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CITY OF PASADENA
& & ma"‘l*,.,’ Treasurer's Pooled Investment Portfolio
P a3 Vicken Erganian
% foo City Treasurer
Seareo September 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 portfolic including a detailed listing of each investment, is available by calling the Treasurer's office at (626)744-4422.

PORTFOLIO STRUCTURE AS OF 9/30/15

TYPE

Money Market - Collateralized
Municipal Bonds

Corporate Bonds

Federal Agencies

US Treasury Securities

LAIF
Cash in Bank
TOTALS:
Accrued Interest Receivable
GRAND TOTAL:

MARKET VALUE
21,424,669
17,238,864
74,659,024

198,396,580
15,012,310
50,000,000

3,282,154

380,014,500
1,046,308
381,060,808

PERCENT
5.64%
4.54%

19.65%
52.21%
3.95%
13.16%
0.86%

100.00%

Fed Agency,

Corp Bond.
19.42%.

Muni. 3.99%.

PORTFOLIO LIQUIDITY AS OF 9/30/15

Percent of
Aging Interval Par Value Portfolio
0-30 Days 79,712,646 21.34%
31 days - 1 Year 27,715,000 7.42%
1-2Years 61,465,000 16.46%
2 -3 Years 99,500,000 26.64%
3-4 Years 73,000,000 19.54%
4 -5Years 32,125,000 8.60%
Over 5 Years - 0.00%
TOTAL: 373,517,646 100.00%
PORTFOLIO STATISTICS
Sept-15 Aug-15 July-15 June-15 May-15 Apr-15
Month-End Mkt Value 381,060,808 382,160,313 385,561,192 382,657,204 394,382,593 386,184,853
Modified Duration 2.03 1.92 1.84 1.85 1.96 1.90
Weighted Average Maturity 2.1 2.01 1.96 1.91 2.08 1.96
Current Book Yield to Maturity 1.170% 1.146% 1.140% 1.100% 1.147% 1.098%
Effective yield - Year to Date 1.160% 1.150% 1.070% 1.140% 1.140% 1.150%
Interest Earned 402,761 406,430 391,828 391,709 397,722 379,692
Fiscal Year To Date Interest Earned 1,201,019 798,258 391,828 4,444,722 4,053,013 3,655,291
Fair Value Change Gain/(Loss) 637,212 (342,218) 107,201 (408,676) (115,432) (131,207)
Fiscal Year To Date change in fair value 402,194 (235,017) 107,201 (534,830) (126,154) (10,722)
Total Fiscal YTD earnings 1,603,214 563,241 499,029 3,909,892 3,926,859 3,644,569
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|Pooled Portfolio - Total Return Performance

ML 1-3 Index Pooled
Corp/Gov Portfolio
2003 Annual 2T 2.931
2004 Annual 1.226 2.090
2005 Annual 1.746 2.073
2006 Annual 4195 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
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
3rd quarter 0.284 0.431
Effective Yield Fiscal YTD
Pooled Portfolio effective yield 1.16%
State Treasurer's LAIF yield 0.32%

2 Year Average US Treasury yield 0.68%
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ll. Capital Endowment Portfolio



CITY OF PASADENA
BT Capital Endowment Portfolio
% g3 4 Eg
% e Vicken Erganian
City Treasurer
September 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 9/30/15

TYPE MARKET VALUE PERCENT
Money Market - Collateralized 1,898,398 100.00% e ‘%r--\\MMF'ﬁ':g‘fg;;j
TOTALS: 1,898,398 100.00%
Accrued Interest Receivable 695
GRAND TOTAL: 1,899,093

PORTFOLIO LIQUIDITY AS OF 9/30/15

Percent of

Aging Interval Par Value Portfolio
0-30 Days 1,898,398 100.00%
31 days - 1 Year - 0.00%
1-2Years - 0.00%

2 -3 Years - 0.00%

3 -4 Years - 0.00%

4 -5 Years - 0.00%
Over 5 Years - 0.00%
TOTAL: 1,898,398 100.00%

PORTFOLIO STATISTICS

Sept-15 Aug-15 July-15 June-15 May-15 Apr-15
Month-End Mkt Value 1,898,398 1,898,398 1,897,704 1,897,229 1,901,058 1,901,058
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 0.320% 0.350% 0.350% 0.350% 0.350% 0.350%
Effective Yield - Year to Date 0.390% 0.430% 0.420% 0.340% 0.340% 0.340%
Interest Earned 495 695 684 547 627 547
Fiscal Year To Date Interest Earned 1,874 1,379 684 7,462 6,915 6,289
Fair Value Change Gain/(Loss) - - - - - -
Fiscal Year To Date change in fair value - - - - - -
Total Fiscal YTD earnings 1,874 1,379 684 7,462 6,915 6,289
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l1l. Power Reserve Portfolio



CITY OF PASADENA

ég‘of ma‘%;,, Power Reserve Portfolio
P e s Vicken Erganian
%‘%m o City Treasurer
September 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 9/30/15

TYPE MARKET VALUE PERCENT
Money Market - Collateralized 7,590,701 11.05%
Municipal Bonds 5,079,833 7.40%
Federal Agencies 50,827,425 73.99%
LALF. 165,907 0.24%
Corporate Bonds 5,027,463 7.32%
TOTALS: 68,691,329 100.00%
Accrued Interest Receivable 48,817 o Col;?nM:si
GRAND TOTAL: 68,740,146 i
PORTFOLIO LIQUIDITY AS OF 9/30/15
Percent of
Aging Interval Par Value Portfolio
0 - 30 days 7,750,785 11.32%
31 days - 1 Year 2,000,000 2.92%
1-2Years 2,500,000 3.65%
2 -3 Years 7,500,000 10.96%
3-4 Years 20,960,000 30.62%
4 -5 Years 15,200,000 22.20%
Over 5 Years 12,550,000 18.33%
TOTAL: 68,460,785 100.00%
PORTFOLIO STATISTICS
Sept-15 Aug-15 July-15 June-15 May-15 Apr-15
Month-End Mkt Value 68,740,146 68,624,690 68,575,793 68,347,090 68,466,338 68,297,399
Modified Duration 3.36 3.57 3.46 2.84 3.22 3.30
Weighted Average Maturity 3.59 3.76 3.67 2,96 335 3.44
Current Book Yield to Maturity 1.700% 1.624% 1.612% 1.354% 1.468% 1.470%
Effective Yield - Year to Date 1.530% 1.450% 1.360% 1.480% 1.490% 1.490%
Interest Earned 100,353 96,418 86,149 88,012 89,082 84,880
Fiscal Year To Date Interest Earned 282,920 182,567 86,149 1,214,289 1,126,277 1,037,195
Fair Value Change Gain/(Loss) 222,667 (43,574) 141,566 (162,644) (7,652) (64,786)
Fiscal Year To Date change in fair value 320,659 97,992 141,566 (60,557) 102,087 109,739
Total Fiscal YTD earnings 603,579 280,559 227,715 1,153,732 1,228,364 1,146,933
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