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CITY OF PASADENA
Treasurer's Pooled Investment Portfolio

Vicken Erganian
City Treasurer

SEPTEMBER 2013

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 August 12, 2013. 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 9/30/13

TYPE MARKET VALUE PERCENT
Money Market - Collateralized 45,555,555 13.85% Fed Agency,
Municipal Bonds 42,721,921 12.99% 3.07%,
Corporate Bonds 88,004,043 26.76% Corp Bond,
Federal Agencies 141,664,133 43.08% 2676%, -
Certificates of Deposit 744,000 0.23% ; LAIF 1.137%.
Cash in Bank,
LAIF 3,713,590 1.13% L97%,
Cash in Bank 6,464,473 1.97% Muni. 12.99% MMF-Colateral,
TOTALS: 328,867,714 100.00%
Accrued Interest Receivable 1,113,997
GRAND TOTAL: 329,981,711
PORTFOLIO LIQUIDITY AS OF 9/30/13
Percent of
Aging Interval Par Value Portfolio
0-30 Days 78,233,618 23.87%
31 days - 1 Year 24,744,000 7.55%
1-2Years 30,485,000 9.30%
2 -3 Years 82,790,000 25.26%
3-4 Years 33,560,000 10.24%
4 -5 Years 78,000,000 23.79%
Over 5 Years - 0.00%
TOTAL: 327,812,618 100.00%
PORTFOLIO STATISTICS
Sep-13 Aug-13 Jul-13 Jun-13 May-13 Apr-13
Month-End Mkt Value 329,981,711 339,990,910 342,776,574 340,435,841 357,127,399 361,472,654
Modified Duration 2.15 2.14 2.19 2.06 1.77 1.57
Weighted Average Maturity 223 2.22 2.30 214 1.82 1.73
Current Book Yield to Maturity 1.096% 1.077% 1.070% 1.022% 0.934% 0.962%
Effective yield - Year to Date 1.040% 1.020% 0.890% 1.190% 1.210% 1.240%
Interest Earned 387,645 387,018 376,074 378,370 376,555 369,433
Fiscal Year To Date Interest Earned 1,150,737 763,092 376,074 4,425,737 4,047,367 3,670,812
Fair Value Change Gain/(Loss) 868,685 (805,654) (385,855) (1,352,635) (1,074,555) 161,372
Fiscal Year To Date change in fair value (322,825) (1,191,509) (385,855) (2,071,803) (719,167) 355,388
Total Fiscal YTD earnings 827,913 (428,417) (9,781) 2,353,934 3,328,200 4,026,199
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Pooled Portfolio - Total Return Performance

P N T M —,,—,—,—————————

ML 1-3 Index Pooled
CorplGov 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 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
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 0.5682 0.625
4th quarter 0.198 0.173
1.467 1.788
2013 1st quarter 0.22 0.32
2nd quarter -0.14 -0.34
3rd quarter 0.42 0.27
Effective Yield Fiscal YTD
Pooled Portfolio effective yield 1.10%
State Treasurer's LAIF yield 0.26%
2 Year Average US Treasury yield 0.36%
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I|. Capital Endowment Portfolio



CITY OF PASADENA
Capital Endowment Portfolio

Vicken Erganian
City Treasurer

SEPTEMBER 2013

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 August 12, 2013. 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 9/30/13

TYPE MARKET VALUE PERCENT M - Coller
Money Market - Collateralized 3,617,813 100.00% 100.00%

TOTALS: 3,617,813 100.00% |
Accrued Interest Receivable 937
GRAND TOTAL: 3,618,750

PORTFOLIO LIQUIDITY AS OF 9/30/13

Percent of

Aging Interval Par Value Portfolio

0-30 Days 3,617,813 100.00%

31 days - 1 Year - 0.00%

1-2Years - 0.00%

2 -3 Years - 0.00%

3-4Years - 0.00%

4 -5 Years - 0.00%

Over 5 Years - 0.00%

TOTAL: 3,617,813 100.00%

PORTFOLIO STATISTICS

Sep-13 Aug-13 Jul-13 Jun-13 May-13 Apr-13
Month-End Mkt Value 3,618,750 3,617,744 3,616,669 3,616,778 3,615,564 3,612,362
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 0.350% 0.350% 0.350% 0.350% 0.350% 0.400%
Effective Yield - Year to Date 0.350% 0.350% 0.350% 0.380% 0.370% 0.380%
Interest Earned 1,040 1,039 1,075 1,039 1,074 1,187
Fiscal Year To Date Interest Earned 3,154 2,114 1,075 14,127 13,087 12,013
Fair Value Change Gain/(Loss) - - - - - -
Fiscal Year To Date change in fair value - - - - - -
Total Fiscal YTD earnings 3,154 2,114 1,075 14,127 13,087 12,013
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Ill. Power Reserve Portfolio



