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CITY OF PASADENA
Treasurer's Pooled Investment Portfolio

March 2018

PORTFOLIO COMPLIANCE

Vicken Erganian

City Treasurer

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 28, 2017. 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 1/2018
TYPE MARKET VALUE PERCENT Supranationals  LAIF Cash in Bank  Certificates of SEW 7
Treasury STRIP 4.60%  3.46% 041% Deposit 3
Money Market - Collateralized 19,407,500 3.78% Bonds MME-Collateral ~ 219% Muai
0.96% 378% Bt
Certificates of Deposit 1,000,000 0.19% US Treasury
Municipal Bonds 35,251,800 6.87% . /
Corporate Bonds 83,530,227 16.28% er‘ m
Federal Agencies 313,309,495 61.06%
US Treasury Securities 12,242,924 2.39%
Treasury STRIP Bonds 4,914,645 0.96%
Supranationals 23,620,438 4.60%
LAIF 17,731,564 3.46%
Cash in Bank 2,114,056 0.41%
TOTALS: 513,131,647 100.00% Fod Agomsy
Accrued Interest Receivable 2,182,212 61.06%
GRAND TOTAL: 515,313,860
PORTFOLIO LI F 03/31/2018
Percent of
Aging Interval Par Value Portfolio
0-30 Days 47,399,063 9.14%
31 days - 1 Year 85,870,000 16.56%
1-2Years 142,500,000 27.47%
2-3Years 167,375,000 32.27%
3-4Years 40,015,000 7.72%
4 -5 Years 35,500,000 6.84%
Over 5 Years - 0.00%
TOTAL: 518,659,063 100.00%
PORTFOLIO STATISTICS
Mar-18 Feb-18 Jan-18 Dec-17 Nov-17 Oct-17
Month-End Market Value 515,313,860 518,301,728 517,167,509 502,992,352 482,179,972 481,900,881
Modified Duration 1.83 1.85 1.88 1.83 1.3 1.90
Weighted Average Maturity 1.1 1.82 1.96 1.99 2.00 1.97
Current Book Yield to Maturity 1.663% 1.628% 1.589% 1.561% 1.516% 1.487%
Effective Yield - Year to Date 1.520% 1.510% 1.480% 1.460% 1.450% 1.440%
Interest Earned 709,335 684,865 672,543 616,251 600,852 583,550
Fiscal Year To Date Interest Earmed 5,642,117 4,832,782 4,247 916 3,575,373 2,959,123 2,358,270
Fair Value Change Gain/(Loss) 525,957 (756,949) (2,330,141) (313,573) (1,213,877) (557,696)
Fiscal Year To Date change in fair value (4,620,481) (5,146,438) (4,389,489) (2,059,348) (1,745,775) (531,887)
Total Fiscal YTD Eamings 1,021,636 (213,656) (141,572) 1,516,025 1,213,348 1,826,373
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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
2009 Annual 3.784 3.398
2010 Annual 2322 1.806
2011 Annual 1.540 1.490
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 0133 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
2016 1st quarter 0.982 0.713
2nd quarter 0.660 0.350
3rd quarter 0.027 0.170
4th quarter -0.385 -0.520
1.284 0.713
2017 1st quarter 0.393 0.440
2nd quarter 0.303 0.419
3rd quarter 0.342 0.380
4th quarter -0.182 -0.059
0.856 1.180
2018 1st quarter -0.185 -0.097
[Effective Yield Fiscal YID
Pooled Portfolio effective yield 1.52%
State Treasurer's LAIF yield 1.26%
2 Year Average US Treasury yield 1.72%
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Il. Capital Endowment Portfolio



CITY OF PASADENA
Capital Endowment Portfolio

Vicken Erganian
City Treasurer

March 2018

PORTFOLIO COMPLIANCE
The Treasurer's investment portfolio is in compliance with the Califonia Government Code Section 53601 and the City's Investment Policy approved by
the City Council on August 28, 2017. 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.

