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CITY OF PASADENA
Treasurer's Pooled Investment Portfolio

Vicken Erganian

City Treasurer
SEPTEMBER 2012

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 24, 2012. 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 calfing the Treasurer's office at (626)744-4422.

PORTFOLIO STRUCTURE AS OF 9/30/12

TYPE MARKET VALUE PERCENT
Money Market Fund 64,981 0.02% MEGNMA
Money Market - Collateralized 47,087,948 13.99% oo Fed pansy
Municipal Bonds 52,588,888 15.62% ot T oD
Corporate Bonds 93,229,893 27.70% 27.70%
Mortgage Backed Securities/lGNMAs 57 0.00% 135?"2
Federal Agencies 81,264,861 24.14%
Certificates of Deposit 1,744,000 0.52% Cashm Bark
LAIF ' 44,592 124 13.25% MMF Fund
Cash in Bank 16,022,664 4.76% (s et i
i
TOTALS: 336,595,416 100.00%
Accrued Interest Receivable 1,235,553
GRAND TOTAL: 337,830,970
PORTFOLIO LIQUIDITY AS OF 9/30/12
. Percent of
Aging Interval Par Value Portfolio
0-30 Days 107,767,724 32.43%
31 days - 1 Year 44,175,047 13.30%
1-2Years 34,744,000 10.46%
2 -3 Years 41,985,000 12.64%
3-4 Years 37,590,003 11.31%
4 - 5 Years 66,000,000 19.86%
Over 5 Years - 0.00%
TOTAL: 332,261,773 100.00%
PORTFOLIO STATISTICS
Sep-12 Aug-12 Jul-12 Jun-12 May-12 Apr-12
Month-End Mkt Value 337,830,970 335,630,464 331,987,339 335,314,524 363,783,404 372,762,594
Modified Duration 1.75 171 1.81 2.02 1.77 1.69
Weighted Average Maturity 1.82 1.77 1.89 2.1 1.85 1.73
Current Book Yield to Maturity 1.074% 1.091% 1.148% 1.165% 1.110% 1.075%
Effective yield - Year to Date 1.130% 1.150% 1.200% 1.370% 1.350% 1.390%
Interest Earned 395,441 380,013 393,249 386,567 412,445 382,160
Fiscal Year To Date Interest Earned 1,168,703 773,262 393,249 4,531,222 4,144,855 3,732,210
Fair Value Change Gain/(Loss) 45,362 132,800 647,870 (133,181) (339,592) 229, 3;17
Fiscal Year To Date change in fair value 826,032 780,670 647,870 (561,847) (428,666) (89,075)
Total Fiscal YTD eamings 1,994,735 1,553,932 1,041,119 3,154,141 3,715,989 3,643,135
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Pooled Portfolio - Total Return Performance

ML 1-3 Index Pooled
Corp/Gov Portfolio
2002 Annual 5.972 4.612
2003 Annual 2717 2.931
2004 Annual 1.226 2.090
2005 Annual 1.746 2.073
2006 Annual 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 1.663
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
3rd quarter 0.240 0.140
4th quarter 0.239 0.252
1.546 1.482
2012 1st quarter 0.450 0.690
2nd quarter 0.237 0.300
3rd quarter 0.582 0.625
Effective Yield Fiscal YTD
Pooled Portfolio effective yield 1.13%
State Treasurer's LAIF yield 0.38%
2 Year Average US Treasury yield 0.25%
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ll. Capital Endowment Portfolio




CITY OF PASADENA

Capital Endowment Portfolio

SEPTEMBER 2012

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 24, 2012. 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 9/30/12

TYPE MARKET VALUE
Money Market Fund 851
Money Market - Collateralized 3,603,716
TOTALS: 3,604,567
Accrued Interest Receivable 2,239
GRAND TOTAL: 3,606,805

