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CITY OF PASADENA

c.;s‘oF Mq’q,’ Power Reserve Portfolio
i @ 5 Vicken Erganian
%%n o City Treasurer
DECEMBER 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 12/31/13

TYPE MARKET VALUE PERCENT
Money Market - Collateralized 2,761,867 4.21% Fed Agency
Municipal Bonds 11,716,012 17.86%
Federal Agencies 44,342 595 67.59%
LALF. 165,185 0.25%
Corporate Bonds 6,620,010 10.09%
TOTALS: 65,605,669 100.00% Muni 4.21%
Accrued Interest Receivable 334,041 17.86%
GRAND TOTAL: 65,939,710
PORTFOLIO LIQUIDITY AS OF 12/31/13
Percent of
Aging Interval Par Value Portfolio
0 - 30 days 2,927,053 4.42%
31 days - 1 Year 1,000,000 1.51%
1-2Years 10,300,000 15.54%
2 -3 Years 12,000,000 18.10%
3 -4 Years 5,100,000 7.69%
4 -5 Years 13,250,000 19.99%
Qver 5 Years 21,710,000 32.75%
TOTAL: 66,287,053 100.00%
PORTFOLIO STATISTICS
Dec-13 Nov-13 Oct-13 Sep-13 Aug-13 Jul-13
Month-End Mkt Value 65,939,710 66,356,841 66,298,303 65,972,702 65,434,899 65,710,172
Modified Duration 3.44 3.47 3.55 3.63 3.70 3.79
Weighted Average Maturity 3.64 3.66 3.74 3.83 3.91 4.01
Current Book Yield to Maturity 1.351% 1.371% 1.372% 1.374% 1.410% 1.413%
Effective Yield - Year to Date 1.410% 1.350% 1.350% 1.370% 1.350% 1.350%
Interest Earned 96,840 100,831 100,796 102,911 102,969 102,906
Fiscal Year To Date Interest Earned 607,255 510,415 409,583 308,787 205,876 102,906
Fair Value Change Gain/(Loss) (513,971) (42,294) 224,752 434,283 (378,320) (101,515)
Fiscal Year To Date change in fair value (377,065) 136,907 179,200 (45,552) (479,835) (101,515)
Total Fiscal YTD earnings 230,191 647,321 588,784 263,235 (273,959) 1,391
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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 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
4610 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 0.239 0.662
1.655 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 0.400 0.340
2nd quarter -1.580 -1.400
3rd quarter 0.970 0.420
4th quarter 0.067 0.456
-0.143 -0.184
Effective Yield Fiscal YTD
Power Reserve effective yield 1.41%
State Treasurer's LAIF yield 0.25%
5 Year Average Treasury yield 1.46%

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



16565871218 1565871218 1G6581CLS
67651950 53 ZBESTPET 63 FETBEI PELSS
0960892 V$ 8¥296°66. VS 00000008 ¥$
SSvSv'eees 00°00€'¥¥C$ 00'00€'v¥2$
v€'168'68$ v€'168'68% v€'168'68%
£8768¢ 0995 £8'68¢ 0995 £8768¢ 0993
£8'682°0993 £8'68¢'099% €8'682°099S
€87109°€L1S €87109°¢l1L$ €87109°€LLS
1€820701°9% TEB20V0T 93 TE820 701 95
L€18 LE°18 L8718

¥6'920'¥01'9%

¥6°920'v01'9$

¥6'920'¥01'9%

| abed

yioc/L/L

L10¢/8¢/1L L
210¢/6/L1
yioc/iiL

v102/1/1

yL0c/LL

¥10¢Z/4L
¥10¢/L/L

%0S€0

Aep | = Aunepy ebesany pajybiap
(sjueg 159\ 1se3) pazijesaie|iod  MN Aouo

%0€0°}
%000}
%0S€0

%0S€E0

%0S€°0

%0520
%0SE0

{seanjipadxg jooloid JEIdED] Juno3oY jusiAedaid 8002

16°¢ = Alunjepy abesany pajybropn
COMEDVELE OWTH4
YELBEELE g1H4
(ueg 159/ 1S€3) PazZIRIAIR|0D  PIN ASUOW
pund DAIDSOY DNUBADY 2143093 2002

kep | = Ajunjepy abelany payybiap
(yueg 1sep 1se3) pazijeisie|io) MW Asuop
INIWIV3HDST 9261

