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CITY OF PASADENA

Us‘d Treasurer's Pooled Investment Portfolio
P ma 5 Vicken Erganian
o City Treasurer
= December 2019
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

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

PORTFOLIO STRUCTURE AS OF 12/31/2019

Cash in Bank

O 18%
LAIF Riker cottaterat o
— Loy, N

10.37%

Fed Agency
40 68%

Muni

Corp Bond
2263%

MARKET VALUE PERCENT

28,957,907 4.62%

21,640,837 3.45% Supranationals
141,918,052 22.63% 1088%
255,065,969 40.68%

19,998,675 3.19%

93,317,414 14.88%

64,996,908 10.37%

1,115,566 0.18%
627,011,330 100.00%
2,779,861
629,791,190

PORTFOLIO LIQUIDITY AS OF 12/31/2019

Percent of
Aging Interval Par Value Portfolio
0-30 Days 103,804,815 16.36%
31 days - 1 Year 130,960,000 20.64%
1-2Years 89,230,000 15.64%
2-3Years 84,557,000 13.33%
3-4Years 27,070,000 4.27%
4 -5 Years 178,236,000 28.09%
Over 5 Years 10,675,000 1.68%
TOTAL: 634,532,815 100.00%
PORTFOLIO STATISTICS
Dec-19 Nov-19 Oct-19 Sep-19 Aug-19 Jul-19
Month-End Market Value 629,791,190 617,065,000 616,626,682 608,598,225 603,938,545 600,476,030
Modified Duration 242 2.05 1.76 1.62 1.69 1.54
Weighted Average Maturity 228 221 1.86 1.74 1.79 1.61
Current Book Yield to Maturity 2.077% 2.134% 2.119% 2.130% 2.150% 2.170%
Effective Yield - Year to Date 2.170% 2.170% 2.150% 2.160% 2.150% 2.170%
Interest Earned 1,070,573 1,035,669 1,030,903 1,025,437 1,010,308 1,021,293
Fiscal Year To Date Interest Earned 6,194,183 5123610 4,087,941 3,057,038 2,031,601 1,021,293
Fair Value Change Gain/(Loss) 327,701 (372,021) 476,555 (503,374) 1,537,041 (536,573)
Fiscal Year To Date change in fair value 929,329 601,628 973,649 497,094 1,000,468 (536,573)
Total Fiscal YTD Eamings 7123512 5,725,238 5,061,590 3,554,132 3,032,069 484,720
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P lio - P rman
ML 1-3 Index Pooled
Corp/Gov Portfolio
2003 Annual 2717 2,931
2004 Annual 1.226 2.090
2005 Annual 1.746 2073
2006 Annual 4195 4474
2007 Annual 6.706 5736
2008 Annual 4,649 3.474
2009 Annual 3.784 3.398
2010 Annual 2322 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 0133 0.310
0.777 1.321
2015 1st quarter 0.594 0.628
2nd guarter 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 0170
4th quarter -0.385 -0.520
1.284 0.713
2017 1st quarter 0.383 0.440
2nd quarter 0.303 0.419
3rd quarer 0.342 0.380
4th quarter -0.182 -0.059
0.856 1.180
2018 1st quarter -0.185 -0.097
2nd guarter 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
[Effective Yield Fiscal YTD
Pooled Portfolio effective yield 2.17%
State Treasurer's LAIF yield 2.29%
2 Year Average US Treasury yield 1.59%
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II. Capital Endowment Portfolio



CITY OF PASADENA

‘f‘af “Mq"f, Capital Endowment Portfolio
é e 3
* g Vi.cken Erganian
City Treasurer
December 2019
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 12/31/2019

