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Treasurer's Pooled Investment Portfolio
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JUNE 2008
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 issucs 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 6/30/08

TYPE MARKET VALUE PERCENT Fed Agacy
Money Market Fund 35,495,157 1241% 36.14%
Maunioipal Bonds 5,018,225 1.76%
Certificate of Deposit 560,000 0.20%
Corporate Bonds 42,874,630 14.99% I e
Mortgage Backed Securitiesss GNMAs 1,125 0.00% 0.00% 13.99%
Federal Agencics 160,531,279 56.14% MMF  Cshin Bank
LAIF 40,000,000 13.99% Py 051
Cash in Bank 1,452,087 0.51% 0.20% e
TOTALS: 285,932,504 100.00%
Accrued Interest Reccivable 2,629,537
GRAND TOTAL: 288,562,041
PORTFOLIO LIQUIDITY AS OF 6/30/08
' Percent of
Aging Interval Par Value Portfolio
0-30 Days 77,995,187 27.39%
31 days- 1 Year 2,000,352 0.70%
1-2Years 18,060,339 6.34%
2 -3 Years 50,000,099 17.56%
3-4Years 23,058,136 8.10%
4 -5 Years 113,615,113 39.90%
Over 5 Years - 0.00%
TOTAL: 284,729,227 100.00%
PORTFOLIO STATISTICS
Jun-08 May-08 Apr-08 Mar-08 Feb-08 Jan-08
Month-End Mkt Value 288,562,041 293,173,298 276,261,968 260,285,173 276,346,599 285,996,098
Modified Duration 232 . 2.29 2.14 233 2.17 1.47
Weighted Average Maturity 2.69 2.60 243 2.65 248 1.86
Yield to Maturity 3915% 3.851% 3.922% 4.218% 4.345% 4.495%
Interest Eamed 942935 956,186 931,411 986,769 1,052,572 1,054,553
Fiscal Ycﬁ To Date Interest Earned 12,274,938 11,332,003 10,375,817 9,444,406 8,457,637 7,405,065
Fair Value Change Gain/(Loss) (233,008) (1,290,295) . (708,332) (370,606) 322,884 1,134,240
Fiscal Year To Date change in fair value 1,302,185 1,535,193 2,825,487 3,533,819 3,904,425 3,581,541
Total Fiscal YTD earnings 13,577,122 12,867,196 13,201,305 12,978,225 12,362,062 10,986,606
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Pooled Portfolio - Total Return Performance

2003

2004

2005

2006

2007

2008

ML 1-3Index  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
2717 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 1.925
4th quarter 2.150 1.380
Year to date 6.706 5.736
1st quarter ‘ 2.650 1.360
2nd quarter (0.548) 0.193
Current yields
Pooled Portfolio effective yield 3.920%
State Treasurer's LAIF yield 2.890%
2 Year US Treasury yield 2.630%
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II. Capital Endowment Portfolio



CITY OF PASADENA

Capital Endowment Portfolio

Vicken Erganian
City Treasurer

JUNE 2008

PORTFOLIO COMPLIANCE

The Treasurer's invesﬁnentporﬁ‘olio 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 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 6/30/08

TYPE MARKET VALUE PERCENT
Money Market Fund 1,636,670 20.25%
Federal Agency Issues 3,973,792 49.16%
Fed Agency
Corporate Bond 2,472,552 30.59% 49.16%
TOTALS: 8,083,014 100.00%
Accrued Interest Receivable 39,127
GRAND TOTAL: 8,122,141

PORTFOLIO LIQUIDITY AS OF 6/30/08

Percent of
Aging Interval Par Value Portfolio
0-30 Days 1,636,670 20.11%
31days- 1 Year - 0.00%
1 -2 Years 2,500,000 30.73%
2 -3 Years 2,000,000 24.58%
3 -4 Years - 0.00%
4 -5 Years 2,000,000 24.58%
Over 5 Years - 0.00%
TOTAL: 8,136,670 100.00%
PORTFOLIO STATISTICS
Jun-08 May-08 Apr-08 Mar-08 Feb-08 Jan-08
Month-End Mkt Value 8,122,141 11,598,850 11,619,957 11,609,282 11,585,000 11,549,495
Modified Duration 2.14 1.54 0.83 0.02 0.06 0.09
Weighted Average Maturity 2.32 1.67 0.87 0.02 0.06 0.09
Yield to Maturity 3.096% 2.854% 2.779% 2.859% 3.279% 3.914%
Interest Eammed 26,156 29,267 27,066 32,079 36,465 38,107
Fiscal Year To Date Interest Earned 394,260 368,104 338,838 311,771 279,692 243,227
Fair Value Change Gain/(Loss) (37,254) (37,254) (15,129) 911) (682) 24,057
Fiscal Year To Date change in fair value (1,630) 97,324 134,578 149,707 150,618 151,300
Total Fiscal YTD earnings 392,630 465,428 473,415 461,478 430,310 394,527
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