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CITY OF PASADENA
Power Reserve Portfolio

Vicken Erganian
City Treasurer

JUNE 2010

PORTFOLIO COMPLIANCE

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

TYPE

Money Market Fund
Federal Agencies
L.ALF.

Corporate Bonds

TOTALS:

Accrued Interest Receivable

GRAND TOTAL:

PORTFOLIO STRUCTURE AS OF 6/30/10

MARKET VALUE PERCENT
14,030,311 22.34%
41,029,505 65.32%

6,195,013 9.86%

1,561,494 2.49%

62,816,322 100.00%
220,714
63,037,036

PORTFOLIO LIQUIDITY AS OF 6/30/10

Percent of

Aging Interval Par Value Portfolio

0 - 30 days 20,225,323 32.35%

31 days - 1 Year - 0.00%

1-2 Years 4,500,000 7.20%

2-3 Years 11,300,000 18.07%

3-4 Years 18,000,000 28.79%

4 -5 Years 8,500,000 13.59%

Over 5 Years - 0.00%

TOTAL: 62,525,323 100.00%

PORTFOLIO STATISTICS

Jun-10 May-10 Apr-10 Mar-10 Feb-10 Jan-10
Month-End Mkt Value 63,037,036 62,931,446 62,746,492 62,537,170 62,638,877 62,489,453
Modified Duration 2,08 233 2.32 2.39 1.87 2.82
Weighted Average Maturity 2.19 2.59 249 2,99 2.18 3.00
Yield to Maturity 1.645% 1.926% 1.841% 2.175% 1.790% 2.403%
Interest Eamed 86,446 91,216 98,803 88,990 100,886 113,373
Fiscal Year To Date Interest Earned 1,383,596 1,297,149 1,205,933 1,107,130 1;018,140 917,254
Falr Value Change Gain/(Loss) 18,429 93,161 111,388 (191,482) 47,984 180,385
Fiscal Year To Date change in fair value 758,384 739,955 646,794 535,406 726,888 678,905
Total Fiscal YTD earnings 2,141,979 2,037,105 1,852,727 1,642,536 1,745,029 1,596,159
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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
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
4.184 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
7.656 6.960
2008 1st quarter ' 3.080 1.600
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
2nd quarter 1.580 1.106
3rd quarter 1.441 1.740
4th quarter 0.370 0.380
3.784 3.714
2010 1st quarter 0.306 0.560
2nd quarter 1.000 0.856
Effective Yield Fiscal YTD Current
Power Reserve effective yield 2.92% 2.10%
State Treasurer's LAIF yield . 0.65% 0.51%
12 Year Average Treasury yield 0.91% 0.48%

** 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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