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Treasurer's Pooled Investment Portfolio

CITY OF PASADENA

Vicken Erganian

City Treasurer

June 2016

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 July 27, 2015. 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 06/30/2016

TYPE MARKET VALUE PERCENT
Money Market - Collateralized 32,341,311 7.25% \
Municipal Bonds 17,867,577 401% e N US Treasury i
Corporate Bonds 72,947 584 16.36% il et e
Federal Agencies 221,711,487 49.71% s
US Treasury Securities 15,014,110 3.37% f
Supranationals 18,965,398 4.25% ]
LAIF 64,111,541 14.38% et
Cash in Bank 3,014,246 0.68%
Cash in Bank
TOTALS: 445,973,253 100.00% I : Mol 0.68%
Accrued Interest Receivable 1,371,487 16.36% e
GRAND TOTAL: 447,344,740 |
PORTFOLIO LIQUIDITY AS OF 06/30/2016
Percent of
Aging Interval Par Value Portfolio
0-30 Days 104,452,851 23.65%
31days - 1 Year 40,100,000 9.08%
1-2 Years 78,965,000 17.88%
2-3 Years 107,950,000 24.44%
3 -4 Years 49,250,000 11.15%
4-5 Years 60,935,000 13.80%
Over 5 Years - 0.00%
TOTAL: 441,652,851 100.00%
PORTFOLIO STATISTICS
Jun-16 May-16 Apr-16 Mar-16 Feb-16 Jan-16
Month-End Market Value* 447 344,740 464,803,520 457,373,145 430,970,039 425,855,743 433,851,481
Modified Duration 1.88 1.98 1.84 1.99 1.94 1.85
Weighted Average Maturity 2.01 2.04 1.92 2.07 2.00 1.98
Current Book Yield to Maturity 1.181% 1.196% 1.166% 1.206% 1.172% 1.172%
Effective yield - Year to Dale 1.220% 1.220% 1.230% 1.210% 1.200% 1.180%
Interest Earned?* 485,568 478,883 474,320 462,304 436,249 425,232
Fiscal Year To Date Interest Earned* 5,203,173 4,717,605 4,238,722 3,764,402 3,302,098 2,865,849
Fair Value Change Gain/(Loss) 843,047 (443,270) (295,669) 406,853 (115,937) 1,272,556
Fiscal Year To Date change in fair value 369,764 (473,283) (30,013) 265,656 (141,197) (25,261)
Total Fiscal YTD earnings* 5,572,936 4,244,322 4,208,709 4,030,058 3,160,900 2,840,588

*April and May adjusted for actual LAIF interest received at quarter end
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Pooled Portfolio - Total Return Pérformance

ML 1-3 Index Pooled
. A Corp/Gov Portfolio .
.12003 Annual 2.717 22,931 .
‘(2004 Annual 1.226° 2.090
2005 Annual 1.746 -2.073
2006 Annual 4.195 "4.474
2007 Annual 6.706 5.736
2008 Annual 4649 .. 3474
2009 _ Annual 3.784 ©3.398
2010 Annual 2.322 1.806
2011° 1st quarter :0.190 ' 0.180
' 2nd quarter 0877 0.910
3rd quarter 0.240 0.140
© 4th quarter - 0.239 - 0.252
1.546 1.482
2012 1st quarter 0450 0690 °
' 2nd quarter 0.237 0300 -
3rd quarter 0.582 0625 -
*4th quarter T m : Mi
1.467 1788
2013 1st quarter -0.220 0.320
2nd quarter - 0140 = - -0.340
3rd quarter 0.420 - 0.270- -
4th quarter 0.196" . 0.167
0.696 S 0417
2014 1st-quarter 0.246 0.434.
2nd quarter 0.370 1+ 0.503
3rd quarter 0.028 0.074 .-
.4th quarter 0.133 0.310
0777 21321
- |2015 1st quarter 0.594 0.628 .
‘ 2nd quarter - 0.143 0.141
: ~ 3rd quarter -0.284 0.431
4th quarter -0.350 -0.113
’ 0.671 1.087
2016 1st quarter 0.982 0.713
2nd quarter 0.660 0.350
Effective Yield Fiscal YTD
|Pooled Portfolio effective yield 1.22%
State Treasurer's LAIF yield 0.43%

2 Year Average US Treasury yield

0.77%

R
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II. Capital Endowment Portfolio
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CITY OF PASADENA
Capital Endowment Portfolio

June 2016

Vicken Erganian
City Treasurer

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 July 27, 2015. 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.

