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CITY OF PASADENA

Treasurer's Pooled Investment Portfolio

DECEMBER 2011

Vicken Erganian

City Treasurer

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 26, 2011. The holdings in the investment pool are in compliance with the current investment policy statement. Further

information on compiiance 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 12/31/11

TYPE MARKET VALUE PERCENT
Money Market Fund 19,115,209 6.08% Fed Agency
Money Market - Collateralized 8,074,491 2.57% T T T
Municipal Bonds 39,211,787 12.48% .
Corporate Bonds 47,368,381 15.07% 11.93%
Mortgage Backed Securities/GNMAs 144 0.00%
Federal Agencies 146,108,647 46.49% Cah i Bark
Certificates of Deposit 1,744,000 0.55% MMF Dmsi‘:;“%
LAIF 37,484,353 11.93% Is.07% ~ MMF-Collateral %%
Cash in Bank 15,187,672 4.83% s
\
TOTALS: 314,294,684 100.00%
Accrued Interest Receivable 1,117,796
GRAND TOTAL: 315,412,480
PORTFOLIO LIQUIDITY AS OF 12/31/11
Percent of
Aging Interval Par Value Portfolio
0-30 Days 64,674,061 21.78%
31 days - 1 Year 18,275,087 6.15%
1 -2 Years 26,000,042 8.76%
2 -3 Years 64,744,000 21.80%
3 -4 Years 51,855,000 17.50%
4 -5 Years 71,300,000 24.01%
Over 5 Years - 0.00%
TOTAL: 296,948,190 100.00%
PORTFOLIO STATISTICS
Dec-11 Nov-11 Oct-11 Sep-11 Aug-11 Jul-11
Month-End Mkt Value 315,412,480 314,436,122 317,790,657 314,552,589 317,734,868 315,742,741
Modified Duration 222 235 2.17 1.86 2.1 2.04
Weighted Average Maturity 2.45 2.52 2.26 1.94 2.20 2.24
Current Book Yield to Maturity 1.314% 1.290% 1.220% 1.125% 1.262% 1.335%
Effective yield - Year to Date 1.310% 1.230% 1.220% 1.240% 1.260% 1.240%
Interest Earmed 447,398 385,613 362,744 338,815 350,361 341,547
Fiscal Year To Date Interest Earned 2,226,478 1,779,080 1,393,467 1,030,723 691,908 341,547
Fair Value Change Gain/(Loss) 86,742 (449,391) (380) (576,217) (271,492) (67,833)
Fiscal Year To Date change in fair value (1,278,572) (1,365,314) (915,923) (915,543) (339,325) (67,833)
Total Fiscal YTD eamings 947,906 413,767 477,544 115,181 352,582 273,714

note:




BE'E'L UOA HodeY

0'e°L (ZNd™3dd) IWd 1980 - Z10Z/8H/ L0 :81eq uny

dv N L¥'80 2L0Z/81/L0 ‘dYNSANNA :psiepdn eeq
asvd oljopiod
658 6£0°C SS'98V'¥S1'6€ oL'ove'ocl'ss 00°000°569°LE 80°225'516°9¢ ebesany pue ejoigng
9102/10/50 28S'L LZET LY 12ee 00'000'000'L 00'022'Z10°L 00°000'000°} 1102/02/60 1H04YIV TNl O3SIONVHS NVS r4 343 10099261
5L0z/i0/2L OEY'L  Live ey ¥06'T  26'861'GL1'L 06'105'cE}'L 00°000'060' L 102151120 $80d VI ALNNOD YWONOS €80¢€! 6AEY255€8
GLOZ/LO/LL OO¥'L  BIEZ LY €2V PELIE'EYO'Y 00°080'809'% 00°000'000'F LLoZ/8LETL @ 3B9)105 Aunwwod v eleed ogiet 64V08SELL
§L0Z/L0/LL OOV'E  Siee LY 0S6'S.  09/€9'8v9'0L 00°002'¥8+'01 00°000'000°04 11L0Z/€0/0L SANOE 09 VINYO4ITYD 40 3LVIS 6elelL 8ZHge90€EL
SL0Z/L0/S0 91Tt 126l bV 126’k 00°000'0£8 0Z'¥65'seR 00°000°0£8 1102/02/60 1¥0d¥IV TLNI 0OSIONVYS NVS gziel 98009946Z
¥102/10/80 €¥6 ¥86’'L ey ¥86'L  00°000'006Z 00'05€'525'2 00°000°005'2 1102/62/90 SO9 ALNOO Ny3X Lot ANSrZTEY
yL02/L0/SO LS8 0iL'C W 000v  60°80€'eEL'S 00°0§1'052's 00°000'000'G LLozreereo LY0dYHIV TLNI OOSIONYY NVS 1062} ZALVS9L6L
2L02/10/90 2G1 000’k LOWN 000  00°000'000'S 00°052'900'S 00°000°000's 110Z/81/50 80d VINYOLITVD 3AISHIAY zooet SHVOE089.
zioz/iereo 06 z89'C  +BY 009'L  00000's.2't 00°000'6.22'L 00°000'5/2'L LLog/ et SANOY 03ISVd 8002 - INNW Yddd £91€l 4§0VviezZoL
2102/10/€0 09 8Zr'L  +BY 009'L  00°000°000'L 00°000'000°L 00°000'000°2 LLoZvLILL SUNOS 03SVd 8002 - INNN Vddd gsiel 35OVYLTT0L
spuog jedjdjuniy
b 00%°0 06°06v'vL0'8 06°06v'v20'8 06°06%'v20'8 16'888'9v8's abeloay pue jej0)qng
b 4] 00P'0  06°06v'b.0'8 06'06¥'720'8 06°06%'v20'8 MNVE 1S3M 1Sv3 2s0¢el 190ELSAS
19)aepy Asuopy pazijessiejjon
005 00S°}} v5°9¢€4 15°¢yh ¥5°9¢) wovi abesany pue jejoigng
€1L02/SL/S0 005 005°}1 eey 00S°'LL  vo'oEt 15°ehL vgoel ¥661/L0/90  JOSSY IDVLHON TLYN INIFNNYIAOD evi 04120129
syoeg abebiioy
] 000°0 000 00°'0 00°0 00'0 abeieAy pue [eI0Iang
L 002°0 020 000 000 000 YNVE 1S3M LSV vz LVLZLSAS
1 0S€'0 0S€'0 000 000 000 MNVE 1S3Mm LSY3 ovizL 9PLZISAS
JUNO2oY painsu| Dia4d Jaxsew Asuop
b Lebo 9z'60Z'sH1 61 9z'60Z'shL'6) 9Z'60Z'51 16} §8°262°885°1T ebesaAy pue jgo)qng
t 180°0 0800  20'8/6'L8 20'826'18 20'8L6'18 HONAT TIRIMIW vE 11748 99¥ZISAS
L 1050 0050  00°000'000'S 00°000'000°'s 00°000°000'S 1102/22/80 YNvE ALINNWNOD GNYINI sciel 8ZIELSAS
} 90v'0 00¥0  6L'LET'ECOVI 6L'1ET'EE0'L 6L'1ET'SE0'VL 1102/22/80 1S3M 3HL 40 YNvE 6ZitlL 6ZLELSAS
pund jaxsep Asuop
} 08¢0 00°¢98'¥8Y'LE 00'ESE'Y8Y'LE 00°€5E'¥8Y'LE 00°ESE'Y8YLL abesaAy pue [ejoigqng
L 08€°0 08€'0  00'€SE'ysy'le 00°€5E P8’ LE 00°eSE'¥8Pb'Le pun4 yusugsaaut Aousby oo ¥98 ¥98SAS
div1
ajeqg Aunmen soe sApooyy ey onjeA joog anjeA J9jen anjeA led ayeq aouejeg 9nssy # Jusunsaaul disn9
fumen oy sfea WiA paimis aseyaing obesany
1
1102 ‘1€ 1equiasaq
sjuswisaAu] - sjiejaqg oljojod
| obeg