TYPE MARKET VALUE PERCENT MMF - Collateral
Money Market - Collateralized 1,866 0.09% s
Corporate Bonds 2,001,508 99.91%
TOTALS: 2,003,372 100.00% Conpiinia Bl
99.91%
Accrued Interest Receivable 7.495
GRAND TOTAL: 2,010,867
PORTFOLIO LIQUIDITY AS OF 12/31/2019
Percent of
Aging Interval Par Value Portfolio
0-30 Days 1,866 0.09%
31days- 1 Year - 0.00%
1-2Years 0.00%
2-3Years 0.00%
3-4Years - 0.00%
4-5Years 1,993,000 99.91%
Over 5 Years - 0.00%
TOTAL: 1,994,866 100.00%
PORTFOLIO STATISTICS
Dec-19 Nov-19 Oct-19 Sep-19 Aug-19 Jul-19
Month-End Mkt Value 2,005,450 1,999,299 2,002,177 1,996,358 1,993,148 1,989,191
Modified Duration 258 2.66 275 0.08 0.14 0.23
Weighted Average Maturity 269 277 285 0.06 0.15 0.23
Current Book Yield to Maturity 2.132% 2.132% 2.132% 2.475% 2.475% 2.476%
Effective Yield - Year to Date 2.310% 2.350% 2.400% 2.420% 2.420% 2.420%
Interest Earned 3,576 3.461 800 1 1 1
Fiscal Year To Date Interest Earned 7,941 4,365 904 4 3 1
Fair Value Change Gain/(Loss) 7,992 (6,339) 5676 3,964 4,088 4,080
Fiscal Year To Date change in fair value 19,462 11,470 17,808 12,133 8,168 4,080
Total Fiscal YTD earnings 27,402 15,834 18,713 12,136 8,171 4,081
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CITY OF PASADENA
Power Reserve Portfolio

3 e

Nvs 2

December 2019

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 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 12/31/2019

TYPE MARKET VALUE PERCENT Carplioat iy
Money Market - Collateralized 10,272,879 16.10% Al il
Municipal Bonds 1,985,720 3.11% Muni
Federal Agencies 47,373,256 74.26% .
LALF. 175,474 0.28%
Corporate Bonds 3,989,232 6.25%
TOTALS: 63,796,562 100.00% Fed Agency
Accrued Interest Receivable 290,353 R
GRAND TOTAL: 64,086,916 —
PORTFOLIO LIQUIDITY AS OF 12/31/2019
Percent of
Aging Interval Par Value Portfolio
0- 30 days 10,448,354 16.34%
31 days - 1 Year 10,600,000 16.58%
1-2 Years 30,900,000 48.32%
2-3Years - 0.00%
3-4 Years - 0.00%
4-5Years 5,000,000 7.82%
Over 5 Years 7,000,000 10.85%
TOTAL: 63,048,354 100.00%
PORTFOLIO STATISTICS
Dec-19 Nov-19 Oct-19 Sep-19 Aug-19 Jul-19
Month-End Market Value 64,086,916 63,891,612 63,959,951 63,794,231 63,809,316 66,142,823
Modified Duration 1.82 1.90 224 254 2.62 2.85
Weighted Average Maturity 1.93 2.00 260 269 2.76 3.03
Current Book Yield to Maturity 1.770% 1.770% 1.820% 1.820% 1.834% 1.871%
Effective Yield - Year to Date 1.810% 1.820% 1.820% 1.840% 1.830% 1.840%
Interest Earned 94,175 95,498 96,282 96,541 99,340 103,082
Fiscal Year To Date Interest Eamned 584,918 490,742 395,245 208,963 202,422 103,082
Fair Value Change Gain/(Loss) 1,102 (63,836) 69,438 (111,626) 567,154 (189,063)
Fiscal Year To Date change in fair value 273,168 272,067 335,903 266,465 378,001 (189,063)
Total Fiscal YTD Earnings 858,086 762,809 731,147 565,427 580,513 (85,981)
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r Reservi lio - T R n
ML Index Power
Corp/Gov Reserve
2003 Annual 4.214 3.940
2004 Annual 2740 3.430
2005 Annual 0.980 2615
2006 Annual 4.184 4540
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 1.180 0.800
3rd quarter -0.192 0.249
4th quarter 0.750 0.550
2446 2.688
2015 1st quarter 1.550 0.810
2nd quarter -0.178 0.039
3rd quarter 0.995 0.884
4th quarter -0.783 -0.469
1.574 1.364
2016 1st quarter 2420 1197
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 2219
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
1323 1.617
2019 1st quarter 2.245 1.538
2nd quarter 2530 1.704
3rd quarter 1.196 0.877
4th quarter 0.430 0.460
6.401 4579
Effective Yield Fiscal YTD
Power Reserve effective yield 1.81%
State Treasurer's LAIF yield 2.29%
5 Year Average Treasury yield 1.61%

