II1. Power Reserve Portfolio



CITY OF PASADENA

Power Reserve 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
LALF. 5,191,509 8.59% Fed pamey
Money Market Fund 121,945 0.20%
Federal Agencies 46,086,867 76.28%
Corporate Bonds 9,019,260 14.93%
MMF
0.20%
L.ALF.
TOTALS: 60,419,581 100.00% 8.59% Corp Bond
Accrued Interest Receivable 509,922 14.93%
GRAND TOTAL: 60,929,504
PORTFOLIO LIQUIDITY AS OF 6/30/09
Percent of
Aging Interval Par Value Portfolio
0 - 30 days 5,313,454 8.78%
31days- 1 Year 2,000,000 3.31%
1-2Years - 0.00%
2-3Years 18,000,000 29.76%
3-4Years 3,000,000 4.96%
4-5Years 15,300,000 25.30%
Over 5 Years 16,870,000 27.89%
TOTAL: 60,483,454 100.00%
PORTFOLIO STATISTICS
Jun-09 May-09 Apr-09 Mar-09 Feb-09 Jan-09
Month-End Mkt Value 60,929,504 60,746,535 60,721,861 60,233,594 59,372,634 72,865,378
Modified Duration 331 3.16 2.84 2.18 4.44 4.03
Weighted Average Maturity 3.86 3.52 3.44 5.37 5.76 5.13
Yield to Maturity 3.126% 3.014% 2.946% 3.617% 3.498% 3.600%
Interest Earned 153,851 145,181 146,380 176,744 203,354 260,931
Fiscal Year To Date Interest Eamed 3,376,265 3,222,414 3,077,233 2,930,854 2,754,109 2,550,755
Fair Valuc Change Gain/(Loss) (3,934) (117,608) 345911 702,366 (652,450) (236,192)
Fiscal Year To Date change in fair value 189,310 193,243 310,852 (35,060) (737,426) (84,976)
Total Fiscal YTD earnings 3,565,574 3,415,657 3,388,085 2,895,794 2,016,683 2,465,779
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Power Reserve Portfolic - Total Return performance
ML 1-3 Index Power
CorpiGov Reserve
2003 1st quarter 1.570 1.250
2nd quarter 2.590 1.260
3rd quarter 0.110 0.560
4th quarter N 0.870
3.940
2004 1st quarter 2.580 1.680
2nd quarter SR {1230
3rd quarter 2.650 2.340
4th quarter - - 0.248 0.660
2.748 3.430
2005 1st quarter RONACY! {3.1728)
2nd quarter 2.380 2.250
3rd quarter SR (CaRvicy)]
4th quarter 0.438 0.510
0.981 2.615
2006 1st quarter ORCREY 0.250
2nd quarter 0.297 0.450
3rd quarter 3.172 2.756
4th quarter ' 1.020 1.085
4.184 4.541
2007 1st quarter 1.757 1.726
2nd quarter ST 0.441
3rd quarter 3.047 2.833
4th quarter 2.940 1.960
Year to date 7656 . 6.960
2008 1st quarter 3.080 1.500
2nd quarter ARCINY 0.493
3rd quarter 0.580
4th quarter 3.960 1.110
4610 3.683
2009 1st quarter ** 0.393 0.488
2nd quarter 1.580 1.106
Current yields current  Fiscal YTD|
Power Reserve effective yield 3.126% 3.130
State Treasurer's LAIF yield 1.510% 2.180
2 Year Treasury yield 1.160%

** Index has been changed to ML 1-3 Corp/Govt beginning 1st quarter of 2009



IV. Miscellaneous Portfolios
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V. Investments Held by Trustees
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