jJuswabeuepy ojjoiod
017041L40d d37700d ALID



0€L (ZWd™3ud) Wd

1y'80 - 2102/811L0 ®ieQ uny

Z abed

1102 ‘1€ Jequisdaq

SJUBWISaAU] - S|ie}a(q oljojHod

juswabeueyy oljopod

OI704.13¥0d a3700d ALID

dviN L¥:80 21L0Z/81/10 :dYNSANN4 :pajepdn ejeq
asvd oljoniod
9L02Z/GLILL 08LL  80F'L By 051 00°000'000'S 00'598'€€0'S 000000005 LLOZ/S LY d¥02 IOVLNOW NVOT IWOH Q34 lyigL OASTOPELE
oL0Z/60/LL $LL'L  0SL'L  eey 05’} 00°000'000'S 00°554'510'S 00°000'000's 1 L0Z/60/11 dY¥0D FOVLHOW NVOT IWOH 034 yrLEL LMZZOVELE
910Z/Z/0L 19L'L  0SL0 eBY 0§20  00°000°00€'S 00'¥8.'90€'S 00°000'00E'S LL0T/L2I0L Juegq UEoT SWOH |eiapad Sriel OMAGLEELE
910Z/9Z/01 092t 009'L eV 009’} 00°000'000'S 00'6€L'€00'S 00°000'000'S 1102/92/01 dY¥09 IOVLHOW NVOT1 3NCH a3 ogiel SEAZOYELE
9102/€0/0L L€'V STl  eey Ggo'Lk  00°000'000‘S 00'58£'500's 00°000'000'S LLOZ/POILL yueg Jpas) uied [esepad LSiEl 86NMLEELE
9L0Z/E0/0L LE2'L  STO'L  EERY §Z9'L  00°000'000'G 00°58£°600'S 00°000°000'S LL0Z/P0/L) yueg #PSIO uLed [eivpad osiet 86WMLESIE
9L0Z/£0/0L [€L'L  08F'L  EERY 08¥'L  000D0'000'S 00°0S4'110'¢ 00°000'000's 1102/0/0L Jueg JpaIg wWied (el1apad 18} svaMLEELE
9102/92/60 0EL'L 02EL EBY 0Ze'L  00°000'000'S 00°0Lp'810'S 00°000'000'S 11.02/92/60 NSSV IDVOLYOW TYNOLLYN a3 yeiel €OvydocLe
9L02/92/L0 899'L 0STT BBV 027  00°000'000'S 00°004'9€0°S 00°000'000's 1102/92/20 NSSY 39VOLHON TYNOILYN a3d 14081 YAG0OSELE
9L0Z/VLIE0 PES'L  O¥9Z  EEV 0¥9Z  00000'000'S 00°$¥€'¥Z0's 00°000'000'S LLOZ/¥LIED jueg ueo SWOH [esepad ovezl sylz/ecie
Sloz/ET/LL 22p'L 000  eey 000  00°000'095 80°Z55'c95 00°000'095 0L0z/EZ/HL sueg yIpa1) uled [eepad 1448 BVErieets
GLOZ/BLIOL £8E°L  olgL  Eey 06ZF  00°0GZ'S66'Y 00°550'220's 00°000'000's L10Z/6LI0L ueg IpaID wie i [esapad zriel LOOMLEELE
GlOZ/Zz/G0 1€2'L  0SO'L  ERy 0S0°L  D0°000'000°0L 00°0.L'000°0L 00°000'000'04 1102/22/80 sueg 1pal) wied feiepa oziel SUANLEELE
SLOZ/ROZO 82ZL'V Q00T eey 0007  00°000°000'S 00'56£'¥00'S 00°000'000°S 1102/20/20 ueg Ipai) uiled [e1apad £0621 LagMieete
S102/20/20 82L'L 000 Eey 0007  00°000'000'S 00'66.'700'S 00°000°000'S 1102/20/20 ueg ipa1g uued |esapay Z0621 LagdLeste
SL0Z/0Z/L0 SLL'L 0Ol Ry 00¥’L  00°000°000'S 00°0EL'200'S 00°000'000°s 1102/02/L0 NSSV 39VOLYOW TYNOILYN a34 TLOEL SrZY49ELE
