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CITY OF PASADENA

Treasurer's Pooled Investment Portfolio

JUNE 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 6/30/09

TYPE MARKET VALUE PERCENT
Money Market Fund 39,137,159 12.56% Fed ;‘;;':/Y
Municipal Bonds 28,718,277 9.21% MB/GNMA
Certificate of Deposit 560,000 0.18%
Corporate Bonds 43,935,090 14.10%
Bank Notes 5,187,830 1.66%
Mortgage Backed Securities/ GNMAs 621 0.00% LAIF
Federal Agencies 151,356,133 48.56% 14.10%  CD Muni Cash in B;,i“%
LAIF 40,150,502 12.88% 18% ez Bl o8e
Cash in Bank 2,617,907 0.84%
TOTALS: 311,663,519 100.00%
Accrued Interest Receivable 1,547,533
GRAND TOTAL: 313,211,051
PORTFOLIO LIQUIDITY AS OF 6/30/09
Percent of
Aging Interval Par Value Portfolio
0-30 Days 79,287,687 25.76%
31 days- 1 Year 36,455,213 11.84%
1 -2 Years 36,225,787 11.77%
2 -3 Years 78,000,109 25.34%
3 -4 Years 55,500,138 18.03%
4 -5 Years 22,345,000 7.26%
Over § Years - 0.00%
TOTAL: 307,813,933 100.00%
PORTFOLIO STATISTICS
Jun-09 May-09 Apr-09 Mar-09 Feb-09 Jan-09
Month-End Mkt Value 313,211,051 321,463,431 302,238,188 286,216,589 291,044,437 280,751,646
Modified Duration 1.56 1.61 1.55 1.53 1.37 1.60
Weighted Average Maturity 1.90 1.77 1.73 1.84 1.60 1.89
Yield to Maturity 2.222% 2.258% 2.384% 2.6771% 2.543% 3.065%
Interest Earned 556,722 623,499 640,148 643,185 651,827 748,330
Fiscal Year To Date Interest Earned 9,297,802 8,741,080 8,117,581 7,477,433 6,834,248 6,182,420
Fair Value Change Gain/(Loss) 635,507 1,131,374 1,097,443 (424,313) (506,866) (44,795)
Fiscal Year To Date change in fair value 1,946,351 1,310,844 179,470 (917,973) (493,660) 13,206
Total Fiscal YTD earnings 11,244,153 10,051,924 8,297,051 6,559,460 6,340,587 6,195,626