PERCENT
0.02%
99.98%

100.00%

MMF - Collateral
99.98%

PORTFOLIO LIQUIDITY AS OF 9/30/12

Percent of

Aging Interval Par Value Portfolio

0-30 Days 3,604,567 100.00%

31 days - 1 Year - 0.00%

1-2Years - 0.00%

2-3Years - 0.00%

3-4Years - 0.00%

4-5Years - 0.00%

Over S Years - 0.00%

TOTAL: 3,604,567 100.00%

PORTFOLIO STATISTICS
Sep-12 Aug-12 Jul-12 Jun-12 May-12 Apr-12
Month-End Mkt Value 3,606,805 3,605,589 3,604,459 3,603,048 3,601,903 3,600.611
Modified Duration 0.00 0.00 0.00 0.00 0.00 0.00
Weighted Average Maturity 0.00 0.00 0.00 0.00 0.00 0.00
Current Book Yield to Maturity 0.400% 0.400% 0.400% 0.400% 0.400% 0.400%
Effective Yield - Year to Date 0.390% 0.380% 0.400% 0.570% 0.590% 0.610%
Interest Earned 1,184 1,223 1,223 1,183 1,222 1,182
Fiscal Year To Date Interest Earned 3,631 2,446 1,228 19,461 18,277 17,055
Fair Value Change Gair/(Loss) - - . . . .
Fiscal Year To Date change in fair value - - - 7,185 7,185 7.185
Total Fiscal YTD earnings 3,631 2,446 1,223 26,646 25,462 24,240
note:

1
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lll. Power Reserve Portfolio




CITY OF PASADENA
Power Reserve Portfolio

SEPTEMBER 2012

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 24, 2012. 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 9/30/12

TYPE MARKET VALUE PERCENT
Money Market Fund 50,280 0.08% Fed Agency
Money Market - Collateralized 2,296,640 3.49% Rp— —,
Municipal Bonds 12,114,770 18.40% T
Federal Agencies 45,080,312 68.48%
LA.LF. 164,583 0.25% LAF
Corporate Bonds 6,121,352 9.30% 025%
CompBond
o ; 930%
Muni MMF. MMF Deposits
TOTALS: 65,827,936 100.00% 1840% Colbiend oo
Accrued Interest Receivable 310,700
GRAND TOTAL.: 66,138,636
PORTFOLIO LIQUIDITY AS OF 9/30/12
Percent of
Aging Interval Par Value Portfolio
0- 30 days 2,511,503 3.88%
31 days - 1 Year 4,000,000 6.17%
1-2Years 1,000,000 1.54%
2-3Years 7,800,000 12.03%
3-4Years 10,500,000 16.20%
4-5Years 4,000,000 6.17%
Over 5 Years 35,000,000 54.00%
TOTAL: 64,811,503 100.00%
PORTFOLIO STATISTICS
Sep-12 Aug-12 Jul-12 Jun-12 May-12 Apr-12
Month-End Mkt Value 66,138,636 66,087,661 65,946,190 65,763,803 65,710,333 65,586,370
Modified Duration 492 3.98 452 3.40 4.07 3.80
Weighted Average Maturity 537 4.42 5.05 3.87 4.81 4.26
Current Book Yield to Maturity 1.665% 1.536% 1.731% 1.625% 1.703% 1.874%
Effective Yield - Year to Date 2.880% 3.560% 5.640% 2.500% 2.280% 2.320%
Interest Earned 102,581 98,646 115,401 118,955 141,450 136,883
Fiscal Year To Date Interest Earned 316,628 214,047 115,401 1,662,788 1,543,833 1,402,383
Fair Value Change Gain/(Loss) (47,557) 43,210 71,350 (69,044) (18,472) 159,659
Fiscal Year To Date change in fair value 67,003 114,560 71,350 276,183 345,227 363,698
Total Fiscal YTD earnings 383,631 328,607 186,751 1,938,971 1,889,060 1,766,081
note:
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