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& % Power Reserve Portfolio
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%m%m e City Treasurer
MARCH 2014
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 3/31/14

TYPE MARKET VALUE PERCENT |
Money Market - Collateralized 2,084,338 3.14% ' e
Municipal Bonds 12,730,905 19.18%
Federal Agencies 44,773,176 67.47%
L.ALF. 165,292 0.25% LAIE
Corporate Bonds 6,607,834 9.96% é 0.23%
Corp Bond
9.96%
TOTALS: 66,361,545 100.00% i wa;;i Col:?:;a;
Accrued Interest Receivable 294,059 | 3.14%
GRAND TOTAL: 66,655,604 e - —
PORTFOLIO LIQUIDITY AS OF 3/31/14
Percent of
Aging Interval Par Value Portfolio
0- 30 days 2,249,630 3.38%
31 days - 1 Year 6,000,000 9.01%
1-2 Years 10,300,000 15.46%
2 -3 Years 4,500,000 6.76%
3-4 Years 7,600,000 11.41%
4-5Years 19,250,000 28.90%
Over 5 Years 16,710,000 25.09%
TOTAL: 66,609,630 100.00%
PORTFOLIO STATISTICS
Mar-14 Feb-14 Jan-14 Dec-13 Nov-13 Oct-13
Month-End Mkt Value 66,655,604 66,736,764 66,580,599 65,939,710 66,356,841 66,298,303
Modified Duration 3.51 3.30 3.38 3.44 3.47 3.55
Weighted Average Maturity 3.69 3.47 3.55 3.64 3.66 3.74
Current Book Yield to Maturity 1.403% 1.346% 1.348% 1.351% 1.371% 1.372%
Effective Yield - Year to Date 1.380% 1.390% 1.390% 1.410% 1.350% 1.350%
Interest Earned 95,136 95,788 95,661 96,840 100,831 100,796
Fiscal Year To Date Interest Earned 893,841 798,705 702,917 607,255 510,415 409,583
Fair Value Change Gain/(Loss) (176,290) 60,377 545,601 (513,971) (42,294) 224,752
Fiscal Year To Date change in fair value 52,622 228,913 168,536 (377,0865) 136,907 179,200
Total Fiscal YTD earnings 946,463 1,027,617 871,453 230,191 647,321 588,784
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Power Reserve Portfolio - Total Return performance

ML Index Power
Corp/Gov Reserve
2002 Annual 10.367 5743
2003 Annual 4214 3.940
2004 Annual 2.740 3.430
2006 Annual 4,184 4.540
2007 Annual 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) (0.880)
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 0.239 0.662
1.5655 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 V.422
1.467 3.027
2013 1st quarter 0.400 0.340
2nd quarter -1.580 -1.400
3rd quarter 0.970 0.420
4th quarter 0.067 0.456
-0.143 -0.184
2014 1st quarter 0.698 1.089
Effective Yield Fiscal YTD
Power Reserve effective yield 1.38%
State Treasurer's LAIF yield 0.25%
5 Year Average Treasury yield 1.50%

** Index has been changed to ML 3-5 Govt/Agencies beginning 1st quarter of 2013
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V. Miscellaneous Portfolios
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V. Investments Held by Trustees
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