CITY OF PASADENA
Power Reserve 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 2,458,761 3.74% Fed Agency
Municipal Bonds 11,741,745 17.88% 64.03% LAIF
Federal Agencies 42,045,652 64.03% o2 i
LALF. 165,079 0.25% !
Corporate Bonds 9,252,232 14.09% 1
i
MMF -
TOTALS: 65,663,469 100.00% i N
Accrued Interest Receivable 309,234 A
GRAND TOTAL: 65,972,702
PORTFOLIO LIQUIDITY AS OF 9/30/13
Percent of
Aging Interval Par Value Portfolio
0 - 30 days 2,623,840 3.98%
31 days - 1 Year 1,000,000 1.52%
1-2Years 10,300,000 15.63%
2 -3 Years 14,500,000 22.01%
3 -4 Years 2,500,000 3.79%
4 -5 Years 13,250,000 20.11%
Over 5 Years 21,710,000 32.95%
TOTAL: 65,883,840 100.00%
PORTFOLIO STATISTICS
Sep-13 Aug-13 Jul-13 Jun-13 May-13 Apr-13
Month-End Mkt Value 65,972,702 65,434,899 65,710,172 65,710,962 66,429,701 66,826,663
Modified Duration 3.63 3.70 3.79 3.87 3.73 3.82
Weighted Average Maturity 3.83 3.91 4.01 4.10 3.93 4.02
Current Book Yield to Maturity 1.374% 1.410% 1.413% 1.416% 1.379% 1.381%
Effective Yield - Year to Date 1.370% 1.350% 1.350% 1.860% 1.910% 1.970%
Interest Earned 102,911 102,969 102,906 101,800 101,598 101,593
Fiscal Year To Date Interest Earned 308,787 205,876 102,906 1,255,579 1,153,779 1,052,181
Fair Value Change Gain/(Loss) 434,283 (378,320) (101,515) (820,195) (498,736) 77,786
Fiscal Year To Date change in fair value (45,552) (479,835) (101,515) (1,295,850) (475,655) 23,081
Total Fiscal YTD earnings 263,235 (273,959) 1,391 (40,271) 678,124 1,075,262
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Power Reserve Portfolio - Total Return performance

ML Index Power
Corp/Gov Reserve
2002 Annual 10.367 5.743
2003 Annual 4214 3.940
2004 Annual 2.740 3.430
2006 Annual 4184 4.540
2007 1st quarter 1.757 1.726
2nd quarter (0.088) 0.441
3rd quarter 3.047 2.833
4th quarter 2.940 1.960
7.656 6.960
2008 1st quarter 3.080 1.500
2nd quarter (1.660) 0.493
3rd quarter (0.770) 0.580
4th quarter 3.960 1.110
4,610 3.683
2009 1st quarter ** 0.393 0.488
2nd quarter 1.580 1.106
3rd quarter 1.441 1.740
4th quarter 0.370 0.380
3.784 3.714
2010 1st quarter 0.699 0.560
2nd quarter 1.130 0.856
3rd quarter 0.613 0.470
4th quarter (1.329) (0.680)
1.113 1.206
2011 1st quarter 0.197 0.215
2nd quarter 0.877 1.380
3rd quarter 0.242 0.290
4th quarter U.23Y U.662
1.555 2.547
2012 1st quarter 0.450 1.300
2nd quarter 0.237 0.730
3rd quarter 0.582 0.575
4th quarter 0.198 0.422
1.467 3.027
2013 1st quarter 0.40 0.34
2nd quarter -1.58 -1.40
3rd quarter 0.97 0.42
Effective Yield Fiscal YTD
Power Reserve effective yield 1.37%
State Treasurer's LAIF yield 0.26%
5 Year Average Treasury yield 1.49%

22



suin}ay xapu| Aouaby/dioD TN SA dAIBSIY JAMOd - LINIaY [BJ0]

(000'¥)

(oo0°€)

(000'2)

(000" 1)

0000

000°1L

000C

000°€

000°%

000°S

0009

wney %

23




V. Miscellaneous Portfolios
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V. Investments Held by Trustees
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