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1. Pooled Investment Portfolio



CITY OF PASADENA

s M, Treasurer's Pooled Investment Portfolio
P s @ Vicken Erganian
L o City Treasurer
= December 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 12/31/15

TYPE MARKET VALUE PERCENT =
Money Market - Collateralized 29,582 417 7.4867%
Municipal Bonds 14,084,612 3.5645% Fali Aghne:
Corporate Bonds 69,263,839 17.5292% 1% _ ot
Federal Agencies 208,401,424 52.7420% - _
ash in Bank.
US Treasury Securities 19,887,476 5.0331% g  0v9%
LAIF 50,000,000 12.6539%
Cash in Bank 3,914,225 0.9906% LAIF, 1265%
Treasury,
5.03%
TOTALS: 395,133,992 100.00% MMEF-Collateral,
Accrued Interest Receivable 1,155,136 Gy e Muni. 3.56% T
GRAND TOTAL: 396,289,128
PORTFOLIO LIQUIDITY AS OF 12/31/15
Percent of
Aging Interval Par Value Portfolio
0-30 Days 83,496,642 21.12%
31 days - 1 Year 33,600,000 8.50%
1-2Years 64,465,000 16.30%
2-3Years 104,500,000 26.43%
3-4 Years 73,000,000 18.46%
4 -5 Years 36,335,000 9.19%
Over 5 Years - 0.00%
TOTAL: 395,396,642 100.00%
PORTFOLIO STATISTICS
Dec-15 Nov-15 Oct-15 Sept-15 Aug-15 July-15
Month-End Mkt Value 396,289,128 391,780,574 391,798,574 381,060,808 382,160,313 385,561,192
Modified Duration 1.98 2.06 207 203 1.92 1.84
Weighted Average Maturity 2.05 218 219 211 2.01 1.96
Current Book Yield to Maturity 1.143% 1.189% 1.194% 1.170% 1.146% 1.140%
Effective yield - Year to Date 1.190% 1.200% 1.200% 1.160% 1.150% 1.070%
Interest Earned 416,595 408,220 409,869 402,761 406,430 391,828
Fiscal Year To Date Interest Earned 2,435,704 2,019,109 1,610,888 1,201,019 798,258 391,828
Fair Value Change Gain/(Loss) (787,025) (532,583) (338,812) 637,212 (342,218) 107,201
Fiscal Year To Date change in fair value (1,256,226) (469,201) 63,382 402,194 (235,017) 107,201
Total Fiscal YTD earnings 1,179,477 1,549,907 1,674,271 1,603,214 563,241 499,029
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|Pooled Portfolio - Total Return Performance

ML 1-3 Index Pooled
Corp/Gov Portfolio
2003 Annual 2717 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
2008 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
4th quarter -0.350 -0.113
0.671 1.087
Effective Yield Fiscal YTD
Pooled Portfolio effective yield 1.19%
State Treasurer's LAIF yield 0.35%
2 Year Average US Treasury yield 0.75%
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I. Capital Endowment Portfolio



CITY OF PASADENA

AT Capital Endowment Portfolio
%"‘o;,w Jov"s Vicken Erganian
City Treasurer
December 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 12/31/15

TYPE MARKET VALUE PERCENT
Money Market - Collateralized 1,900,004 100.00% _ oo MFCones)
/,/ \\I {
TOTALS: 1,900,004 100.00%
Accrued Interest Receivable 470
GRAND TOTAL: 1,900,474
PORTFOLIO LIQUIDITY AS OF 12/31/15
Percent of
Aging Interval Par Value Portfolio
0-30 Days 1,900,004 100.00%
31 days - 1 Year - 0.00%
1-2Years - 0.00%
2-3 Years - 0.00%
3-4Years = 0.00%
4 -5 Years - 0.00%
Over 5 Years - 0.00%
TOTAL: 1,900,004 100.00%
PORTFOLIO STATISTICS
Dec-15 Nov-15 Oct-15 Sept-15 Aug-15 July-15
Month-End Mkt Value 1,900,474 1,900,004 1,899,457 1,898,893 1,898,398 1,897,704
Medified 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% 0.320% 0.350% 0.350%
Effective Yield - Year to Date 0.360% 0.370% 0.380% 0.390% 0.430% 0.420%
Interest Earned 470 546 564 495 695 684
Fiscal Year To Date Interest Earned 3,454 2,984 2438 1,874 1,379 684
Fair Value Change Gain/(Loss) - - - -
Fiscal Year To Date change in fair value - - - -
Total Fiscal YTD earnings 3,454 2,984 2,438 1,874 1,379 684
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