¥L0Z/SO/ZL 690'L  L00'L  ERY 000't  LO'¥Z0'666'v 00°0£6'866'% 00°000'000'S LL02/50721 NSSY 39VOLYOW TYNOILYN 034 SGLEL 1Z4095€LE
y102/G0/ZL 690'L  000'L  EBY 000k 00°000'000'S 00°0£6'866'F 00°000'000'G 110Z/50/2L NSSV 39VOLHOW TYNOLLYN a3 ¥G1EL 1Z4098ELE
P10Z/F2/0L 220'L  TEE0 ERY 0080  00°000'000'S 00°S6¥'896'Y 00°000'000'S LL02/vEI0L dY¥0D IOVLHOW NYOT IWOH 034 seiel OPMEOVELE
¥10Z/9L/60 686 00z0 Eev 000  00°000'000'S 00°'580'£86'% 00°000'000°S 1102/9L/60 jueg UEOT SWOH [e1apad ogigl 6Z0S.EELE
¥1L02/82/80 0.6 0590 eey 0590  00°000'000°G 00°062'v66't 00°000°000'G 1102/62/80 NSSV JOVOLHOW TYNOILYN a34 zTick LNQODSELE
¥102/22/80 %96 0590 eey 0590 00°000'000'S 00°01L'86'F 00°000'000°'S 1102/22/80 jueg ueo sioH fespsd yiiclL 8HOGLEE1E
v10Z/LZ/S0 018 ose’h eey 0SE'L  00°000'000'G 00'682'€40'S 00°000'000'S 0102/12/60 NSSV 39VOLYOW TYNOILYN 034 18/zL LYEVE6ELE
v10TIYLZ0 SLL 08p’L Eey 08¥’L  00°000'000°0F 00°00¥'€40'08 000000000} 11L02/¥LITO ueg upaID uue [eIspa4 51821 oyaMisele
£102/02/60 829 0L  ERY 000,  Z8'Liv'966'V 00°589'100'S 00°000'000'S 0102/02/60 NSSV 3OVOLYOW TYNOILYN a3 08221 6VOd-9eLe
€L0Z/EZ/80 009  00L0 EBY 0020  00°000'000°S 00'528'100's 00°000'000°S LLOZ/EZ/80 Jueg Ueo SWOH [esspad 60iclL €MGSIEELE
uodno - sanss| Aouaby [esapady
A T AN) 00°000'¥¥2'} 00°000'v¥2'L 00°000'v¥L'} 00°000'v¥2'} ebesaay pue [ejoigng
¥102/80/60 186 002'L 00Z'L  00°000'8¥Z 00°000'8vZ 00°000'8¥Z LL0Z/L0/60 MNYE SHOVS NYWQ109 leLel ZMP9ZYL8E
¥102/80/60 186 oog’t 00l 0000082 00°000'8¥Z 00°000'8¥C 1102/L0/60 YNVE ¥IA0ISIa zelel 99N0LOYSZ
yL0Z/80/60 186  00F'L i-d 00¥'L  00°000'8tC 00°000'8¥2 00°000'8¥2Z 1102/80/60 MNVE SSTAdXT NYOIRIINY selel ¥X0Q£8520
SLOZ/LHGO €85 0001 0001 00°000'0SZ 00°000'052 00°000'052 1102/51/90 VYNIHO 40 JNvE 820¢cL SXTdSZY90
€L02/LL/90 €£€5 000t 000'L  00°000'05¢ 00°000'052 00°000'052 110Z/54/90 MNVE ATV 620l 0NDDS00Z0
£L02/0H/90 925 000} 000} 00°000'052 00°000'052 00°000'062 110Z/0L/90 ¥NVE AGNOW 39 LEOSL YMZS6519¢
£102/0L/90 92§  000'L 000°L  00°000'05Z 00000052 00000052 110Z/01/90 IVIONVYNIA TYLIdYD 39 ocoel £NUX09L9E
yueg - yisoda( Jo sejesijiyan
ayeq RAunjew so¢ s Apoopy oley anjeA yoog anjeA JoNJeN anjeA Jed ojeq aouejeg Janssj # JuBURSAAU| disno
Auniew  o3skeq WIA pales aseyaing sbesany