00'G oA Huavy

QZ0Z' L ¥'9 1d3WAS (ZWd ™~ 3dd) Wd 61:01 - 6002/22/20 ‘31eq uny

dviIN 61:01 6002/22/L0 :dYNSANN4 :patepdn ejeq
aSvd oljojuod

CL02/¥2Zre0 896 0sT'z  eevy 0S2C  00°000°000'Z 00°052°'190°2 00°000'000'2 600¢/92/20 NSSV 39VOLHOW TVYNOLLYN d34 45747 0d4OHdegELE
2i02/LIR0 196 LSV’ eey 0S¥z L0'¥ZL'666'Y " 00°082'G20'S 00°000°000°S 6002/L1120 d¥0D 3OV.LYONW NVO1 3WOH a34 62921 68rexseie
CL0Z/LLZO 196 osy'z  eey 0S¥’z 00°000°000°G 00'082'G20'S 00°000'000°S 6002/L1120 dd00 3OVLHOW NVOT 3WOH d34 829ct 69rexseie
CL0ZreL/IL0 526 * 0SCT  eey 0SZ'C  00°000'000'S 00°G1€£'020'S 00°000°'000°G 600272110 3ueg jipaid wied |esspag 0291 ZAroleele
LLoz/ie/Ll €48 00S'L eey 00S’L  00°000'000'G 00°0v6'G86'Y 00°000'000'S 6002/12/50 NSSVY 3OVOLHON TYNOILVYN Q34 859Z1 LBMHL9€ELE
LL02/ee/60 ¥i8 0G.'e eey 0S.’€  00°000°000'G 00°0¥6'G€0'S 00°000'000°S 8002/€2/60 jueg UeoT 8WOH |esapad €091 9Z9SXEELE
1102/62/90 82ZL 008'L eey 008’k 00°000°000'S 00°0¥0'910'S 00'000'000'S 6002/62/90 dd00 IOVIYOW NVO1 SWOH Q34 99921 LESBXSZLE
L1L0Z/SLIP0 €S9 GcL'e  eey SZL'Z  00°000'000°C 000s.'810°C 00°000'000'2 6002/91/€0 NSSY 3OVOLION TVNOILVYN 034 €v9CI SAAVEEELE
L102/91/€0 €29 900¢  eey 000Z 2Z'664'66V'L 0S°LPL'9vs'L 00°000°00S"2 6002/91/€0 dd02 39V.LYOW NVOTIWOH a34 [44°74% 8HODBX8Z1E
1102/20/€0 609 000C eey 000C  00°000'000°S 00°0P6'GED'S 00°000°000°G 6002/20/€0 NSSY 3OVO.LHOW TVYNOILYN 034 veoZl E€INVB6ELE
1102/20/€0 609 0002 ®BY  000C  00°000'000'S 00'0¥6'GE0'S 00°000°000°G 6002/20/€0 NSSY 3OVO.LYONW TVYNOILVYN 034 £egct €INVB6ELE
0102/54/60 |vv ooe'e  eey 00€'€  00°000°000°€ 00'628'910'E 00°000'000'€ 8002/51/60 jueg ipa:) uled (esspsg L0921 2ogoleele

uodno) - sanss| Aouaby |esepay

£9¢ 006’ 00°000°09S 0000009 00°000'08S 00°000'09S abesany pue [ejoigng
0102/62/90 £9¢ 006y 006'¥ 00000095 . 00°000'095 00°000'095 2002/82/90 jueg Auunwwod 8€0CL 8E0CISAS

jueg - ysodaq Jo sajesIeY

e £l 00°000'568°'2Z 00°0¥2°9€6'L2 00°000'668°LZ 00°000'568°LZ aBesaay pue jejoigng
1102/L0/60 Z6L g6Y'y eey 06v¥  00°000'000'C 00°022'2¥0'C 00°000'000'Z 8002/50/90  AON3OV LNINJO13IA3A3Y 09310 NYS 8.521 148d0EL6L
0102/L0/60 .2t 260y eey 060  00°000°000'C 00°020'666't 000000002 8002/50/90  AON3OV IN3IWJOT3IAIA3Y 093iA NVS 64521 ¥38d0EL6L
6002/LERL £8) 260 0SS0 00°000'S68'€Z 00'000'568'€Z 00000'G68'€2 6002/82/10 INNW V3dd 22921 SOVYL220L
spuog jedioiunyy
z90't  8ve'll 90°€8S . $6°029 90°€8S L£°665 abesany pue |ejoiqng
€L0Z/SLSO PLY'L  00S'LL eey 00S'LL  16'SOV $6 LY 16’50V $66L/10/90  DOSSV IOVLHOW 1.LYN INFWNYINOD evi 0.120129¢
0L02/SL/E0 LST 000t eey 000'bL SL'ZLL 00'6L1 SbiLL ¥661/L0/90  OOSSY IOVLYOW 1LYN LNIWNYINOD 148 9NV69029¢
syoeg abBeBuop
b 4] ) SL'85k'lel'8e SL'85h LEl'6E sL'8sh'lel’6E 19'928'Z95 9y abesaay pue |ejoigng
b €120 0120 SL'8SL'LEL'6E SL'8S1'LEL'6E G.'8S1'LEL'6E HONAT TINY3IN 9ovel 99YZISAS
pung jax)sep Asuoy
b 015°} v1°205‘061'0v ¥1°205'051 0 ¥1°205°054 0¥ $2°910°600°0% abesany pue jejoygng
b 0LS'L OISt ¥1'205'0SL 0¥ ¥1'205'0G} ‘0% ¥1°205'0S1 0¥ pun juswisaau| Aouaby 8207 98 $98SAS
dIvi
aeq Aumepw sog sApooyy ajey anjep yoog anjep e anjeA Jed sieg aduejeg Janss) # JusuIsanu| disnd
Aunmew o) skeg WIA pajeys aseyaind abesany
6002 ‘o€ aunp
SjusuljsaAul] - sjie}aqg oljojiod
¢ abed Juswabeuey oljoj3i0d

