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PORTFOLIO COMPLIANCE

The Treasurer's investment portfolio is in compliance with the California Government Code Section 53601 and the City's Investment Palicy approved by

the City Council on August 11, 2014. The holdings in the investment pool are in compliance with the current investment palicy 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 6/30/15

TYPE MARKET VALUE PERCENT
Money Market - Collateralized 34,905,907 9.14%
Municipal Bonds 18,966,508 4.97% Fed Agency
Corporate Bonds 82,651,762 21.65% | £
Federal Agencies 165,866,267 43.45% | Us Trasui:
US Treasury Securities 15,004,184 3.93% | |
LAIF 49,985,945 13.08% | e
Cash in Bank 14,357,457 3.76% ¥ oot j
| 227% |
i i
TOTALS: 381,738,029 100.00% | MMF-Collstersl, 3_
3 Muni. 3.99%. i i
Accrued Interest Receivable 919,175 |
GRAND TOTAL: 382,657,204 !
PORTFOLIO LIQUIDITY AS OF 6/30/15
Percent of
Aging Interval Par Value Portfolio
0-30 Days 98,997,478 26.24%
31 days - 1 Year 31,275,000 8.29%
1-2Years 52,600,000 13.94%
2-3Years 125,465,000 33.25%
3-4Years 53,500,000 14.18%
4 - 5 Years 15,496,750 4.11%
Over 5 Years - 0.00%
TOTAL: 377,334,228 100.00%
PORTFOLIO STATISTICS
June-15 May-15 Apr-15 Mar-15 Feb-15 Jan-15
Month-End Mkt Value 382,657,204 394,382,593 386,184,853 371,999,865 363,004,564 370,035,588
Modified Duration 1.85 1.96 1.90 1.99 2.10 2.10
Weighted Average Maturity 1.91 2.08 1.96 212 27 2.16
Current Book Yield to Maturity 1.100% 1.147% 1.098% 1.129% 1.127% 1.137%
Effective yield - Year to Date 1.140% 1.140% 1.150% 1.140% 1.140% 1.130%
Interest Earned 391,708 397,722 379,692 385,227 369,229 379,150
Fiscal Year To Date Interest Eamed 4,444,722 4,053,013 3,655,291 3,275,599 2,890,372 2,521,144
Fair Value Change Gain/(Loss) (408,676) (115,432) (131,207) 461,999 (662,308) 1,226,685
Fiscal Year To Date change in fair value (534,830) (126,154) (10,722) 120,485 (341,514) 320,794
Total Fiscal YTD earnings 3,909,882 3,926,859 3,644,569 3,396,084 2,548,858 2,841,938
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Pooled Portfolio - Total Return Performance

2 Year Average US Treasury yield 0.55%

ML 1-3 Index Pooled
Corp/Gov Portfolio
2003 Annual 2.717 2.931
2004 Annual 1.226 2.090
2005 Annual 1.746 2.073
2006 Annual 4.195 4474
2007 Annual 6.706 5.736
2008 Annual 4.649 3.474
2009 Annual 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
4th quarter 0.198 0.173
1.467 1.788
2013 1st quarter 0.220 0.320
2nd quarter -0.140 -0.340
3rd quarter 0.420 0.270
4th quarter 0.196 0.167
g 0.696 0.417
2014 1st quarter : 0.246 0.434
2nd quarter 0.370 0.503
3rd quarter 0.028 0.074
4th quarter 0.133 0.310
0.777 1.321
2015 1st quarter 0.594 0.628
2nd quarter 0.143 0.141
Effective Yield Fiscal YTD
Pooled Portfolio effective yield 1.14%
State Treasurer's LAIF yield 0.25%
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[I. Capital Endowment Portfolio



CITY OF PASADENA

65‘0‘ Mq“g Capital Endowment Portfolio
2 emea ®
3 £
s Vicken Erganian
City Treasurer
June 2015
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 11, 2014. 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 6/30/15

TYPE MARKET VALUE PERCENT
Money Market - Collateralized 1,896,682 100.00% i TR i
|
|
TOTALS: 1,896,682 100.00% ' :
Accrued Interest Receivable 547 : ;
GRAND TOTAL: 1,897,229
PORTFOLIO LIQUIDITY AS OF 6/30/15
Percent of
Aging Interval Par Value Portfolio
0-30 Days 1,896,682 100.00%
31 days - 1 Year - 0.00%
1-2 Years . 0.00%
2-3 Years - 0.00%
3-4Years - 0.00%
4 -5 Years - 0.00%
Qver 5 Years - 0.00%
TOTAL: 1,896,682 100.00%
PORTFOLIO STATISTICS
June-15 May-15 Apr-15 Mar-15 Feb-15 Jan-15
Month-End Mkt Value 1,897,229 1,901,058 1,901,058 1,900,550 1,900,043 1,900,043
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% 0.350%
Effective Yield - Year to Date 0.340% 0.340% 0.340% 0.340% 0.340% 0.340%
Interest Earned 547 627 547 508 488 488
Fiscal Year To Date Interest Earned 7,462 6,915 6,289 5,742 5,234 4,746
Fair Value Change Gain/(Loss) - - - : & .
Fiscal Year To Date change in fair value - - - - - -
Total Fiscal YTD earnings 7462 6,915 6,289 5,742 5,234 4,746
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[Il. Power Reserve Portfolio



