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CITY OF PASADENA

fOF Ma“’qv Treasurer's Pooled Investment Portfolio
3w o Vicken Erganian
% 4 City Treasurer
e y
S March 2022
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 May 24, 2021. 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

Certificates of Deposit
Municipal Bonds
Corporate Bonds
Federal Agencies

US Treasury Securities
Supernationals
Commercial Paper
Money Market-CAMP
LAIF

Cash in Bank

TOTALS:
Accrued Interest Receivable

GRAND TOTAL.:

PORTFOLIO STRUCTURE AS OF 3/31/2022

MARKET VALUE
1,250,000
37,929,864
83,911,580
293,823,994
47,769,346
23,994,552
9,884,650
9,787
94,349,844
2,875,749

595,799,367
1,035,569
596,834,937

PERCENT
0.21%
6.37%

14.08%
49.32%
8.02%
4.03%
1.66%
0.00%
15.84%
0.48%

100.00%

Commercial

Supranationals
4.03%

US Treasury
8.02%

Money Market-
CAMP
0.00%

Fed Agency
49.32%

1Al Cashin Bank
15.84%

0.48%

Certificates of
Deposit
0.21%

Muni
6.37%

Corp Bond
14.08%

PORTFOLIO LIQUIDITY AS OF 3/31/2022

Aging Interval
0-30 Days
31 days - 1 Year
1-2Years
2-3Years
3-4 Years
4 -5 Years
Over 5 Years
TOTAL:

Par Value
99,735,380
37,800,000
81,570,000

135,000,000
227117,778
39,873,000

621,096,158

Percent of
Portfolio
16.06%
6.09%
13.13%
21.74%
36.57%
6.42%
0.00%
100.00%

Month-End Market Value
Modified Duration

Weighted Average Maturity
Current Book Yield to Maturity
Effective Yield - Year to Date
Interest Earned

Fiscal Year To Date Interest Earned
Fair Value Change Gain/(Loss)
Fiscal Year To Date change in fair value

Total Fiscal YTD Earnings

PORTFOLIO STATISTICS

Mar-22
596,834,937
2.30

2.40
0.757%
0.790%

371,790

3,310,395
(10,636,109)
(24,292,085.45)
(20,981,690)

Feb-22
612,258,268
237

243
0.756%
0.800%

383,769

2,938,605
(3,030,927)
(13,655,976.79)
(10,717,372)

Jan-22
616,238,689
237

2.44
0.731%
0.810%

367,989

2,554,836
(5,204,973)
(10,625,050.00)
(8,070,214)

Dec-21
605,016,569
243

2.49
0.712%
0.830%

349,365

2,186,846
(1,203,885)
(5,420,077.23)
(3,233,231)

Nov-21
586,456,156

2.50

2.5¢

0.707%

0.850%
357,653

1,837,481
(763,342)
(4,216,193)
(2,378,712)

Oct-21
584,667,218
2.56

2.62
0.728%
0.880%

346,176

1,479,828

(2,800,036)
(3,452,851)
(1,973,022)
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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 Annual 0.696 0.417
2014 Annual 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
4th quarter 0.227 0.236
3.306 1.980
2021 1st quarter -0.028 -0.467
2nd quarter 0.063 0.437
3rd quarter 0.088 0.085
4th quarter -0.533 -0.638
-0.410 -0.583
2022 1st quarter -2.580 -2.910
2nd quarter
3rd quarter
4th quarter
Effective Yield Fiscal YTD
Pooled Portfolio effective yield 0.79%
State Treasurer's LAIF yield 0.24%
2 Year Average US Treasury yield 0.36%
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lI. Capital Endowment Portfolio














































