01704.L¥0d d3700d ALID



Q202 179 193YWAS (ZNd ™~ 4d) Wd

61:01 - 6002/2Z/L0 318Q Uy

dV i N 61:01 6002/22/L0 'dVYNSGNN4 :pajepdn eeq
asvd oljojod
ZL02/6L/01L 902’ 022y  Zev 052G GT'L91'9.6'C 05'2v6'695'2 00°000'005'2 8002/G2/10 dio |eyded 39 314 BHEDTI6IE
Z10zZ/9L/04 €02 0E0y  ERY 0SS €¢'865'801L'E 00265'921'E 00000000 8002/62/L0 19 33T HYO0A M3IN 0zegi CrYMCS6Y9
Z10Z/0L/0L LBL'L  000F BBV GZV'S  89°00€'99}'S 00'662'622'S 00'000'000'S 8002/80/20 S13IMNYVYN TVEOTO YVIL LESTL 90V3IPPZL8
ZL0ZILLIB0 vLL'L 0S8'Y  €ev 0S9'¥  00°000'000°G 00090'610'G 00°000'000'S 8002/01/60 ONI 3417 VdIONINd L65T4 YrZdvsey.l
L102/G1/€0 229 Gl8¢ 2V G/8'¢  00'000'000°¢ 00'8.£'9€0°€ 00°000'000'¢ 8002/1 1/60 AV TNJHEILYD 209Z4 COWHCi6Y L
0102/#0/80 66€ 08p's 2V 06L'v  88'6LL'6.6C 00'828'G10'E 00°000'000°'€ 2002/02/4 L aNO8 NOLLYHO0dH0D TN 98¢} OAAABLO6BS
0102/04/S0 €iE 689C €V 9024 96'LEV'LE6'C o00zLi'ize'e 00'000°000°€ £002/52/60 NOILVHO4YOD IONVNIZ D8SH 8024 2OVIreZyoy
0402/82/v0 10€ Zil'e ey 0S8  86'ZPL'€66'C 00'v0L'vE0'e ’ 00°000°000'E 8002/90/50 NOILVHOJHOD LiIa3¥0 V1IOAOL 89621 09AJEEZE8
010Z/01/€0 2582 €68°C £V 0090 00°000'000'f 00°008'GL6' 00°000°'000't S00Z/0L/€0 NOILLYHOJHOD JONVYNIJ O8SH 85686 SNEXezvov
6002/51/60 9L ¥eZe TV 002y  $9'€L9'€00T 00'8¥L'040°C 00°000°000°C 8002/01/60 dd00 HLNOS 138 0921 64v0986.0
uodno9 - spuog ajeiodion
622 000'9 v'689'sZL Tr'689'stL Zr'689'S2L S5°2p6'9v0'} abesaay pue jejo)ang
1102/0€/90 622 000'9 0009 Z¥'689'GZL Zy'689'62L Zv'689'6TL - 9661/0€/90 0a2d €841 E€8LISAS
00Q9d - puog jeddiunpy
980k W 1£°159'0v8°0G 4 €9'8v¥'sPE’LS) 00'000°5¥8°0S} +1°880°€29°Lb1 abesaay pue |ejoiqng
$102/92/90 128'} 0SEE eev 0SE'E  00°000'000'S 00'0S2°'180'S 00°000'000'S 6002/92/90 jueg ueoT SLWOH |eJapad 69921 LSZNXEELE
¥I0ZZLSO 9LL')  0SOE  eey 0S0'€  00°000°000'S 00'069'626't 00°000°000'S 6002/21/50 jueg ueo SWoH |esspad SG9ZL PMILXEELE -
¥L02/2L/S0 9.2} 0SOE  eey 0S0't  00°000'000'S 00'069'626'Y 00°000'000'G 6002/24/50 jueg ueo swoy (elspagy ¥S92L PYMILXEELE
v102/8L/C0 €691 PSZE  EeY 0ST'€  69'€L0'666'V 00°000°000°'S 00°000'000'G 6002/84120 NSSV 39VOLYON TYNOILYN 034 L€9Ct EML649ELE
