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1. Pooled Investment Portfolio




" CITY OF PASADENA
Treasurer's Pooled Investment Portfolio

Vicken Erganian
City Treasurer

MARCH 2011

PORTFOLIO COMPLIANCE

The Treasurer's investment portfolio is in comp!iance with the California Government Code Section 53601 and the City's Investment Policy approved by

the City Council on September 27, 2010. 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 3/31/11

TYPE MARKET VALUE PERCENT
Money Market Fund 26,149,158 9.11% Fed Agency
Money Market FDIC Insured 5,245,000 1.83% 45.39%
MB/GNMA
Municipal Bonds 25,626,463 8.93% 0.00% Repos
Corporate Bonds 35,307,588 12.30% 349%
Mortgage Backed Securities/tGNMAs 229 0.00% 5o
Federal Agencies 130,329,531 45.39% Cop Bond
Repurchase Agreements 10,031,660 3.49% Muni LAIF
LAIF 49,323,064 17.18% 3% \amr-roIC MMF canipae
Cash in Bank 5,116,747 1.78% e o e
TOTALS: 287,129,440 100.00%
Accrued Interest Receivable 889,831
GRAND TOTAL: 288,019,271
PORTFOLIO LIQUIDITY AS OF 3/31/11
Percent of
Aging Interval Par Value Portfolio
0-30 Days 90,748,883 3217%
31 days - 1 Year 20,373,417 7.22%
1-2 Years 9,308,005 3.30%
2 -3 Years 72,500,005 25.70%
3-4 Years 29,999,962 10.63%
4 -5 Years 59,170,007 20.97%
Over 5 Years 227 0.00%
TOTAL: 282,100,505 100.00%
PORTFOLIO STATISTICS
Mar-11 Feb-11 Jan-11 Dec-10 Nov-10 Oct-10 Sep-10
Month-End Mkt Value 288,019,271 282,985,901 298,154,354 286,117,797 291,332,587 292,224,589 296,171,595
Modified Duration 1.98 2.13 1.61 1.56 1.95 1.82 1.52
Weighted Average Maturity 2.09 2.24 1.90 2.06 2.03 1.89 1.90
Current Book Yield to Maturity 1.318% 1.373% 1.224% 1.376% 1.332% 1.268% 1.361%
Effective yield - Year to Date 1.740% 1.820% 1.710% 1.790% 1.890% 2.040% 1.820%
Interest Earned 365,000 342,734 372,436 379,647 346,465 343,082 358,824
Fiscal Year To Date Interest Earned 3,277,868 2,912,868 2,570,134 2,197,698 1,818,051 1,471,586 1,128,503
Fair Value Change Gain/(Loss) 72,246 (607,130) (68,096) (814,121) (692,861) (44,991) 158,665
Fiscal Year To Date change in fair value (1,363,558) (1,435,804) (828,674) (760,578) 53,543 746,404 791,396
Total Fiscal YTD earnings 1,914,310 1,477,065 1,741,460 1,437,120 1,871,594 2,217,990 1,819,899
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Il. Capital Endowment Portfolio




CITY OF PASADENA
Capital Endowment Portfolio

MARCH 2011

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 September 27, 2010. 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

TOTALS:

Accrued interest Receivable

GRAND TOTAL:

PORTFOLIO STRUCTURE AS OF 3/31/11

MMF
54.62%

MARKET VALUE PERCENT
3,563,184 54.62%
2,952,378 45.38%
6,505,563 100.00% Fed Agency
45.38%
16,420
6,521,983

PORTFOLIO LIQUIDITY AS OF 3/31/11

Percent of
Aging Interval Par Value Portfolio
0-30 Days 3,553,184 54.22%
31 days - 1 Year - 0.00%
1-2 Yearé - 0.00%
2-3 Years 1,000,000 15.26%
3 -4 Years - 0.00%
4 -5 Years 2,000,000 30.52%
Over 5 Years - 0.00%
TOTAL: 6,553,184 100.00%
PORTFOLIO STATISTICS
Mar-11 Feb-11 Jan-11 Dec-10 Nov-10 Oct-10
Month-End Mkt Value 6,521,983 6,518,857 6,518,409 6,513,894 6,540,136 6,549,425
Modified Duration 1.73 1.77 1.81 1.39 0.71 0.00
Weighted Average Maturity 1.84 1.88 1.92 1.49 0.75 0.00
Current Book Yield to Maturity 0.906% 0.901% 0.683% 0.696% 0.163% 0.223%
Effective Yield - Year to Date 0.770% 0.760% 0.730% 0.740% 0.770% 0.880%
Interest Earned 4,904 4,897 4,492 3,043 2,267 3,604
Fiscal Year To Date Interest Earned 38,266‘ 33,361 28,464 23,972 20,928 18,661
Fair Value Change Gain/(Loss) (1,799) (4,286) 134 (29,074) (11,313) (2,188)
Fiscal Year To Date change in fair value (58,212) (56,413) (52,127) (52,261) (23,188) (11,875)
Total Fiscal YTD earnings (19,946) (23,052) (23,663) (28,289) (2,259) 6,786
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I1l. Power Reserve Portfolio




CITY OF PASADENA
Power Reserve Portfolio

Vicken Erganian
City Treasurer

MARCH 2011

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 27, 2010. 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 3/31/11 |

TYPE MARKET VALUE PERCENT
Money Market Fund 5,095,795 8.13%
Federal Agencies 45,357,224 72.32%
L.ALF. 6,218,750 9.92% MMP
Corporate Bonds 6,043,390 9.64% 8.13%
Corp Bond
TOTALS: 62,715,159 100.00%
9.92%
Accrued Interest Receivable 257,297
GRAND TOTAL: 62,972,456

PORTFOLIO LIQUIDITY AS OF 3/31/11

Percent of
Aging Interval Par Value Portfolio
0 - 30 days 11,314,545 17.88%
31days - 1 Year - 0.00%
1-2Years 1,000,000 1.58%
2 -3 Years 7,000,000 11.06%
3 -4 Years 5,000,000 7.90%
4 -5 Years 38,950,000 61.57%
Over 5 Years - 0.00%
TOTAL: 63,264,545 100.00%
PORTFOLIO STATISTICS
Mar -11 Feb -11 Jan -11 Dec-10 Nov-10 Oct-10
Month-End Mkt Value 62,972,456 62,867,173 62,899,493 62,840,985 - 63,183,644 63,288,655
Modified Duration 3.19 2.98 - 3.34 3.16 3.05 3.08
Weighted Average Maturity 3.38 3.39 3.52 3.78 3.23 3.27
Current Book Yield to Maturity 1.540% 1.539% 1.623% 1.875% 1.488% 1.776%
Effective Yield - Year to Date 1.680% 1.690% 1.670% 1.680% 1.700% 1.730%
Interest Eamed 85,669 87,065 85,785 88,219 88,177 77,835
Fiscal Year To Date Interest Earned 795,892 710,223 623,158 537,373 449,154 360,977
Fair Value Change Gain/(Loss) 17,887 (119,237) (27,278) (430,147) (190,526) (65,319)
Fiscal Year To Date change in fair value (842,788) (860,675) (741,438) (714,161) (284,013) (93,488)
Total Fiscal YTD earnings (46,897) (150,453) (118,281) (176,787) 165,140 267,489
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V. Miscellaneous Portfolios
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V. Investments Held by Trustees
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