PORT TRUC F 1/201
TYPE MARKET VALUE PERCENT
Money Market - Collateralized 17 0.05%
Corporate Bonds 1,928,140 99.95%
TOTALS: 1,929,057 100.00% s
99.95%
Accrued Interest Receivable 4,540
GRAND TOTAL: 1,933,596
PORTFOLIO LIQUIDITY AS O 31/201
Percent of
Aging Interval Par Value Portfolio
0-30 Days 917 0.05%
31 days - 1 Year - 0.00%
1-2 Years 1,945,000 99.95%
2-3 Years - 0.00%
3-4Years - 0.00%
4-5 Years - 0.00%
Over 5 Years - 0.00%
TOTAL: 1,945,917 100.00%
PORTFOLIO STATISTICS
Mar-18 Feb-18 Jan-18 Dec-17 Now-17 Oct-17
Month-End Mkt Value 1,033,506 1,831,413 1,833,199 1,932,723 1,930,464 1,828,281
Modified Duration 1.05 113 1.21 0.08 0.18 0.24
Weighted Average Maturity 1.07 1.15 123 0.08 0.16 0.24
Current Book Yield to Maturity 2.170% 2.170% 2.170% 1.412% 1.411% 1.411%
Effective Yield - Year to Date 1.560% 1.490% 1.370% 1.380% 1.380% 1.380%
Interest Eamed 2,270 2,270 113 38 36 a5
Fiscal Year To Date Interest Earmed 4,863 2,503 323 210 172 136
Fair Value Change Gain/(Loss) (88) (4,055) 363 2,221 2,147 2,216
Fiscal Year To Date change in fair value 9,399 9,487 13,542 13,179 10,958 8,811
Total Fiscal YTD earnings 14,262 12,079 13,865 13,389 11,130 8,947
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IIl. Power Reserve Portfolio



CITY OF PASADENA
Power Reserve Portfolio

P__

March 2018

Vicken Erganian
City Treasurer

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 28, 2017. 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.

| RE A 1201
TYPE . MARKET VALUE PERCENT
Money Market - Collateralized 184,570 0.27%
Municipal Bonds 4,763,089 6.90%
Federal Agencies 57,571,810 83.39%
LALF. 168,821 0.24%
Corporate Bonds 6,352,079 9.20%
TOTALS: 69,041,268 100.00%
Accrued Interest Receivable 327,566
GRAND TOTAL: 69,368,826
T LIQUIDITY AS OF 03/31/2018
Percent of
Aging Interval Par Value Portfolio
0-30 days 353,360 0.49%
31 days - 1 Year 3,500,000 4.89%
1-2Years 1,960,000 274%
2-3 Years 10,600,000 14.80%
3-4 Years 30,800,000 43.15%
4-5Years 3,300,000 461%
Over 5 Years 21,000,000 20.32%
TOTAL: 71,613,390 100.00%
PORTFOLIO STATISTICS
Mar-18 Feb-18 Jan-18 Dec-17 Nov-17 Oct-17
Month-End Market Value 60,368,825 68,094,456 69,226,642 69,858,422 60,751,383 69,819,708
Modified Duration 3.94 4.02 388 307 405 413
Weighted Average Maturity 425 4.34 419 428 438 446
Current Book Yield to Maturity 1.893% 1.893% 1.820% 1.819% 1.819% 1.820%
Effective Yield - Year to Date 1.830% 1.820% 1.800% 1.810% 1.810% 1.800%
Interest Earned 112,691 108,896 107,608 107,489 107,353 107,196
Fiscal Year To Date Interest Earned 972,364 859,673 750,777 643,079 535,500 428,237
Fair Value Change Gain/(Loss) 261,678 (341,082) (739,478) (451) (175,677) (96,739)
Fiscal Year To Date change in fair value (1,056,086) (1,317,764) (976,682) (237.204) (236,753) (61,076)
Total Fiscal YTD Earnings (83,722) (458,001) (225,905) 405,875 208,836 367,161
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2003 Annual 4214 3.940
2004 Annual 2.740 3.430
2005 Annual 0.980 2615
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 Annual 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 0422
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
3rd quarter 0.080 0.190
4th quarter -1.840 -2.340
2.050 -0.393
2017 1st quarter 0.773 0.830
2nd quarter 0.873 0.803
3rd quarter 0.567 0.515
4th quarter -0.398 0.071
1.815 2.219
2018 1st quarter -0.890 -0.702
Effective Yield 1
Power Reserve effective yield 1.83%
State Treasurer's LAIF yield 1.26%
5 Year Ave Treasury yield 2.13%
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IV. Miscellaneous Portfolios
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V. Investments Held by Trustees
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