TYPE
Money Market - Collateralized

TOTALS:

Accrued Interest Receivable

GRAND TOTAL:

PORTFOLIO STRUCTURE AS OF 06/30/2016

MARKET VALUE
1,904,947

1,904,947

887
1,905,834

PERCENT
100.00%

100.00%

MMF - Collateral
100.00%

PORTFOLIO LIQUIDITY AS OF 06/30/2016

Percent of

Aging Interval Par Value Portfolio

0-30 Days 1,904,947 100.00%

31 days - 1 Year - 0.00%

1-2 Years - 0.00%

2 -3 Years - 0.00%

3-4 Years - 0.00%

4-5 Years - 0.00%

Over 5 Years - 0.00%

TOTAL: 1,904,947 100.00%

PORTFOLIO STATISTICS

Jun-16 May-16 Apr-16 Mar-16 Feb-16 Jan-16
Month-End Mkt Value 1,905,834 1,904,947 1,903,734 1,902,673 1,901,879 1,901,199
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 0.620% 0.620% 0.620% 0.620% 0.450% 0.450%
Effective Yield - Year to Date 0.460% 0.450% 0.420% 0.400% 0.380% 0.370%
Interest Earned 887 1,213 1,061 794 680 726
Fiscal Year To Date Interest Earned 8,814 7,927 6,714 5,653 4,859 4,179
Fair Value Change Gain/(Loss) - - - - -
Fiscal Year To Date change in fair value - - - - - -
Total Fiscal YTD earnings 8,814 7927 6,714 5,653 4,859 4,179
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| - Ill. Power Reserve Portfolio




CITY OF PASADENA

5*0‘ mq"“—;, Power Reserve Portfolio
P e 2 Vicken Erganian
%"%rm o City Treasurer
June 2016
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 July 27, 2015. 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 06/30/2016

TYPE MARKET VALUE PERCENT
Money Market - Collateralized 5,165,283 7.43% = ;\',?;:f/: S
Municipal Bonds 5,033,704 7.24% . e _\"‘\
Federal Agencies 54,111,047 77.85%
L.A.LF. 166,386 0.24%
Corporate Bonds 5,027,415 7.23% } e
\
| Corp Bond
7.23%
TOTALS: 69,503,836 100.00% .
Accrued Interest Receivable 329,517 By i
GRAND TOTAL: 69,833,352 = —————
PORTFOLIO LIQUIDITY AS OF 06/30/2016
Percent of
Aging Interval Par Value Portfolio
0 - 30 days 5,331,669 7.69%
31 days - 1 Year 4,500,000 6.49%
1-2Years 2,500,000 3.61%
2 -3 Years 6,000,000 8.65%
3-4 Years 1,960,000 2.83%
4-5 Years 32,250,000 46.51%
Over 5 Years 16,800,000 24.23%
TOTAL: 69,341,669 100.00%
PORTFOLIO STATISTICS
Jun-16 May-16 Apr-16 Mar-16 Feb-16 Jan-16
Month-End Market Value* 69,833,352 69,462,872 69,444,468 69,448,429 69,350,426 69,291,274
Modified Duration 3.52 3.94 3.61 3.75 4.16 3.87
Weighted Average Maturity 4.40 4.21 3.85 3.99 4.41 4.21
Current Book Yield to Maturity 1.782% 1.823% 1.765% 1.800% 1.900% 1.845%
Effective Yield - Year to Date 1.640% 1.630% 1.610% 1.600% 1.590% 1.5650%
Interest Earned* 109,369 112,993 101,383 108,012 105,058 106,267
Fiscal Year To Date Interest Earned* 1,209,912 1,100,543 987,550 886,167 778,156 673,098
Fair Value Change Gain/(Loss) 261,111 (94,588) (105,344) (10,009) (45,906) 556,114
Fiscal Year To Date change in fair value 275,418 14,307 108,895 214,239 224,248 270,154
Total Fiscal YTD earnings* 1,485,330 1,114,850 1,096,445 1,100,406 1,002,404 943,252

*April and May adjusted for actual LAIF interest received at quarter end
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Power Reserve Portfolio - Total Return performance

ML Index Power

Corp/Gov Reserve

2003 Annual 4214 3.940

2005 Annual 0.980 2.615

2006 Annual 4.184 4.540

2007 Annual 7.656 6.960

2008 Annual 4610 3.683

2009 Annual 3.784 3.714

2010 Annual 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

1.555 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 0.400 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

2nd quarter 1.190 0.800

3rd quarter -0.192 0.249

4th quarter 0.750 0.550

2.446 2.688

2015 1st quarter 1.550 0.910

2nd quarter -0.178 0.039

3rd quarter 0.995 0.884

4th quarter -0.793 -0.469

1.574 1.364

2016 1st quarter 2.420 1.197

2nd quarter 1.390 0.560
[Effective Yield Fiscal YTD
Power Reserve effective yield 1.64%
State Treasurer's LAIF yield 0.43%
5 Year Average Treasury yield 1.43%

** 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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