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|. Pooled Investment Portfolio



CITY OF PASADENA

Treasurer's Pooled Investment Portfolio

JUNE 2010

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 6/30/10

TYPE MARKET VALUE PERCENT
Money Market Fund 60,311,804 20.30% Fed sy
Money Market FDIC Insured 5,249,814 1.77% wf-s':f:
Municipal Bonds 17,254,004 5.81% iy ,
Corporate Bonds 36,136,316 12.16% '
Mortgage Backed Securities/GNMAs 340 0.00% ‘
Federal Agencies ‘ 122,760,681 41.32% i il
LAIF 49,134,811 16.54% iy MMFFDIC 2030%
Cash in Bank 6,240,930 2.10%
TOTALS: 297,088,700 100.00%
Accrued Interest Receivable : . 1,034,356
GRAND TOTAL: 298,123,057
PORTFOLIO LIQUIDITY AS OF 6/30/10
Percent of
Aging Interval Par Value Portfolio
0-30 Days 114,696,430 41.65%
31 days - 1 Year 15,373,417 5.58%
1-2Years 21,620,005 7.85%
2 -3 Years 47,808,006 17.36%
3-4 Years 43,500,007 15.80%
4 -5 Years 31,180,008 11.32%
Over § Years 1,187,116 0.43%
TOTAL: 275,364,989 100.00%
PORTFOLIO STATISTICS
Jun-10 May-10 Apr-10 Mar-10 Feb-10 Jan-10
Month-End Mkt Value 298,123,057 320,187,491 302,462,144 291,815,303 299,961,429 313,162,570
Modified Duration 1.30 1.67 1.77 1.85 1.49 1.71
Weighted Average Maturity 1.7 1.82 1.93 2.25 1.63 2.01
Yield to Maturity ' 1.667% 1.617% 1.681% 1.935% 1.560% 1.872%
Interest Eamed 401,595 412,822 431,852 423,935 424,481 509,316
Fiscal Year To Date Intergst Earned 5,889,021 5,487,426 5,074,604 4,642,752 4,218,816 3,794,336
Fair Value Change Gain/(Loss) 195,733 (82,719) 401,061 (543,499) 92,505 165,699
Fiscal Year To Date change in fair value 1,465,982 1,270,250 1,352,969 951,908 1,495,407 1,402,902
Total Fiscal YTD earnings 7,355,004 6,757,676 6,427,573 5,594,659 5,714,223 5,197,237
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Pooled Portfolio - Total Return Performance

Pooled

ML 1-3 Index

Corpi/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-

2717 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

1.746 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 4,474

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

6.706 5.736

2008 1st quarter 2.656 1.360
2nd quarter (0.548) - 0193

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 1.580 1.563

3rd quarter 1.441 1.020

4th quarter 0.370 0.450

3.784 3.398

2010 " 1st quarter 0.306 0.360
2nd quarter 1.000 0.856
Effective Yield Fiscal YTD Current
Pooled Portfolio effective yield 2.35% 1.49%
State Treasurer's LAIF yield 0.65% 0.51%
2 Year Average US Treasury yield 0.91% 0.48%




II. Capital Endowment Portfolio



CITY OF PASADENA )
Capital Endowment Portfolio

Vicken Erganian
City Treasurer
JUNE 2010

PORTFOLIO COMPLIANCE

The Treasurer's investment portfolio is in compliance with the California Govemment 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.

TYPE
Money Market Fund

Federal Agency Issues

TOTALS:

Accrued Interest Receivable

GRAND TOTAL:

PORTFOLIO STRUCTURE AS OF 6/30/10

MARKET VALUE PERCENT
3,516,116 53.86%
3,011,875 46.14%
6,527,991 100.00% Fod Agency
46.14%
13,848
6,541,839

PORTFOLIO LIQUIDITY AS OF 6/30/10

Percent of
Aging Interval Par Value Portfolio
0-30 Days 3,516,116 53.96%
31 days - 1 Year 1,000,000 15.35%
1-2 Years 2,000,000 30.69%
2 -3 Years - 0.00% -
3-4Years - 0.00%
4 -5 Years - 0.00%
Over 5 Years - 0.00%
TOTAL: 6,516,116 100.00%
PORTFOLIO STATISTICS
Jun-10 May-10 Apr-10 Mar-10 Feb-10 Jan-10
Month-End Mkt Value 6,541,839 7,439,077 7,436,385 7,431,706 7,433,195 7,434,046
Modified Duration 0.41 0.39 0.43 0.46 0.49 0.61
Weighted Average Maturity 0.42 0.40 0.44 0.47 0.50 0.62
Yield to Maturity 0.973% 0.867% 0.843% 0.845% 0.840% 1.774%
Interest Eamed 5,289 5,372 5,201 5,181 6,379 10,906
Fiscal Year To Date Interest Eamed 105,869 100,581 95,209 90,008 84,827 78,448
Fair Value Change Gain/(Loss) (2,500) (2,813) (625) (6,875) (7,208) 1,663
Fiscal Year To Date change in fair value (44,671) (42,171) (39,359) (38,734) (31,859) (24,651)
Total Fiscal YTD earnings 61,198 58,410 55,850 51,274 52,969 53,797
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