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CITY OF PASADENA

Treasurer's Pooled Investment Portfolio
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City Treasurer
December 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 haldings in the investment poal 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

Due from Power Reserve (Inv. #13890)

GRAND TOTAL:

PORTFOLIO STRUCTURE AS OF 12/31/2020

MARKET VALUE PERCENT | Money Marke s Bk

100,296,852 17.22% 0.40%

42,798,369 7.35% e i e Ty
130,935,554 2248% | Supnationss e ;
196,901,112 33.80% ume;s..,y‘ L
12,640,035 2.17% 7.35%
20,017,537 3.44%

2,349,949 0.40%

75,000,001 12.88%

1,528,404 0.26%
582,467,813 100.00% |

1,601,498 '

739,702

584,809,012

PORTFOLIO LIQUIDITY AS OF 12/31/2020

Percent of

Aging Interval Par Value Portfolio

0-30 Days 183,675,206 31.67%

31 days - 1 Year 50,590,000 8.72%

1-2Years 53,307,000 9.19%

2 -3 Years 53,307,000 9.19%

3 -4 Years 36,266,000 6.25%

4 -5 Years 202,908,000 34.98%

QOver 5 Years - 0.00%

TOTAL: 580,053,206 100.00%

PORTFOLIO STATISTICS

Dec-20 Nov-20 Oct-20 Sep-20 Aug-20 Jul-20
Month-End Market Value 584,809,012 568,386,937 574,155,400 564,399,806 561,475,874 561,258,269
Modified Duration 2.18 234 2.05 1.85 1.77 2.21
Weighted Average Maturity 2.25 244 215 205 215 252
Current Book Yield to Maturity 1.053% 1.141% 1.143% 1.244% 1.439% 1.510%
Effective Yield - Year to Date 1.220% 1.270% 1.300% 1.360% 1.380% 1.470%
Interest Earned 540,427 557,634 576,444 636,442 682,990 777,185
Fiscal Year To Date Interest Earned 377,122 3,230,695 2,673,061 2,096,617 1,460,174 777,185
Fair Value Change Gain/(Loss) 135,960 89,768 (533,262) (618,689) (320,633) 403,717
Fiscal Year To Date change in fair value (843,139.94) (979,099.57) (1,068,867.26) (535,605.09) 83,084 403,717
Total Fiscal YTD Earnings 2,927,982 2,251,595 1,604,193 1,561,012 1,543,259 1,180,902
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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 4.474
2007 Annual 6.706 5736
2008 Annual 4,649 3.474
2009 Annual 3.784 3.308
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 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 0.201 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
4th quarter 0.227 0.236
Effective Yield
Pooled Portfolio effective yield 1.22%
State Treasurer's LAIF yield 1.16%
2 Year Average US Treasury yield 0.14%
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