Power Reserve Portfolio

MARCH 2009

Vicken Erganian
City Treasurer

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 24, 2008. 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 3/31/09

TYPE MARKET VALUE PERCENT Fed Agency
L.ALF. 10,130,424 16.96% 66.14%
Money Market Fund 1,386,873 2.32%
Federal Agencies 39,518,586 66.14%
Corporate Bonds 8,710,119 14.58% ool
LALF.
TOTALS: 59,746,002 100.00% Corp Bond
Accrued Interest Receivable 487,592 e
GRAND TOTAL: 60,233,594
PORTFOLIO LIQUIDITY AS OF 3/31/09
Percent of
Aging Interval Par Value Portfolio
0 - 30 days 11,517,296 19.21%
31days- 1 Year - 0.00%
1-2Years 2,000,000 3.34%
2 -3 Years 15,000,000 25.01%
3-4Years - 0.00%
4 -5 Years 3,000,000 5.00%
Over 5 Years 28,446,923 47.44%
TOTAL: 59,964,219 100.00%
PORTFOLIO STATISTICS
Mar-09 Feb-09 Jan-09 Dec-08 Nov-08 Oct-08
Month-End Mkt Value 60,233,594 59,372,634 72,865,378 139,873,726 139,610,223 138,374,995
Modified Duration 2.18 4.44 4.03 1.40 2.13 2.13
Weighted Average Maturity 5.37 5.76 5.13 2.07 2.55 2.60
Yield to Maturity 3.617% 3.498% 3.600% 2.567% 3.123% 3.289%
Interest Eamed 176,744 203,354 260,931 331,070 375,501 393,268
Fiscal Year To Date Interest Earned 2,930,854 2,754,109 2,550,755 2,289,824 1,958,754 1,583,253
Fair Value Change Gain/(Loss) 702,366 (652,450) (236,192) (41,102) 872,557 (332,851)
Fiscal Year To Date change in fair value (35,060) (737,426) (84,976) 151,216 192,318 (680,239)
Total Fiscal YTD earnings 2,895,794 2,016,683 2,465,779 2,441,040 2,151,072 903,015
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Power Reserve Portfolio - Total Return performance

ML 1-3 Index Power
Corp/Gov Reserve
2003 1st quarter 1.570 1.250
2nd quarter 2.590 1.260
3rd quarter 0.110 0.560
4th quarter (0.056 0.870
4214 3.940
2004 1st quarter 2.580 1.680
2nd quarter (2.730) (1.250)

3rd quarter 2.650 2.340

4th quarter 0.248 0.660

2.748 3.430

2005 1st quarter (1.213) (0.125)
2nd quarter 2.380 2.250

3rd quarter (0.624) (0.020)

4th quarter 0.438 0.510

0.981 2.615

2006 1st quarter (0.305) 0.250
2nd quarter 0.297 0.450

3rd quarter 3.172 2.756

4th quarter 1.020 1.085

4184 4.541

2007 1st quarter 1.757 1.726
2nd quarter (0.088) 0.441

3rd quarter 3.047 2.833

4th quarter 2.940 1.960

Year to date 7.656 6.960

2008 1st quarter 3.080 1.500
2nd quarter (1.660) 0.493

3rd quarter (0.770) 0.580

4th quarter : 3.960 1.110

4.610 3.683

2009 1st quarter ** 0.393 0.488
Current yields current  Fiscal YTD
Power Reserve effective yield 2.560% 3.040
State Treasurer's LAIF yield 1.910% 2.400

2 Year Treasury yield 0.930%

** Index has been changed to ML 1-3 Corp/Govt beginning 1st quarter of 2009
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IV. Miscellaneous Portfolios
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V. Investments Held by Trustees
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