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CITY OF PASADENA
Power Reserve Portfolio

City Treasurer

DECEMBER 2010

Vicken Erganian

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 12/31/10

TYPE MARKET VALUE
Money Market Fund 67,852
Federal Agencies 50,228,979
L.ALF. 6,211,615
Corporate Bonds 6,052,005
TOTALS: 62,560,450

Accrued Interest Receivable 280,535
GRAND TOTAL: 62,840,985

PERCENT
0.11%
80.29%
9.93%
9.67%

100.00%

Fed Agency
80.29%

MMF
0.11%

Corp Bond

9.67%
LAIF

9.93%

PORTFOLIO LIQUIDITY AS OF 12/31/10

Percent of

Aging Interval Par Value Portfolio

0 - 30 days 6,279,467 9.97%

31days - 1 Year - 0.00%

1-2 Years 4,500,000 7.15%

2 -3 Years 2,000,000 3.18%

3-4 Years 10,000,000 15.88%

4 -5 Years 35,200,000 55.89%

Over 5 Years 5,000,000 7.94%

TOTAL: 62,979,467 100.00%

PORTFOLIO STATISTICS
Dec-10 Nov-10 Oct-10 Sep-10 Aug-10 Jul-10
Month-End Mkt Value 62,840,985 63,183,644 63,288,655 63,274,985 63,229,742 63,119,583
Modified Duration 3.16 3.05 3.08 2.10 2.4 2.83
Weighted Average Maturity 3.78 3.23 3.27 2.24 3.24 3.00
Current Book Yield to Maturity 1.875% 1.488% 1.776% 1.655% 2.210% 2.092%
Effective Yield - Year to Date 1.690% 1.700% 1.730% 1.810% 1.770% 1.680%
Interest Earned 88,219 88,177 77,835 90,928 101,521 90,694
Fiscal Year To Date Interest Earned 537,373 449,154 360,977 283,142 192,214 90,694
Fair Value Change Gain/(Loss) (430,147) (190,526) (65,319) (47,328) (25,310) 44,469
Fiscal Year To Date change in fair value (714,161) (284,013) (93,488) (28,169) 19,159 44,469
Total Fiscal YTD earnings (176,787) 165,140 267,489 254,974 211,373 135,162
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V. Miscellaneous Portfolios
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V. Investments Held by Trustees
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