFOLIO COMPLIANCE

The Treasurer's investment portfolio is'in compliance with the Califomia Government Code Section 53601 and the City's Investment Policy approved by the City

Council on November 20, 2006. 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 oalling the Treasurer's office at (626)744-4422,

PORTFOLIO STRUCTURE AS OF 9/30/07

TYPE MARKET VALUE PERCENT
Repurchase Agreements 980,974 8.78%
Federal Agency Issucs 10,189,876 91.22%
TOTALS: 11,170,850 100.00%
Accrued Interest Receivable 159,643
GRAND TOTAL: 11,330,492
PORTFOLIO LIQUIDITY AS OF 9/30/07
Percent of
Aging Interval Par Value Portfolio
0-30 Days 2,480,974 22.09%
31 days- 1 Year 6,500,000 57.88%
1-2Years 2,250,000 20.03%
2-3 Years - 0.00%
3 -4Years - 0.00%
4-5Years - 0.00%
Over S Years - 0.00%
TOTAL: 11,230,974 100.00%
PORTFOLIO STATISTICS
Sep-07 Aug-07 Jul-07 Jun-07 May-07 Apr-07
Month-End Mkt Value 11,330,492 11,264,291 11,206,290 11,142,764 12,045,155 12,015,350
Modified Duration 0.60 0.67 0.74 0.82 0.82 0.90
Weighted Average Maturity 0.63 0.7 0.79 0.86 0.87 0.95
Yield to Maturity 3.536% 3.571% 3.565% 3.565% 3.704% 3.432%
Intcrest Earned 33,457 33,734 33,711 35,138 36,762 34,725
Fiscal Year To Date Interest Eamed 100,962 67,505 33,711 460,575 425,437 388,675
Fair Value Change Gain/(Loss) 32,744 24,268 29,755 12,471 (6.957) 12,339
Fiscal Year To Date change in fair valuc 86,767 54,023 29,755 239,569 227,099 234,056
Total Fiscal YTD carnings 187,729 121,528 63,526 700,144 652,536 622,731
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