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CITY OF PASADENA

éé 2 PAS”‘%; Treasurer's Pooled Investment Portfolio
i o s Vicken Erganian
NN City Treasurer
TED September 2020
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 22, 2019. 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
Municipal Bonds

Corporate Bonds

Federal Agencies

US Treasury Securities
Supranationals

Money Market-CAMP

LAIF

Cash in Bank

TOTALS:

Accrued Interest Receivable

GRAND TOTAL:

PORTFOLIO STRUCTURE AS OF 9/30/2020

MARKET VALUE PERCENT
7,747,643 1.38% A
29,286,179 520% | Money Market-
139,696,912 24.82% o
151,662,847 26.95%
15,184,468 2.70%
30,109,421 5.35%
112,700,250 20.02%
74,970,241 13.32%
1,476,706 0.26% 3
Supranationals
5.35%
562,834,668 100.00% S,
1,565,138
564,399,806

Cash in Bank

0.26% .
MMF-Collateral Muni

1.38% 5.20%

Fed Agency
26.95%

Corp Bond
24.82%

PORTFOLIO LIQUIDITY AS OF 9/30/2020

Percent of

Aging Interval Par Value Portfolio

0-30 Days 225,897,993 40.27%

31 days - 1 Year 47,520,000 8.47%

1-2Years 43,057,000 7.68%

2 -3 Years 50,320,000 8.97%

3-4Years 18,325,000 3.27%

4 -5 Years 175,874,000 31.35%

Over 5 Years - 0.00%

TOTAL: 560,993,993 100.00%

PORTFOLIO STATISTICS

Sep-20 Aug-20 Jul-20 Jun-20 May-20 Apr-20
Month-End Market Value 564,399,806 561,475,874 561,258,269 645,407,061 676,082,592 650,001,842
Modified Duration 1.85 1.77 2.21 2.36 2.32 2.37
Weighted Average Maturity 2.05 2.15 2.52 2.56 2.42 2.48
Current Book Yield to Maturity 1.244% 1.439% 1.510% 1.590% 1.640% 1.858%
Effective Yield - Year to Date 1.360% 1.380% 1.470% 2.030% 2.070% 2.100%
Interest Earned 636,442 682,990 777,185 836,533 945,546 991,583
Fiscal Year To Date Interest Earned 2,096,617 1,460,174 777,185 12,068,868 11,232,336 10,286,790
Fair Value Change Gain/(Loss) (618,689) (320,633) 403,717 411,408 600,507 2,252,242
Fiscal Year To Date change in fair value (535,605.09) 83,084 403,717 4,254 560 3,843,152 3,242,644
Total Fiscal YTD Earnings 1,661,012 1,543,259 1,180,902 16,323,428 15,075,488 13,529,434
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Pooled Portfolio - Total Return Performance

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 4.474
2007 Annual 6.706 5.736
2008 Annual 4.649 3.474
2009 Annual 3.784 3.398
2010 Annual 2.322 1.806
2011 Annual 1.540 1.490
2012 Annual 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
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
2nd quarter 0.291 0.269
3rd quarter 0.354 0.431
4th quarter 1.166 1.038
1.626 1.641
2019 1st quarter 1.219 0.963
2nd quarter 1.480 1.054
3rd quarter 0.700 0.593
4th quarter 0.606 0.590
4.005 3.200
2020 1st quarter 1.590 0.495
2nd quarter 1.215 0.962
3rd quarter 0.274 0.287
Effective Yield Eiscal YTD
Pooled Portfolio effective yield 1.36%
State Treasurer's LAIF yield 0.84%
2 Year Average US Treasury yield 0.14%
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lI. Capital Endowment Portfolio



CITY OF PASADENA

§OF P‘s“oq;’ Capital Endowment Portfolio
?A"’o% = J\yf Vicken Erganian
City Treasurer
September 2020
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 22, 2019. 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 9/30/2020