0'e'L (2Wd™3ud) Wd

4p'80 - ZH0Z/8L/LQ Bleq uny

dViiN L1'80 2102/81/10 :dVNSANNA :palepdn ejeg
asvd oljojiod
568 PIEL £6°559'822'662 69°611'520°662 0L°681'8¥6'96 86°981'v20'56Z ebesany pue gjo}
106 e’ 6€°28Z°G08°LY 8.°08£'89S" LY 00°000'526°SY 81°CLp'180°08 obesany pue [e3oiqng
9L0Z/IGLIL0 SIb'L  #EL'E  gey 009  £5'¥EL'I08'6 00°0£9'€58'6 00°000'000°0 1102/10/20 S3LLYNDAS NYOHOWT voszL EMHHSZosY <t
SLOZ/OE/E0 89E'L 2L Zev 622t  pL'TSO'66Y'T 06°281'99€'2 00°000°005'2 0102/1Z/04 dioo reyded 39 9622t 0SYOz96SE
SLO0T/LLIB0 8LE'L 8Pyl Zev 661k 00°000'5.6'C 82'/60'9¢8'2 00°000'526'2 0102/9L180 103 fended 39 704 LNPOT69€E
7102/51/60 886 08€C IV SZL'G  90°0.9'v8Z'v 000212y 00°000°000' 1102/01/20 S3LLIYNOAS NVOHOWdF Ziiel LABHSZooY
#102/02/50 0.8 7N R A S/&'L  68'6.2'620'S 00°565'290°G 00°000'000'S L102/02/01 UYTUYILYD eviEl OAVIZLEYL
y102/ELISO €98 090C Zevy 006'¢  STO08L'6LLT 00°088°'/€L'2 00'000'00S'2 110Z/92/80 dio9 jeyded 39 geiel SOYOZ9E0E
€102Z/5LI0L €59 gL v 0SZ'S  S5°Tye'l62'S 00°0£9'10L'S 00°000°000'S oL0Z/rLioL puog ajeodio) YoeS uewpion 062t Y0a9iviee
€102/8L/60 ¥29 9eL’L  Zey Gl8°L  8'¥ES'LLIO'S 00°585°'L90°G 00°000°000°S 0102/50/01 VdYD 39 8214 YOrozToses
€LOZ/LENO 968 ove'L 2V SIEY  £0'8809'085'T 05'26.'€85'C 00°000'005'Z 1L02/0E/€0 MNVE ODYYd ST1am 69621 SANGY.6v6
€L0Z/LLIL0 9LE vee’L  gev SLET  ELIBL'YeST 05°'2L1'18v'2 00°000'005'2 1102/0€/€0 MNVE IHOSLN3a 89621 SYLOVYSLSE
ZI0Z/PLECL 8¥E 0SS0  eey 0S2Z  PE'EL5'L80'S 00°01£'990'S 00°000'000'G 110Z/81120 79 34T HYOA M3IN ¥80EL ZSYMZS679
uodnog - spuog sjesodion
Loe'L  sse) 68°169'058's¥) 80°961°80}‘9¥} 00°000'098°sv} LP18S'E9P LS abetaay pue jejo3qng
9L02Z/94/11 18L'L 00§’ eey 005} 00°000°000'01 00°065'620°0L 00°000°000°CH Loziont Jjueg Ueo SWOH |esspagy 2SieL erosieeLe
uodnoy - sanss| Aousby |esopay
aeg Aumew so¢ sApoojy @By  anjeA yoog snjeA Jajseln anfeA Jeqd ajeq souejeg Jonss| # JUaISIAU] disno
fume  oysheq WiA pas aseyoing abesany
$
1102 L€ 43quiadag

