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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 6/30/11

TYPE MARKET VALUE PERCENT
Money Market Fund 15,121,197 4.94%
Money Market FDIC Insured 5,245,000 1.71% Fed Agency
Money Market - Collateralized 14,017,323 4.58% MB/GNMA 40.13%
Municipal Bonds 14,092,434 4.61% | compBond B
Corporate Bonds 40,098,746 13.40% |
Mortgage Backed Securities/GNMAs 202 0.00% i
Federal Agencies 150,323,876 49.13% 4.61%
Certificates of Deposit 1,000,000 0.33% Mm&w g A
Repurchase Agreements 10,043,077 3.28% 1 4’.”3‘; Cash hlgi;!;':
LAIF 49,384,769 16.14%
Cash in Bank 5,716,488 1.87%
TOTALS: 305,943,113 100.00%
Accrued Interest Receivable 908,093
GRAND TOTAL: 306,851,206
PORTFOLIO LIQUIDITY AS OF 6/30/11
Percent of
Aging Interval Par Value Portfolio
0-30 Days 99,527,863 32.68%
31 days - 1 Year 6,275,085 2.06%
1-2Years 11,000,094 3.61%
2 - 3 Years 77,500,000 25.45%
3-4 Years 47,500,001 15.60%
4 -5 Years 59,170,000 19.43%
Over 5 Years 3,550,000 1.17%
TOTAL: 304,523,042 100.00%
PORTFOLIO STATISTICS
Jun-11 May-11 Apr-11 Mar-11 Feb-11 Jan-11
Month-End Mkt Value 306,851,206 319,789,237 307,921,426 288,019,271 282,985,901 298,154,354
Modified Duration 2.04 1.79 212 1.98 213 1.61
Weighted Average Maturity 2.21 1.90 221 2.0 224 1.90
Current Book Yield to Maturity 1.369% 1.189% 1.414% 1.318% 1.373% 1.224%
Effective yield - Year to Date 1.720% 1.770% 1.840% 1.740% 1.820% 1.710%
Interest Earned 314,588 361,591 372,326 365,000 342,734 372,436
Fiscal Year To Date Interest Eamed 4,326,372 4,011,785 3,650,194 3,277,868 2,912,868 2,570,134
Fair Value Change Gain/(Loss) 91,231 289,740 1,271,237 72,246 (607,130) (68,096)
Fiscal Year To Date change in fair value 288,651 197,420 (92,321) (1,363,558) (1,435,804) (828,674)
Total Fiscal YTD earnings 4,615,023 4,209,204 3,557,873 1,914,310 1,477,065 1,741,460
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Pooled Portfolio - Total Return Performance

ML 1-3 Index Pooled
Corp/Gov Portfolio
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 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
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 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 0.699 0.360
2nd quarter 1.130 0.856
3rd quarter 0.613 0.760
4th quarter (0.120) (0.170)
2.322 1.806
2011 1st quarter 0.190 0.180
2nd quarter 0.877 0.910
Effective Yield Fiscal YTD
Pooled Portfolio effective yield 1.72%
State Treasurer's LAIF yield 0.48%
2 Year Average US Treasury yield 0.55%
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Il. Capital Endowment Portfolio




CITY OF PASADENA

Capital Endowment Portfolio
Vicken Erganian
City Treasurer
JUNE 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 6/30/11

TYPE MARKET VALUE PERCENT
Money Market Fund 81 0.00% g -l
Money Market - Collateralized 1,571,966 44.10%
Federal Agencies 1,992,815 55.90%
TOTALS: 3,564,863 100.00% Fed Agency
000%
Accrued Interest Receivable 11,624
GRAND TOTAL: 3,576,487
PORTFOLIO LIQUIDITY AS OF 6/30/11
Percent of
Aging Interval Par Value Portfolio
0-30 Days 1,572,048 44.01%
31 days - 1 Year - 0.00%
1-2Years - 0.00%
2 -3 Years 1,000,000 28.00%
3-4 Years - 0.00%
4 -5 Years 1,000,000 28.00%
Over § Years - 0.00%
TOTAL: 3,572,048 - 100.00%
PORTFOLIO STATISTICS
Jun-11 May-11 Apr-11 Mar-11 Feb-11 Jan-11
Month-End Mkt Value 3,576,487 3,770,107 3,660,846 6,521,983 6,518,857 6,518,409
Modified Duration 1.52 2.88 3.16 1.73 1.77 1.81
Weighted Average Maturity 1.92 3.25 3.32 1.84 1.88 1.92
Current Book Yield to Maturity 1.127% 1.471% 1.472% 0.906% 0.901% 0.683%
Effective Yield - Year to Date 0.850% 0.820% 0.780% 0.770% 0.760% 0.730%
Interest Earned 4,250 4,345 4,842 4,904 4,897 4,492
Fiscal Year To Date interest Earned 51,703 47,453 43,108 38,266 33,361 28,464
Fair Value Change Gain/(Loss) (6,526) 14,043 33,135 (1,799) (4,286) 134
Fiscal Year To Date change in fair value (17,560) (11,034) (25,077) (58,212) (56,413) (52,127)
Total Fiscal YTD earnings 34,143 36,419 18,031 (19,846) (23,052) (23,663)
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Ill. Power Reserve Portfolio




CITY OF PASADENA
Power Reserve Portfolio

JUNE 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.

PORTFOLIO STRUCTURE AS OF 6/30/11

TYPE MARKET VALUE PERCENT
Money Market Fund 15,272 0.02%
Money Market - Collateralized 2,815,185 4.42% Fed Aeey
Municipal Bonds 5,728,544 9.00%
Federal Agencies 42,796,716 67.24% )
L.A.LF. 6,226,530 9.78% 9m
Corporate Bonds 6,068,820 9.53% MME -
v .
5‘&‘5 Corp Bond LAIF
TOTALS: 63,651,067 100.00% o o
Accrued Interest Receivable 174,999
GRAND TOTAL: 63,826,066
PORTFOLIO LIQUIDITY AS OF 6/30/11
' Percent of
Aging Interval Par Value Portfolio
0 - 30 days 9,056,987 14.40%
31 days - 1 Year 1,000,000 1.58%
1-2Years - 0.00%
2-3 Years 2,000,000 3.18%
3 -4 Years 10,500,000 16.69%
4 -5 Years 31,900,000 50.71%
Over 5 Years 8,450,000 13.43%
TOTAL: 62,906,987 100.00%
PORTFOLIO STATISTICS
Jun -11 May ~11 Apr 11 Mar -11 Feb <11 Jan 11
Month-End Mkt Value 63,826,066 63,764,381 63,449,985 62,972,456 62,867,173 R 62,899,493
Modified Duration 3.22 2.88 3.17 3.19 2.98 334
Weighted Average Maturity 3.67 3.02 3.32 3.38 3.38 3.52
Current Book Yield to Maturity 1.811% 1.418% 1.540% 1.540% 1.539% 1.623%
Effective Yield - Year to Date 1.630% 1.640% 1.660% 1.680% 1.690% 1.670%
Interest Eamed 82,591 77,892 82,432 85,669 87,065 85,785
Fiscal Year To Date Interest Eared 1,038,806 956,215 878,323 795,892 710,223 623,158
Fair Value Change Gain/(Loss) (22,289) 236,753 392,703 17,887 (119,237) (27,278)
Fiscal Year To Date change in fair value (235,621) (213,332) (450,085) (842,788) (860,675) (741,438)
Total Fiscal YTD earnings 803,185 742,883 428,238 (46,897) (150,453) - (118,281)
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