TYPE MARKET VALUE PERCENT MME - Collateral
Money Market - Collateralized 43,188 2.09% e
Corporate Bonds 2,021,187 97.91%
TOTALS: 2,064,375 100.00% Corporate Bonds
97.91%
Accrued Interest Receivable 2,541
GRAND TOTAL: 2,066,915
PORTFOLIO LIQUIDITY AS OF 9/30/2020
Percent of
Aging Interval Par Value Portfolio
0-30 Days 43,183 2.12%
31 days - 1 Year - 0.00%
1-2Years - 0.00%
2-3 Years 1,993,000 97.88%
3-4Years - 0.00%
4 -5 Years - 0.00%
Over 5 Years - 0.00%
TOTAL: 2,036,183 100.00%
PORTFOLIO STATISTICS
Sep-20 Aug-20 Jul-20 Jun-20 May-20 Apr-20
Month-End Mkt Value 2,066,915 2,066,911 2,065,343 2,049,248 2,038,843 2,008,941
Modified Duration 1.86 1.94 2.02 2.18 2.26 2.33
Weighted Average Maturity 1.90 2.00 2.08 2.25 2.33 2.41
Current Book Yield to Maturity 2.06% 2.082% 2.111% 2.110% 2.114% 2.114%
Effective Yield - Year to Date 2.060% 2.040% 2.110% 2.230% 2.240% 2.250%
Interest Earned 3,467.20 3,463 3,611 3,580 3,498 3,591
Fiscal Year To Date Interest Earned 10,541 7,074 3,611 25,532 21,951 18,453
Fair Value Change Gain/(Loss) (3,229) (1,548) 811 6,822 26,434 (24,151)
Fiscal Year To Date change in fair value (3,966.67) (737) 811 40,279 33,457 7,023
Total Fiscal YTD earnings 6,575 6,337 4,422 65,811 55,409 25,476
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lIl. Power Reserve Portfolio



CITY OF PASADENA

& & PAS%% Power Reserve Portfolio
ARl Vicken Erganian
%AO,PATED <5 City Treasurer
August 2020
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 22, 2019. 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
Municipal Bonds

Federal Agencies

L.A.LF.

Corporate Bonds

TOTALS:

Accrued Interest Receivable

GRAND TOTAL:

PORTFOLIO STRUCTURE AS OF 9/30/2020

MARKET VALUE

660,183
2,091,360
31,051,007
19,000,597
8,037,842

60,840,988
345,651
61,186,640

PERCENT
1.09%
3.44%

51.04%
31.23%
13.21%

100.00%

LAIF
31.23%

Corp Bond
13.21%

MMF-

Collateral
42.65% Muni

Fed Agency
51.04%

PORTFOLIO LIQUIDITY AS OF 9/30/2020

Percent of
Aging Interval Par Value Portfolio
0 - 30 days 24,662,537 40.66%
31 days - 1 Year 3,000,000 4.95%
1-2Years - 0.00%
2 -3 Years - 0.00%
3-4Years - 0.00%
4-5Years - 0.00%
Over 5 Years 33,000,000 54.40%
TOTAL: 60,662,537 100.00%
PORTFOLIO STATISTICS
Sep-20 Aug-20 Jul-20 Jun-20 May-20 Apr-20
Month-End Market Value 61,186,640 61,195,196 61,243,292 60,861,257 60,711,416 60,659,411
Modified Duration 3.94 4.00 4.77 4.88 5.07 1.86
Weighted Average Maturity 5.21 5.26 5.33 5.46 5.65 2.04
Current Book Yield to Maturity 1.681% 1.879% 1.883% 1.532% 1.785% 1.271%
Effective Yield - Year to Date 1.650% 1.630% 1.770% 1.790% 1.800% 1.790%
Interest Earned 85,717 86,147 90,764 87,746 90,950 82,984
Fiscal Year To Date Interest Earned 262,627.83 176,911.11 90,764 1,063,603 975,857 884,907
Fair Value Change Gain/(Loss) (75,832) (18,502) (11,847) 62,117 (38,099) (19,021)
Fiscal Year To Date change in fair value (106,180) (30,349) (11,847) 605,700 543,583 581,682
Total Fiscal YTD Earnings 156,447.61 146,562.40 78,918 1,669,303 1,519,440 1,466,589
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Power Reserve Portfolio - Total Return Performance

