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I. Pooled Investment Portfolio



CITY OF PASADENA

Treasurer's Pooled Investment Portfolio

Vicken Erganian
City Treasurer
DECEMBER 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 19, 2007. The holdings in the i pool are in compli with the current investment policy statement. Further information on
compliance issues can be obtained by calling the City of Pasadena T: '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 12/31/07

TYPE MARKET VALUE PERCENT
Repurchase Agreements 50,000 0.02% Fed ;‘28;2'
Money Market Fund 30,689,232 11.30%
Municipal Bonds 1,371,550 0.50% MBGNMA
Certificate of Deposit 560,000 0.21% 0.00%
Corporate Bonds 34,056,748 12.54%
U.S. Treasury Bonds 4,987,500 1.84%
Mortgage Backed Securitics/GNMAS 1,452 0.00% | U5 e ol LAIF
Federal Agencies 168,445,333 62.02% 12.54% Mui MMP  CehinBauk ole
LAIF 30,687,060 11.30% o21% 030% - 1130% o
Cash in Bank 765,717 0.28%
TOTALS: 271,614,592 100.00%
Accrued Interest Receivable 2,501,637
GRAND TOTAL: 274,116,229
PORTFOLIO LIQUIDITY AS OF 12/31/07
Percent of
Aging Interval Par Value Portfolio
0-30 Days 61,426,323 22.68%
31days- 1 Year 65,000,367 24.00%
1-2Years 29,500,446 10.89%
2-3Years 28,060,191 10.36%
3-4Years 11,371,656 4.20%
4 -5 Years 75,500,118 27.87%
Over 5 Years 54 0.00%
TOTAL: 270,859,155 100.00%
PORTFOLIO STATISTICS
Dec-07 Nov-07 Oct-07 Sep-07 Aug-07 Jul-07
Month-End Mkt Value 274,116,229 279,533,409 272,396,497 268,876,047 266,416,430 269,775,575
Modified Duration 1.72 1.83 1.55 1.67 1.72 1.74
Weighted Average Maturity 1.98 2.08 1.78 1.87 1.93 2.03
Yield to Maturity 4.587% 4.498% 4.626% 4.576% 4.588% 4.584%
Interest Earned 1,054,326 1,059,588 1,072,407 1,062,603 1,026,196 1,075,391
Fiscal Year To Date Interest Earned 6,350,512 5,296,186 4,236,598 3,164,190 2,101,587 1,075,391
Fair Value Change Gain/(Loss) (26,476) 472,735 71,732 578,097 772,688 572,526
Fiscal Year To Date change in fair value 2,447,301 2,473,777 2,001,042 1,923,311 1,345,214 572,526
Total Fiscal YTD earnings 8,797,813 7,769,963 6,237,640 5,087,501 3,446,801 1,647,917
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Pooled Portfolio - Total Return Performance

2003

2004

2005

2006

2007

ML 1-3 Index Pooled
Corp/Gov  Portfolio
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
4.195 4474
1st quarter 1.442 1431
2nd quarter 0.725 1.000
3rd quarter 2.389 1.905
4th quarter 2.150 1.380
Year to date 6.706 5.716
ML 1-3 Index Pooled
Ave Returns Corp/Gov  Portfolio
Last 6 months 4.539% 3.280%
Last 12 months 6.706% 5.716%
Ave 3 Years 4.190% 4.100%
Ave 5 Years 3.310% 3.450%
Current yields
Pooled Portfolio current yield 4.580%
State Treasurer's LAIF yield 4.960%
2 Year US Treasury yield 3.047%
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I1. Capital Endowment Portfolio



CITY OF PASADENA
Capital Endowment Portfolio

City Treasurer
DECEMBER 2007

Vicken Erganian

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 19, 2007. 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 P p!

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

dena T; r's Office. A lete copy of the monthly investment report on the investment portfolio,

PORTFOLIO STRUCTURE AS OF 12/31/07

TYPE MARKET VALUE PERCENT Fed Agency
Money Market Fund 4,697,736 41.11% 58.89%
Federal Agency Issues 6,730,352 58.89%
TOTALS: 11,428,088 100.00%
MMF
4L11%
Accrued Interest Receivable 47,038
GRAND TOTAL: 11,475,126
PORTFOLIO LIQUIDITY AS OF 12/31/07
Percent of
Aging Interval Par Value Portfolio
0-30 Days 4,697,736 41.04%
31days- 1 Year 4,500,000 39.31%
1-2Years 2,250,000 19.65%
2-3Years - 0.00%
3-4Years - 0.00%
4-5Years - 0.00%
Over 5 Years - 0.00%
TOTAL: 11,447,736 100.00%
PORTFOLIO STATISTICS
Dec-07 Nov-07 Oct-07 Sep-07 Aug-07 Jul-07
Month-End Mkt Value 11,475,126 11,447,528 11,381,706 11,330,492 11,264,291 11,206,290
Modified Duration 0.40 0.47 0.53 0.60 0.67 0.74
Weighted Average Maturity 0.42 0.48 0.55 0.63 0.71 0.79
Yield to Maturity 3.887% 3.338% 3.748% 3.536% 3.571% 3.565%
Interest Earned 35,363 34771 34,024 33,457 33,734 33,711
Fiscal Year To Date Interest Earned 205,120 169,757 134,986 100,962 - 67,505 33,771
Fair Value Change Gain/(Loss) 2,214 21,073 17,189 32,744 24,268 29,755
Fiscal Year To Date change in fair value 127,243 125,029 103,956 86,767 54,023 29,755
Total Fiscal YTD earnings 332,363 294,786 238,942 187,729 121,528 63,526
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