Aep | = Ajuniepy abelany paybiapn
V10l
19BN Asuop pezijesale|jod
a42

kep | = Aunje abesany pajubiap
TvlolL
El\Al
(Mueg 1sapn 1se3) pazieialeljod PN ASUuop
Suoby 10S900NS DUISNOH-BUBpesed JO AJID

- anjep 1eNEN

4009194100

_onjepAsoe4

~ Aunmepn

€102 “JaquiaseQ
spund snoaue|joosi



0L'v€0508 LS
GG'€£8G'9%

0c9506FC TS
0€°062°90C 1$
00'99L'Z1$

€.°519¢€99 |
GP'GLP'LS

89E0I'Z58°ES
89°€01ZG8¢E
00°0$

G5 €85 906 23
007000'006'Z
§5'€85'08

0099% €T T3
0000.70EC1$
00'992'Z1L$

€2°619¢99'LS
SYSIv'LS

8901 ZG8ES
89°€01'ZG8E
000$

00G8COrT 13

Z abey

5G¢85906 25 69'8 = Aiunjey abelaay paybiap
00°000°006°Z% 8102/8L/2L %0001 GUNPOPELE OWTHS
GG'£8G'9% v102/1/) %0GE'0  (jueg )sap) jseq) pazieisie|od PN Asuop
puny aarssay Ajlied 2153333 VEL0Z
00997 £¥C 13 98°'¢ = Ajunjep abeieny pajybiopp
0000052713 210Z/6/4 1 %0001 PHELBEELE g7H4
00'992'21$ v102/4/1 %0GE'0  (Jueg isepn Jseq) pazieiale|jod PN Aauop

pung sAjasay Ajlied 51419913 VZ 102

BT T60GI9 IS Aep | = Aumepy abeiany pajybiop
€/°G19°€99718 vL0Z/L/1 %0GE0  (juegisep ised) paziessie|oD MW Asuon
SY'SLP'LS v10Z/L/L %0820 El\al
pun1o8loid enusAay idjepm g0L0Z
BOTOL' /GE TS Aep | = Ajuniep abesany pajybrap
89€01'/G8ES y102/L/L %0GE'0  (jueg isap Ised) paziesaie||o) MW Asuopy
00°0% v10Z/LI1L %0SZ°0 Elal
pundjo8loid anuanay s81eMm V0102
89'9¢ = Aunjepy abesany pajybiopn
00G8Z oIl TS 0¥02/2/6 %0009 Juswissassy ajepueuuy-spuog jedioiunpy

JOIISI( JUSWISS6SSY Sjepuelly

%008 19d 150

et

€10z “Joquiadag
spung snoaue||29sip



¢ abed

IIV.LOL ANYHD

$8ZEv ¥0L 0013 Z7908°106 0013 A 27 T
008cC vos 008¢¢C v9% 008c¢c ¥93% kep | = Aumep abelany pajybiam
00822 ¥9% 00822 ¥9% 00822 v9% yL0Z/L/L 0,06€°0  (ueg isep 1se3d) paziesaleod PN ASUoW
j93l01g 511399]3 Ve L0Z
90011 Gl6¢3 B0OTT G616 ¢S 30911 G623 kep | = Aunjep abesany pajyblam
00000G1672.% 00000G167¢.% 00000G1672L8 v102/1/) %0S¢ 0 El\a
90'9L1$ 90'9L1$ 90'9L1$ v102/41 %0SE'0  (ued 1sepn ises) pazielsje|jod PN AeUow
j39l0id 511399]3 V€ 10T
[ enenwen “onjep 9084 pung |

€102 “4equiada(g
spun4 snoaugj|22sii



V. Investments Held by Trustees
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