ML Index Power
Corp/Gov Reserve
2003 Annual 4.214 3.940
2004 Annual 2.740 3.430
2005 Annual 0.980 2.615
2006 Annual 4.184 4.540
2007 Annual 7.656 6.960
2008 Annual 4.610 3.683
2009 Annual 3.784 3.714
2010 Annual 1.113 1.206
2011 Annual 1.555 2.547
2012 Annual 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
2nd quarter 0.013 0.284
3rd quarter 0.188 0.048
4th quarter 1.812 1.987
1.123 1.617
2019 1st quarter 2.245 1.538
2nd quarter 2.530 1.704
3rd quarter 1.196 0.877
4th quarter 0.430 0.460
6.401 4.579
**2020 1st quarter 1.594 0.95
2nd quarter 1.215 0.625
3rd quarter 0.274 0.249
Effective Yield Eiscal YTD
Power Reserve effective yield 1.87%
State Treasurer's LAIF yield 0.84%
2 Year Average Treasury yield 0.14%

** Index has been changed to ML 1-3 Govt/Agencies beginning 3rd quarter of 2020
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V. Miscellaneous Portfolios
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V. Investments Held by Trustees
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VI. PARS Section 115 Trust



City of Pasadena

PARS Section 115 Trust

For the Month Ended September 30, 2020
Pension Account 6746056200

Market Value
Beginning Balance 12,208,139.11
Activity

Contributions -
Disbursements -

Book Value

11,435,060.92

Total -

Net Investment Income

Dividends 21,631.62 21,631.62
Interest 23.43 23.43
Other Income - -
Change in Accrued Income (4.36) (4.36)
Total Investment Income 21,650.69 21,650.69
Net Change in Unrealized Gain/Loss (142,017.75) -
Realized Gain/Loss 4,911.43 4,911.43
Total Market Value Adjustment (137,106.32) 4,911.43
Trust Fees (2,650.22) (2,650.22)
PARS Fee (Net of Depository Earnings) (2,385.04) (2,385.04)
Unreconciled Difference - -
Total (5,035.26) (5,035.26)
Ending Balance 12,087,648.22 11,456,587.78
1 Year Inception To Date
Investment Return (Inception-To-Date as of 9/30/2020) 7.08% 6.24%
Benchmark Return (PARS Moderately Conservative) 7.19% 6.58%
Asset Allocation
Market Value Percentage
Cash and Equivalents 470,191.44 3.89%
Equity 3,670,894.03 30.37%
Fixed Income 7,946,543.68 65.74%
Accrued Income 19.07 0.00%
Total 12,087,648.22 100.00%
Accrued Income Cash and Equivalents
0.00% 3.89%
Equity
30.37%

Fixed Income
65.74%

Account Manager:

Kyra Clarke

3121 Michelson Dr 3rd FI

Irvine, CA 92612

949-224-7214, kyra.clarke@usbank.com
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City of Pasadena

PARS Section 115 Trust

For the Month Ended September 30, 2020
Post Employments Benefits Trust 6746056201

Market Value Book Value
Beginning Balance 2,311,085.01 2,161,436.04
Activity
Contributions - R
Disbursements - -
Total - -
Net Investment Income
Dividends 4,096.54 4,096.54
Interest 413 413
Other Income - -
Change in Accrued Income (0.62) (0.62)
Total Investment Income 4,100.05 4,100.05
Net Change in Unrealized Gain/Loss, Fee Receipts & Deliveries Net (27,035.86) -
Realized Gain/Loss 1,105.23 1,105.23
Total Market Value Adjustment (25,930.63) 1,105.23
Trust Fees (501.46) (501.46)
PARS Fee (Net of Depository Earnings) (451.50) (451.50)
Unreconciled Difference - -
Total (952.96) (952.96)
Ending Balance 2,288,301.47 2,165,688.36
1 Year Inception To Date
Investment Return (Inception-To-Date as of 9/30/2020) 7.10% 6.67%
Benchmark Return (PARS Moderately Conservative) 7.19% 6.94%
Asset Allocation
Market Value Percentage
Cash and Equivalents 85,921.68 3.75%
Equity 694,916.76 30.37%
Fixed Income 1,507,459.52 65.88%
Accrued Income 3.51 0.00%
Total 2,288,301.47 100.00%
Accrued Income Cash and Equivalents
0.00% 3.75%
Equity

Fixed Income
65.88%

30.37%

Account Manager:

Kyra Clarke

3121 Michelson Dr 3rd FI

Irvine, CA 92612

949-224-7214, kyra.clarke@usbank.com
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