$10Z/84L1Z0 €69't  0GZ'E  eey 0SZ'€  00°000'S¥E'2 €1°€09'0pE' 00°000'G¥EZ 6002/81/20 jueg UeoT awol [esepal yeozh E6ASXEELE
€1L0Z/LL/90 Lv¥'l  00SZ  eey 00§  00°000'000°S 00'005'296'y 00°000'000'S 6002/11/90 jueg ueo BWoK [e1epad 65921 EEDLXEELE
€L02/22/10 LoE'L  0S0vy  eey 0SO'¥  00°000'000'S 00°0¥Y'860°G 00°000'000°S 8002/22/L0 jueg ueoT SWOH |eJapay 9152t SAANXEELE
ZLoziveey 2Le'l  08TT  Eev 0S2T  8LL20'G66'V 00°069'v00'G 00°000'000'S 6002/¥2/90 NSSV IDVOLYOW TVNOLLYN 334 89921 9EaH49ELE
ZLoeiverey T’ 00eT eey 00€C  00°000'000°S 00°0v¥'866'Y 00'000°'000'S 6002/¥2/90 jueg UeoT SWOH [eJepay 9921 €SNAXEELE
ZLOZ/LLZL 6SZ°L 000  EBey 0002  00°000°000'S 00°08.'LL6'Y 00°000'000'G 6002/41/90 dd00 3OVINONW NvO1 IWOH 034 19921 SPrexszie
TL0Z/60/0L 96L°L GlET  Eey G/EZ  00°000°000'S 00°052'900°S 00'000'000'S 6002/60/¥0 NSSV 3DOVOLHOW TYNOILYN 034 9vaci CIHHL9ELE
TL0Z/8L/SO 2S0'h  00S'L  eey 00§t 00°000'000'9 00'v2Z'910'9 00°000°'000'9 6002/81/50 dy¥00 3DOV.LIHOW NvO1 3WOH Q34 Ls9ct YXABXSZLE
ZL0Z/L2IP0 LE0'L  0E0T  eey 0802  00°000°000°S 00'54£'600'S 00°000'000'S 6002/421%0 juegq ipasd wied [esspay €59Z1 6aNOLEELE
ZL02/60/#0 €10'L  SLZT  eey 0STZ  82TL9'v00'S 00'G95'920°G 00°000'000'S 6002/121¥0 NSSY 39VO140W T¥YNOILYN a34 05921 EOMVBEELE
Z2L0Z/60/40 €L0'L  0STT  eey 0S2'Z  00°000°000'S 00'695°'920'G 00°000'000'S 6002/60/¥0 NSSV 39VOLH0W TYNOILYN Q34 514748 COMVEEELE
ZL02/60/b0 €10 02T  EeY 002Z 9S'SYv'666'C 00'689'640'C 00°000°000' 6002/60/¥0 jueg }pal) uuey [eispag 8yact 98S9leele
Z102/6L/€0 266 0052 eey 00S'C  00°000'000'S 00°005°2LE0'S 00°000'000'S 6002/61/€0 NSSV 39VOLYOW TYNOILYN a34 ovozh LXN\VS6ELE
Z102/¥2rO 896 leeT  eey 0EE'CT  1G'80L'666'Y 00'0S.'810'S 00°000'000'S 6002/S0/£0 NSSY 39VO1LHON TYNOILLYN a34 L8921 8D0H49ELE
2102/¥220 896 0SCC eey 0S2C  00°000°000'S 00'0S2'EP0'S 00°000'000'S 6002/20/E0 NSSV 3OVOLHOW TVNOILYN 034 Ge9ZL 030H49eLe
uodno9 - sanss| Aouaby jesopay
aleg RARpmen ot s,Apooly ajey anjep yoog anjeA 19)ieN anjeA Jed 8eg aouejeg Janssj # Juawiysaauy disnd
Aumew o) sheg WIA paeIs aseydingd abesany
. .
600¢ 0€ sunp
SIUBWISOAU| - sjiejaq oljojjiod
¢ obed