¢ ofbed

SJUdUISIAAU| - sjie)o oljojjiod

juswabeuepy oljoju0d

OI7041¥0d d3700d ALID




A A A B A== LA A 1=

dV iIN
Qasvd oliojuod

Ly:80 - TLOTBL/LO ‘8i8g Uny

4¥'80 2102/81/1.0 :dYNSANN :pelepdn ejeq

LG'6LY'ZIY'SLE IejoL
se's6L'L) [ M1 1s8J8ju] pensoay
80°229°L81'S} ysed
568 rig’l v6°2p5°01£"662 0L°Z10°20}°662 01°681'8Y6'962 8698120562 SjusunSaAU] pue yses jejo L
Ly'eeg'is L'Z68'L8
o 1v'268'18 1v'2Z68'18 858N JB 1SaUslU) PAMIODY 000 aouejeg abessay
Aumew sgc  sfpooly S1Bd  enjeAoog anjeA JOMEN on[EA 1Ed PR preo
oyshed WiA pojBls abeioay J #3usunseAuq disns
s
k102 ‘L¢ Joaquiadag
X ysep - sjiejaq ojjopiod

p ebey

juswiaBeueyy oljojdod
OIM041¥0d a37100d ALID



Losv'Ziy'sle anjeA 0ljofiod |
%00°00}
aoueldwoo y aoueldwod uj eee/vyvyy EBY/VYVY gouendwoo u; %001 %00°0 Junoosiq Aouaby [esepay
soueldwod uf aguedwod yj ERY/VYY eey/vvv aoueldwod U} %001} %00°0 SOJON djueg
aouel|dwod uj aoueldwod uj BBB/YVY BRY/YVYY aouendwod U} %001 %000 " sapundag Aunseall
aoueydwod yj aoueydwod uj pazjeiaje|0n  pazieIae|lon asueydwioo U} %001 %E]' Y ysen
aoueydwod uj Qoueldwiod uj B/ e soueldwod U] %001 %EB" L} vl
9ouedwod uj aoueldwiod uj |e1ayel00) %zZ01 [elalelon %zol | @douendwiod up %001 %000 suswaalby aseyoinday
aoueydwos yj aoueyldwod y Eee/yYvvY eev/vvYvY asouepdwoos up %001 %67 9% sanss| Aousby [esopad
aouedwod yj aouedwoo uj ERE/YYY BBY/VVY aouedwod v %0z %00°0 payoeg abebuop/son Aouaby
aoue)dwod yj aouendwod y apaqloy VY aosueldwiod U] %0¢ %.0°Gl spuog ajei0di09n
aouedwod u) aouedwoo uj pazjelsie|on  pazjeldeljon) | soueldwod up  %0E %GS'0 sgo sjqenobeN
aoueldwod uj aoueydwod uj 1epeq oy BeY/VYY aouendwod uf %00} %8y Z1 spuog jedjounpy
aoueydwoo uj souelidwod u]  [eISNe)I0D %20} [eJRel0D %Z0) | souendwod ul %00l %G9'8 pund joxsep Asuop
Aunmep aouedwod apon A0S Jad Ayend gouedwiod  SuwWy 9poD |10} 40 9%
oljopiod Ayenp ypaid apard ojlojuod 1A0D 9lElg  Oljojuod
oljojiod
Aunjepy Ayienp ypaip uoijeayisiang |
LLILEIZL 4O SY
01]0J}i0d JUSUSBAU] PBj00d

JL¥O0d3d AONVITdNOD



8[qeAe09)y JSalsju] peniody pue suegd je ysep sepnjouj , eou

%0000} « LGBLYTLYGLE sjuew}saAU| [€}0
%89°€S 50'Z£8°€0£'69) SINIWLSIANI OIT041H0d ¥IHLO
%ZE 9 9¥'/9'801 9% solouaby pe4 [ej0]
%5091 ov'8€.'1€9°0S 8044
%ZLZ} 00°0ZE'¥ZL 0 VIANS
%GE'9 0005812002 OWTHL
%02 | 00°6€.°0€E'GE g7H4
[0 4O % onje/ josen
1102 1€ 19qusdsQ
01104L40d 100d IHL 40