|"‘ Index has been changed to ML 3-5 Govi/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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VI. PARS Section 115 Trust



City of Pasadena

PARS Section 115 Trust

For the Month Ended December 31, 2019
Pension Account 6746056200

Beginning Balance

Market Value

11,537,013.11

Book Value

11,068,108.66

Activity
Contributions B -
Disbursements s .
Total - -
Net Investment Income
Dividends 71,527.55 71.5271.55
Interest 642.26 642.26
Other Income 1.00 1.00
Change in Accrued Income 101.64 101.64
Total Investment Income 72,272.45 72,272.45
Net Change in Unrealized Gain/Loss (136,202.25) -
Realized Gain/Loss 183,168.26 183,168.26
Total Market Value Adjustment 46,966.01 183,168.26
Trust Fees (2,536.77) (2.536.77)
PARS Fee (Net of Depository Earnings) (2,273.19) (2,273.19)
Unreconciled Difference - -
Total (4,809.96) (4,809.96)
Ending Balance 11,651,441.61 11,318,739.41
Investment Return (Fiscal Year-To-Date 12/31/2019) 3.97%
Benchmark Return (PARS Moderately Conservative) 4.26%
Asset Allocation
Market Value Percentage
Cash and Equivalents 401,276.00 3.44%
Equity 3,480,600.93 29.87%
Fixed Income 7.768,820.78 66.68%
Accrued Income 743.90 0.01%
Total 11,651,441.61 100.00%
Accrued Income Cash and Equivalents
0.01% 3.44%
Equity
29.87%
Fixed Income
66.68%
Account Manager:
Kyra Clarke

3121 Michelson Dr 3rd FI
Irvine, CA 92612
949-224-7214, kyra.clarke@usbank.com



City of Pasadena

PARS Section 115 Trust

For the Month Ended December 31, 2019
Post Employments Benefits Trust 6746056201

Beginning Balance

Activity
Contributions
Disbursements

Total

Net Investment Income
Dividends

Interest

Other Income

Change in Accrued Income

Total Investment Income

Net Change in Unrealized Gain/Loss, Free Receipts & Deliveries Net
Realized Gain/Loss

Total Market Value Adjustment

Trust Fees
PARS Fee (Net of Depository Earnings)
Unreconciled Difference

Total
Ending Balance
Investment Return (Fiscal Year-To-Date 12/31/2019)
Benchmark Return (PARS Moderately Conservative)
Asset Allocation
Market Value
Cash and Equivalents 69,357.33

Equity 659,356.40

Fixed Income 1,475,837.90
Accrued Income 113.93
Total 2,204,665.56

Market Value Book Value

2,183,672.11 2,091,645.41

12,616.75 12,616.75

112.19 112.19

0.02 0.02

1.70 1.70

12,730.66 12,730.66

(26.040.59) -

35,215.35 35,215.35

9,174.76 35,215.35

(481.71) (481.71)

(430.26) (430.26)

(911.97) (911.97)

2,204,665.56 2,138,679.45
3.99%
4.26%

Percentage

3.15%
29.91%
66.94%
0.01%
100.00%

Accrued Income

0.01% 3.15%

Fixed Income
66.94%

Cash and Equivalents

Equity
29.91%

City of Pasadena

PARS Section 115 Trust

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