juawabeuep oljojuod
0I704180d d3700d AlLID



Q2021 v'9 1daywAS (ZNd ™ Jud) Wd

dv iN
asvd otjoyod

6101 - 6002/22/.0 ‘3leq uny
61:01 600¢/22/L0 :d¥YNSANNS :patepdn eleq

€69 zee ££°€8Y°082'80¢ 8£'6.0'6.6'80€ L£°2€6°18°L0¢ 82°920'02.'80¢ obeJany pue [ejo)
168 060'¢ ¥0'98v'810'S 00°0£8°28}°S 00°000°000°'S 05°108'810°S abesany pue |ejoygng
LL0Z/60/2L 168 060t eey 0SZ'€  ¥0'96v'810'S 00'0£8'L84'S 00°000°000'G 800Z/GL/2L Q331NVHVNO DIa4-¥NV8 SNOIOIY G121 68vv3165L
S3JON yueg
858 ozz'y 19°20v'2S6'ey 05°680°5€6°eY 00°000°00S €V 18°96.'156'GY abesany pue jejoiqng
€102/S020 GLE'L 0LSS 2V 0SY'S  ¥€'S95'066'F 00°'58+'998" 00°000'000°s 8002122120 aGNOE NOILYHOJE0D T ersel OPWA8LO6S
ZL02/6L/0L 902'V  Pe2eY  Zev 0SZ'S  S9ZPL'OEL'S 00'688'6E}L'S 00°000'000'S 8002/70/20 di09 eyded 39 €€521 8MEDZ969E
uodno9 - spuog ajesodion
ajeq >«_c:«m<‘ [+3:14 m.>voo§ ey anjeA yoog anjeA PIew 9N[eA Jed ajeq aouejeg Janss)| # jusunsaauj disnd
Aumen oy skeg WIA pajels aseyoaung abeiaAy
600¢ ‘o€ aunr

¢ obed

SjuswW}saAu| - sjiejaqg o1jojHod

juswabeuep oljojiod

0I704.1¥0d d3700d AlID



Qz0Z'+v'9 1dayWAS (ZWd ™ 3dd) Wd 64:0} - 6002/2/L0 *91BQ UnY
dViIN ' 61:01 6002/22/L0 :d¥YNSANNS :paiepdn ejeqg
asvd o1oniod :

8Z°TSO‘TIZ‘CIE TE3IOL
[9°ZECY/HGFT  3IS9I93UT PINIIDY
GT°L06°LT9‘T yse) :

€89 2T I¥'SL0°LYE'80E 9¥°119'510'60E LE'62B'E18°20¢8 8L°9.0'02L'80¢ SSJUBWSAAU] PUE YSED [Bj0)
80'265'09 8026599 : [eloiqns

0 80'265'99 80'285'99 8SBYIN JB }S8JBJU| PENIOSY 000 aduejeq aBesony

Aumen goe s/Apooy eley  anjep yoog anjep JeqJel . 8njep Jeg eeq souejeg Jonss) PEE—— 1Sho