%S HIAO ONILNIASTHdIY SHINSSI NI SLNIWLSIANI




600 00°0 00°00L 00°00L 0000l 00°00L 0000k 0000L 0000L 0000L 0000 0000 O0000L S5.6 0000 feioL

660 950 €60 000 000 000 000 000 000 000 000 000 000 ysodaq jo ssjeolIen
000 000 000 000 000 000 000 000 000 000 000 000 000 spun fenynpy
000 000 000 000 000 000 000 000 000 000 000 6L0 9GS sapunoeg payoeg jessy
000 000 000 000 000 00G 000 000 ZEO 2O 000 800 000 (Buziowy) osiq - seded [eouswwo)
000 000 000 000 000 000 000 000 8.0 60F 650 ¥SL 000 juncosiq AousBy feseped
000 000 000 000 99 000 000 ©00G 000 000 000 000 000 sejoN yueg
000 000 000 000 000 000 9O¥F S92 691 L@l LIS 000 000 seunoeg Ainseas
€8v €2Z /81 0LZ  v80  1§0 L¥0 890 €0 000 80Z 190 26l yseo
€64 YEOL ¥LOL bSOl @82 66EL €20 €20 9ES  1Z¥L 629L S¥6  9OL'6L 21V
000 000 82€ 000 000 000 /gLl SZSL €68 66V €28  880L 680 sjuswoealBy sseyoindey
6’9y 62€y €16y 2ZSIP 9S8y  ¥L'95  9L0L GOVL S9V. 6589 08l 8¥IS 09'8p uodnog - sanssj Aousby |esepad
000 000 000 000 000 000 000 ¥00 600 6L0 SSO 991 €00 pesoeg 8BeBUON/SOND Aousby
L0SL 9L'GL OFEL  9L'ZL OVYL 66Vl 8GS 296  9¥9  G69  89FL 8Z€l 9922 uodno) - spuog sjelodion
gyzh I¥S L9v  18S 80 020 020 [ZO0 920 LZO0 180 201 €€ spuog [ediounpy
16T  69€L MV LUV 126 9L 6¥0 090 890 6.0 00F 0L  SZE pezijessie|joD jesei Aauoy
809 ZE6 266 0S0Z 96ZL b2 000 000 000 000 000 000 000 1oxe Asuopy
2b0z 2oz 2Zloz  2loZ L0z 0L0Z 6002 8002  L00Z 900Z GOOZ  ¥OOZ €002  200C  FOOZ odA | Jusiu)SaAU]

oYY JOopiE #OPUZ JOISE  eunp aunp aunp eunp asunp aunp aunp sunp sunp  aunp aunp
<+——— [B)0] Jea, [e0Sl{ ———p
% Ul
(senien 1@xep AQ)
ouojsiH - edA) Ag sjuswiseau] jo uonguysiq
yuewabeuely oljopiod
O70414€0d Q37004 ALID



Pooled Portfolio - Total Return Performance

ML 1-3 Index Pooled
Corp/Gov Portfolio
2002 Annual 5.972 4612
2003 Annual 2.717 2.931
2004 Annual 1.226 2.090
2005 Annual 1.746 2.073
2006 Annual 4195 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) (0.170Q)
2.322 1.806
2011 1st quarter 0.190 0.180
2nd quarter 0.877 0.910
3rd quarter 0.240 0.140
4th quarter 0.239 0.252
1.546 1.482
Effective Yield Fiscal YTD
Pooled Portfolio effective yieid 1.31%
State Treasurer's LAIF yield 0.38%
2 Year Average US Treasury yield 0.26%
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Il. Capital Endowment Portfolio




CITY OF PASADENA

Capital Endowment Portfolio
Vicken Erganian
City Treasurer
DECEMBER 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 26, 2011. 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 Treasuret'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
Money Market - Collateralized

TOTALS:

Accrued Interest Receivable

GRAND TOTAL:

PORTFOLIO STRUCTURE AS OF 12/31/11

MARKET VALUE
851
3,692,927

3,593,778

2,274
3,596,052

PERCENT
0.02%
99.98%

100.00%

MMF - Collateral
95.98%

PORTFOLIO LIQUIDITY AS OF 12/31/11

Percant of
Aging Interval Par Value Portfolio
0-30 Days 3,593,778 100.00%
31 days - 1 Year - 0.00%
1-2Years - 0.00%
2 -3 Years - 0.00%
3 -4 Years - 0.00%
4 - 5 Years - 0.00%
Over 5 Years - 0.00%
TOTAL: 3,593,778 100.00%
PORTFOLIO STATISTICS
Dec-11 Nov-11 Oct-11 Sep-11 Aug-11 Jul-11
Month-End Mkt Value 3,596,052 3,636,649 3,592,924 3,691,372 3,590,841 3,584,452
Modified Duration 0.00 0.00 0.00 1.09 112 1.14
Weighted Average Maturity 0.00 0.00 0.00 1.14 1.16 1.18
Current Book Yield to Maturity 0.400% 0.350% 0.350% 0.730% 0.730% 0.766%
Effective Yield - Year to Date 0.760% 0.800% 0.870% 0.770% 0.840% 0.880%
Interest Earned 1,220 2,017 1,981 2,140 2,243 2,687
Fiscal Year To Date interest Earned 12,288 11,068 9,051 7,070 4,930 2,687
Fair Value Change Gain/(Loss) - - (862) (1,277) 4,046 5,278
Fiscal Year To Date change in fair value 7,185 7.185 7,185 8,047 9,324 5,278
Total Fiscal YTD earnings 19,473 18,253 16,236 15,117 14,254 7,965
note:

1
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Ill. Power Reserve Portfolio




CITY OF PASADENA
Power Reserve Portfolio

Vicken Erganian
City Treasurer

DECEMBER 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 26, 2011. 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 12/31/11

TYPE MARKET VALUE PERCENT
Money Market Fund 147,579 0.23%
Money Market - Collateralized 89,281 0.14%
Municipal Bonds 16,864,936 26.35%
Federal Agencies 39,776,827 62.14%
L.A.LF. 160,433 0.25%
Corporate Bonds 6,970,575 10.89%
MMF -
. c"’?,';’; CorpBond  LAIF
TOTALS: 64,009,632 100.00% 023%  108%  025%
Accrued Interest Receivable 427,827
GRAND TOTAL: 64,437,459
PORTFOLIO LIQUIDITY AS OF 12/31/11
Percent of
Aging Interval Par Value Portfolio
0 -30 days 397,294 0.65%
31 days - 1 Year 1,000,000 1.63%
1-2Years 2,000,000 3.26%
2 -3 Years 6,000,000 9.77%
3 -4 Years 14,000,000 22.80%
4 -5 Years 23,000,000 37.46%
Qver § Years 15,000,000 24.43%
TOTAL: 61,397,294 100.00%
PORTFOLIO STATISTICS
Dec -11 Nov 11 Oct -11 Sep -11 Aug -11 Jul -1
Month-End Mkt Value 64,437,459 64,090,183 64,223,187 64,011,511 64,083,419 63,929,944
Modified Duration 4.11 3.44 3.40 362 3.17 263
Weighted Average Maturity 4.50 3.82 3.76 4.00 3.44 298
Current Book Yield to Maturity 2.156% 1.966% 1.936% 2.011% 1.766% 1.587%
Effective Yield - Year to Date 1.840% 1.840% 1.820% 1.760% 1.700% 1.780%
Interest Earned 153,091 148,433 151,478 136,677 109,918 104,689
Fiscal Year To Date Interest Earned 804,286 651,195 502,761 351,284 214,607 104,689
Fair Value Change Gain/(Loss) 119,012 (280,631) 142,190 (207,528) 43,254 (842)
Fiscal Year To Date change in fair value (184,545) (303,557) (22,926) (165,116) 42,412 (842)
Total Fiscal YTD earnings 619,741 347,638 479,835 186,168 257,019 103,847
note:
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