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I. Pooled Investment Portfolio



CITY OF PASADENA

Treasurer's Pooled Investment Portfolio

Vicken Erganian
City Treasurer

DECEMBER 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

Council on September 14, 2009. 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 12/31/09

TYPE MARKET VALUE PERCENT
Money Market Fund 10,983,364 3.63% Fed ey
Municipal Bonds 17,812,824 5.88%
Certificate of Deposit 560,000 0.18%
Corporate Bonds 29,234,339 9.65%
Mortgage Backed Securities) GNMAs 411 0.00%
MB/GNMA
Federal Agencies 193,388,416 63.87% copBond - et
LAIF 49,000,000 16.18% 9.65% oen 5% 3em Cash in Bank
Cash in Bank 1,814,811 0.60%
TOTALS: 302,794,165 100.00%
Accrued Interest Receivable ' 1,530,958
GRAND TOTAL: 304,325,123 4
PORTFOLIO LIQUIDITY AS OF 12/31/09
Percent of
Aging Interval Par Value Portfolio
0-30 Days 59,983,365 20.05%
31 days - 1 Year 19,455,006 6.50%
1-2Years 43,225,696 14.45%
2-3Years 106,308,008 35.54%
3 -4 Years 20,000,010 6.69%
4-5 Years 48,999,260 16.38%
Over 5 Years 1,187,175 0.40%
TOTAL: 299,158,519 100.00%
PORTFOLIO STATISTICS
Dec-09 Nov-09 Oct-09 Sep-09 Aug-09 Jul-09
Month-End Mkt Value 304,325,123 ) 313,290,969 319,054,514 307,756,091 300,748,769 302,039,324 _
Modified Duration 2.00 1.79 1.94 1.89 2.08 1.95
Weighted Average Maturity 221 2.05 211 2.16 222 2.16
Yield to Maturity 2.011% 1.970% 1.971% 2.094% 2.327% 2.391%
Interest Eamed 512,318 539,415 537,264 558,565 566,681 §70,777
Fiscal Year To Date Interest Earned 3,285,020 2,772,702 2,233,287 1,696,023 1,137,458 570,777
Fair Value Change Gain/(Loss) (1,007,082) 473,441 353,421 474,739 687,757 249,927
Fiscal Year To Date change in fair value 1,237,203 2,244,285 1,765,844 1,412,424 937,684 249,927
Total Fiscal YTD eamings : 4,522,223 5,016,986 3,999,131 3,108,446 2,075,142 820,704
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P P lio - Total P

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 (1.120) (0.570)

3rd quarter 1.130 1.380

4th quarter 0.096 0.370

: 1.226 2.090
2005 1st quarter (0.278) (0.215)

2nd quarter 1.230 1.380

3rd quarter - 0.128 0.238

4th quarter - 0.666 0.670

1.748 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 (0.548) 0.193

3rd quarter 0.183 0.331

4th quarter 2.358 1.590

4.649 3474

2009 1st quarter 0.393 0.365
2nd quarter _ 1.580 1.563

3rd quarter 1.441 1.020

4th quarter 0.370 0.450
Effective Yield Quarter Current
Pooled Portfolio effective yield 2.75% 2.73%
State Treasurer's LAIF yield . 0.60% 0.56%
2 Year US Treasury yield 0.86% 0.90%
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CITY OF PASADENA

Capital Endowment Portfolio
& Vicken Erganian
BB City Treasurer
DECEMBER 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

Conuncil on September 14, 2009. 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 cach investment, is available by calling the Treasurer's office at (626)744-4422. k