o) sAeg WiA pajels aseyaing eBelony

[
6002 0€ sunp
yse - sjiejaqg oljojuod

§ obed juswabeueyy ojjopod

OI704180d d3700d AlLID



[1s0'LLIZ'ELE an[eA oljojHod |
%0000}
aoueldwoo uj|  ssueldwod uj poazijesae|j0d pazielale||0D| ooue|dwod U] %001 %¥80 yseo
aoueldwoo uj|  8oueydwos y BEB/VVY eBY/YYY| 8ouendwod up %001 %000 unoos|g Aouaby jelapay
aoueldwos up  8oueldwod uj EEY/VVY eBY/VVYVY| @ouendwod u; 9001 %99°'L S3JON Mueg
aoueldwod uj  8dueldwod uj Jopsqloy vv| 8ouendwod u] 9%0¢ %0l v} spuog 8sjesodio)
aouedwod uj|  8duendwod uj J|peq loy BBY/VYVYV|  @oue|dwoo uj %001 %LZ6 spuog |edjoiunpyy
aouendwod uj|  8duendwod u) EEB/YVY eey/vvy| eouejndwoou; %001 %000 sanunoas Aunseal)
aoue)dwod uj aoueldwod uj BEEB/VYVYY Eey/vYVYY| 8oueydwod up %00} %968 sanss| Aouaby |elepay
aoueldwod u) aoueydwod uf paziesae|0) pazieisie|o)| @ouendwod up %0 %810 sa) aiqenobeN
aouendwod uj|  8dueldwod uj Eee/vvyY eey/vvy| @ouendwooul %0z %000 pa)oeg abebuop/sSOND Aousby
aoueljdwod u)|  soueydwod uj »neqioy eey/vvv| 8ouendwodu] %001 %9521 pun4 1axie Asuopy
aoueldwod u)|  doueydwod uj B/u e/u| aoueldwod u] %001} %8821 41V
aoueldwoo uj|  aoueldwo? uj [eJ91B|10D %201 [eJd1ell0D %20l | @ouendwoo up %001 %00°0 sjuswaalby aseyoinday
AUNjen 9oueNduiod 9p0) A0S 1ad AEend JoUeduiod  Sjwijopo) €10} i0 %
oljopI0d Ayienpd ¥paid Hpaip oljojuod JAOD SJEIS  Oljojod
oljojuod
Aunjep Ajienp ypa1d UONEOYISISAIQ

130434 IDNVIIdINOD

. 60/0€/9 30 SY
OI[0}H0d JUdW}SaAU] paj00g




%00°001 82Z'160°LIZELE SjuswsSaAu| jejo

%89°1S €6°L16'vS8°L91 SLNIWLSIANI OI704L80d d3H1O
%2E 8y GE'ecl‘9Ge LS| sejouaby pad jejol |
%EL'S 00'¥52'990'91 8044
%€S°0¢ N\..vhm.wrw.vw VINN4
%EL 0L 0S° _‘mh.oow.mn OWTHA4
%¢€6°L1 €1°€65°9.L€°LE g97H4d
Iejol 3o % onjeA jaxiey

600C 0¢ sunr

- 0I70413¥0d 100d 3H1 40
%S ¥IAAO0 ONILNISTUdIY SHIANSSI NI SINTWLSTANI




0000, 0000t 0000l 0000L 000OL 0000} 0000L 0000L 0000L 0000} GS'Z6 0000 0000L 0000L 0000} [E}OL

000 000 000 000 000 000 000 000 000 000 000 000 000 000 000 spun4 [enjnpy
000 000 000 000 000 000 000 000 000 000 6L0 9G4 000 000 000 Sal)Ndas payoeg Jessy
000 000 000 000 000 000 000 L€O 2ZLO 000 800 000 000 000 000 (Buizipowy) osiq - Jeded [eaLIBWWOD
80 0L} €60 GL'L 150 WO 890 €0 00F 80Z /90 8L 90V 622 2l yseo
88zl 90pl 60VL GSYL 66€L €20 €0 9€S  LZhL 629L S¥6  9L6L 620 26 1878 A
000 000 000 000 000 000 000 80 60L BE0 5L 000 000 000 00O Junoosiq Aousby |eispad
958y  96'LY €W STYS ©YL9S  9L0L S9¥. S9P. 6589 08Lv 8V.LS 098 6LSY L0ty 6SHC uodnog - sanssj Aousby |esepa
000 000 . 000 000 000 000 +00 600 6L0 S50 991 €00 060, OEZL LL6) paxoeg abeBuon/SOND Aousby
99’k €9 €8 000 000 000 000 000 00O 000 000 00O 000 000 000 SajoN Mueg
000 000 000 000 000 oYy G9Z 69 8L L8 000 000 269 868  LEEL salunoag Ainseal]
oLyl 2Ll 8y'/L z98L 66Vl 8SS 295  9¥9 G669 89Vl 8ZEL 992C SLS 9LL 1§ uodnog - spuog sjeiodio)
810 020 020 020 020 020 /20 920 [ZO L8O 20 €EL 000 €¥0 000 yisodaq o ajeaIuaD
1iZ6  LEOL 8.V v¥S 9LL 6¥0 090 890 6.0 00V OEL GZE€ ZBE 6St  90€ spuog [ediolunpy
952k evEl GL2zZ 6LS MwZL 000 000 000 000 000 000 000 000 000 000 19x.1e|\ Asuop
000 000 000 000 000  /8/L 9ZGL €68 66% €28 880l 680 L6GZ HEOL £6GZ sjuswaalby aseyoinday
600 600 600 600 800C [00Z 900Z GOOZ +00Z €002 <20OZ LOOZ 000Z 666l 866 adA | Juawijsany|

JOupy JoPple NDPUZ JDISL  sunp aunp aunp sunf  aunp  8unf  eunp  8unp  8unp sunp  aunp
<4——— [BJO] JeSA |eOSl{ —»

% Ul

(senien 1o Ag)

ouo)siH - adA ] Ag sjuawsaAu] jo uonnguisig

Juawabeuepy oljojuod

0I704.140d d3700d ALID



Pooled Portfolio - Total Return Performance

ot R R e R

ML 1-3 Index

Pooled
Corp/Gov Portfolio
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
2.717 2.931
2004 1st quarter 1.120 0.910
2nd quarter o (0.5730)
3rd quarter 1.130 1.380
4th quarter 0.096 0.370
1.226 2.090
2005 1st quarter DREERY R
2nd quarter 1.230 1.380
3rd quarter 0.128 0.238
4th quarter 0.666 0.670
1.746 2.073
2006 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
2007 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
2008 1st quarter 2.656 1.360
2nd quarter R 0.193
3rd quarter 0.183 0.331
4th quarter 2.358 1.590
4.649 3.474
2009 1st quarter 0.393 0.365
2nd quarter 1.5680 1.563
Current Fiscal YTD
Pooled Portfolio effective yield 2.220% 3.23%
State Treasurer's LAIF yield 1.510% 2.180
2 Year US Treasury yield 1.160%




II. Capital Endowment Portfolio



CITY OF PASADENA

Capital Endowment Portfolio

Vicken Erganian
City Treasurer

JUNE 2009

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

"

t. Further information on

Council on November 24, 2008. The holdings in the investment pool are in compliance with the current in t policy stat
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 6/30/09

TYPE MARKET VALUE PERCENT Corp Bond
33.06%
Money Market Fund 3,083,673 40.32%
Fed Agency
Federal Agency Issues 2,035,626 26.62% 26.62%
Corporate Bond 2,528,420 33.06%
TOTALS: 7,647,719 100.00% MME
40.32%
Accrued Interest Receivable 33,329
GRAND TOTAL: 7,681,049

PORTFOLIO LIQUIDITY AS OF 6/30/09

Percent of
Aging Interval Par Value Portfolio
0-30 Days 3,083,673 40.66%
31 days- 1 Year 2,500,000 32.97%
1-2Years 1,000,000 13.19%
2 -3 Years 1,000,000 13.19%
3-4Years - 0.00%
4 -5 Years - 0.00%
Over 5 Years - 0.00%
TOTAL: 7,583,673 100.00%
PORTFOLIO STATISTICS
Jun-09 May-09 _ Apr-09 Mar-09 Feb-09 Jan-09
Month-End Mkt Value 7,681,049 7,673,264 7,570,462 7,555,266 8,362,084 8,325,344
Modified Duration 0.71 0.76 0.80 1.83 1.72 1.79
Weighted Average Maturity 0.73 0.78 0.83 1.98 1.85 1.92
Yield to Maturity 1.973% 1.985% 1.986% 3.035% 2.817% 2.947%
Interest Earned 12,489 12,512 18,427 19,264 19,992 20,203
Fiscal Year To Date Interest Earned 227,520 215,031 202,519 184,093 164,828 144,836
Fair Value Change Gain/(Loss) (4,594) 89,973 (2,754) (40,172) 9,618 (14,272)
Fiscal Year To Date change in fair value 119,931 124 525 34,553 37,307 77,478 67,860
Total Fiscal YTD eamings 347,451 339,556 237,072 221,399 242,306 212,696
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