PORTFOLIO STRUCTURE AS OF 12/31/09

TYPE MARKET VALUE PERCENT Corp Bond
Money Market Fund 2,157,764 28.04%
Federal Agency Issues 3,017,813 39.22%
Corporate Bond 2,519,920 32.75% By
TOTALS: 7,695,497 100.00% Fod Agency
39.22%
Accrued Interest Reccivable 26,084
GRAND TOTAL: 7,721,581
PORTFOLIO LIQUIDITY AS OF 12/31/09
Percent of
Aging Interval Par Value Portfolio
0-30 Days 2,157,764 28.18%
31days- 1 Year 3,500,000 45.711%
1-2Years 2,000,000 26.12%
2-3 Years - 0.00%
3-4Years - 0.00%
4-5Years - 0.00%
Over S Years - 0.00%
TOTAL: 1,657,764 100.00%
PORTFOLIO STATISTICS
Dec-09 Nov-09 Oct-09 Sep-09 Aug-09 Jul-09
Month-End Mkt Value 7,721,581 7,731,042 7,718,182 7,709,446 7,701,632 7,689,558
Modified Duration 0.64 0.71 0.76 0.83 0.37 ' 0.66
Weighted Average Maturity 0.65 0.72 0.77 0.84 037 0.68
Yield to Matarity L711% 1.722% 1.722% 1.749% 1.479% 2.022%
Interest Eamed 10,994 10,985 11,094 10,598 11,428 12,443
Fiscal Year To Date Interest Eamed 67,542 56,548 45,563 34,469 23,871 12,443
Fair Value Change Gain/(Loss) (20420) 2,018 (2,208) (1,730) (105) (3,868)
Fiscal Year To Date change in fair value (26,314) (5,894) (7.911) (5.703) (3973) (3,868)
Total Fiscal YTD camnings 41228 50,654 37,652 28,766 19,898 8,575
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III. Power Reserve Portfolio



CITY OF PASADENA

Power Reserve Portfolio
Vicken Erganian
. City Treasurer
DECEMBER 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
Council on September 14, 2009. The holdings in the investment pool are in eomplianée with the current investment policy statement. Purther information on
compliance issnes 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 12/31/09

note: The June 2009 monthly was overstated by $33,643.31 which is the L.A.LF. Interest received on 7/15/2009

TYPE MARKET VALUE PERCENT
Money Market Fund 234,736 0.38%
Pederal Agencics 60,418,212 97.61%
LALF. 191,509 0.31%
Corporate Bonds 1,055,696 1.711%
_ TOTALS: 61,900,153 100.00% o LATF
Acorucd Interost Reocivable 293,301 i S
GRAND TOTAL: 2,193,454
PORTFOLIO LIQUIDITY AS OF 12/31/09
Percent of
Aging Interval Par Value Portfolio
0 - 30 days 426,245 0.69%
31days-1Year - 0.00%
1-2Years 8,000,000 12.93%
2-3Years 29,200,000 47.21%
3-4Years 4,000,000 6.47%
4-5Yecars 20,230,000 32.70%
Over 5 Years - 0.00%
TOTAL: 61,856,245 100.00%
PORTFOLIO STATISTICS
Dec-09 Nov-09 Oct-09 Sep-09 Aug-09 Jul-09
Month-End Mkt Value 62,193,454 62,458,355 64,601,363 61,956,665 61,597,308 61,128,899
Modified Duration 2.90 2.64 2.08 2.19 3.37 331
Weighted Average Maturity 3.08 2.96 2.20 3.85 3.72 417
Yield to Matarity 2.330% 2.235% 1.749% 2.921% 2.994% 3.420%
" Interest Bamed 108,934 104,676 . 132,281 146,269 153,388 158,333
Fiscal Year To Date Interest Eamed 803,881 694,.947 590,271 457,990 311,721 158,333
Fair Valuo Change Gain/(Loss) (372,697) 152,501 111,623 143,486 384,633 78,973
Fiscal Year To Date change in feair value 498,519 871,217 718,715 607,092 463,606 78973
Total Fiscal YTD camings 1,302,400 1,566,163 1,308,986 1,065,082 775,326 237,306
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Power Reserve Portfolio - Total Return performance

ML 1-3 Index Power
: Co v 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
4.214 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 2615
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. 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
‘ 4610 3.683
' 2009 1st quarter ** 0.393 0.488
2nd quarter 1.580 1.108
3rd quarter . 1.441 1.740
4th quarter 0.370 0.380
Effective Yield Quarter Current
Power Reserve effective yield 3.96% 3.93%
State Treasurer's LAIF yield 0.60% - 0.56%
2 Year Treasury yield . 0.86% 0.90%

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