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Description/Analysis
Issue: Rendering of City Treasurer monthly investment transactions report to the City Council.

Policy Considerations: The City Treasurer routinely reports on monthly investment
transactions to keep the City Council advised of current investment activity.

Environmental Considerations:

California Environmental Quality Act (CEQA): Under the California Environmental
Quality Act (CEQA) guidelines, continuing administrative activities do not constitute a
project and are therefore exempt from review.

Sustainability Considerations: There are no sustainability considerations applicable
to this action.

Commission/Committee Action: None

Rationale for Recommendation: The City Treasurer is responsible for investing and
reporting in accordance with the authority granted by City Charter Section 73, City Council
ordinances and resolutions, and applicable state law.

Financial Considerations: The monthly investment report sets forth the monthly transactions
of the City Treasurer’s Office Investment Pool A funds. Portfolio value on November 30, 2012
was $615,547,528 and on December 31, 2012, the value was $637,134,646. The interest
yield for the month was 1.29%. There were 14 total transactions for the period (6 purchases, 2
sales, 3 calls, and 3 maturities). The estimated duration of the portfolio is 2 years.

Consistent with the Investment Policy adopted by City Council on September 4, 2012, the
monthly report herein includes the content described in Government Code sections 53607 and
63646 (b).

Emerging Small Business Development (ESBD): Because this transaction does not involve
the purchase of goods or services for the City, ESBD efforts are not applicable.
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Background Information:

California Statutes Chapter 783, Statutes of 1995 and Chapter 749, Statutes of 1996
were enacted to help avoid a repeat of the December 1994 Orange County investment
fiasco which resulted in investment losses exceeding $1.7 billion for Orange County and
other local government entities. These statutes made revisions to certain state laws
that addressed the investing of public funds, including, among other things, the
requirement of reporting investment activity on a periodic basis. Specifically,
Government Code section 53607 requires monthly reports to the City Council.
Commencing March, 1997, the City Treasurer, as the person vested with authority to
invest City funds, has rendered monthly transaction reports to the City Council and this
staff report accompanies the latest of such reports. This practice is consistent with prior
City Council principles regarding investment authority, which emphasize full disclosure
and prompt reporting of investment policy, strategies, programs and actual investments
as reflected in Resolution 95-108.

For informational purposes, the City Treasurer also reports on transactions of other
funds invested by the Treasurer’s Office in addition to the City’s funds. The summary
and transactions detail for the month ended December 31, 2012 are listed in Exhibits A,
B,C,D,EandF.

3o0f 43


dbullwinkel
TOC


City of Sacramento
Summary of Transactions
December-12

Local Agency Funds:
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Pool A Ethel Hart Trust Public Trust George Clark Total
Purchases $ 32,707,764 $ - $ - % - 32,707,764
Sales 9,583,000 - - - 9,583,000
Maturities 22,957,854 - - - 22,957,854
Calls 13,060,000 - - - 13,060,000
Contributions 73,955,714 - - - 73,955,714
Withdrawals 52,354,074 - 15,483 2,115 52,371,672
Total $ 204618406 $ -3 15483 $ 2,115 204,636,004
Outside Agency Funds:
Sacramento City Employees' Retirement System (SCERS) Funds:

Fixed Bonds Equity Income Large Cap International Total
Purchases $ - % 1,588,285 $ 688,017 $ 3,053,352 5,329,654
Sales 123,975 1,085,597 8,271,653 6,785,940 16,267,165
Maturities 95,481 - - - 95,481
Expenses 410 - - - 410
Calls - - - - -
Contributions - - - - -
Withdrawals 587,028 256,423 1,296,658 117,055 2,257,164
Total $ 806,894 $ 2,930,305 % 10,256,328 $ 9,956,347 23,949,874
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SHRA Invetment Pool Fund:

Pool D

Purchases $ 3,835,899
Sales 2,765,415
Maturities -

Calls 6,000,000
Contributions 57,928
Withdrawals 6,000,000
Total $ 18,659,242

City of Sacramento
Summary of Transactions
December-12

Capitol Area Development Authority (CADA) Funds:

CADA CADA-A CADA-B
Contributions $ - % - $ -
Withdrawals - - -
Total $ - $ - $ -

All Other Funds:

ARFCD SPLA TNBC
Contributions - - 66,749
Withdrawals - 1,950,000 -
Total $ -3 1,950,000 $ 66,749

GRAND TOTAL

Total

$ 3,835,899

2,765,415

6,000,000
57,928

6,000,000

$ 18,659,242

Total
$ R
$ -
Total
66,749
1,950,000
$ 2,016,749

$ 249,261,869
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City of Sacramento

TRANSACTION SUMMARY

City Investment Pool A

From 12-01-12 To 12-31-12
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Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
PURCHASES
12-04-12 4,980,000 Goldman Sachs Group Inc 100.00 4,980,000
3.000% Due 12-10-17
12-07-12 5,000,000 General Electric Capital Corp 99.87 4,993,542
0.250% Due 06-11-13
12-21-12 9,000,000 UBS Finance 99.88 8,988,820
0.260% Due 06-11-13
12-21-12 4,000,000 New York N'Y 118.87 4,754,800
5.290% Due 10-01-17
12-28-12 9,000,000 General Electric Capital Corp 99.90 8,990,602
0.210% Due 06-25-13
TOTAL 32,707,764
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City of Sacramento

TRANSACTION SUMMARY

City Investment Pool A

From 12-01-12 To 12-31-12

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
SALES
12-04-12 5,000,000 International Bk Recon & Develop 99.99 4,999,500 99.99 4,999,500 0
0.400% Due 03-05-14
12-07-12 4,450,000 California St Go Bds 103.00 4,583,500 101.40 4,512,300 -71,200
5.650% Due 04-01-39
TOTAL 9,583,000 9,511,800 -71,200
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City of Sacramento

TRANSACTION SUMMARY

City Investment Pool A

From 12-01-12 To 12-31-12
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
CALLS
12-26-12 5,000,000 Fannie Mae 100.00 5,000,000 100.00 5,000,000 0
0.700% Due 06-26-15
12-28-12 6,000,000 Freddie Mac 100.00 6,000,000 100.00 6,000,000 0
1.400% Due 12-28-16
12-28-12 2,060,000 Fannie Mae 100.00 2,060,000 100.00 2,060,000 0
1.500% Due 12-28-16
TOTAL 13,060,000 13,060,000 0
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City of Sacramento

TRANSACTION SUMMARY

City Investment Pool A

From 12-01-12 To 12-31-12

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

MATURITIES

12-11-12 4,000,000 UBS Finance 99.58 3,983,083 99.58 3,983,083 0
0.725% Due 12-11-12

12-11-1210,000,000 Freddie Mac 99.92 9,992,183 99.92 9,992,183 0
0.140% Due 12-11-12

12-24-12 9,000,000 General Electric Capital Corp 99.81 8,982,587 99.81 8,982,587 0
0.350% Due 12-24-12

TOTAL 22,957,854 22,957,854 0
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 12-01-12 To 12-31-12

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

CONTRIBUTIONS

12-03-12 B Of A Cash 25,773
12-03-12 B Of A Cash 2,590,789
12-03-12 Fidelity Fund 967
12-03-12 Fidelity Fund 545
12-03-12 Fidelity Fund 398,592
12-03-12 Fidelity Fund 25,487
12-03-12 Fidelity Fund 77,449
12-04-12 B Of A Cash 1,897,235
12-04-12 Fidelity Fund 20,900
12-04-12 Fidelity Fund 660
12-04-12 Fidelity Fund 429
12-05-12 B Of A Cash 1,896,303
12-06-12 B Of A Cash 2,319,420
12-07-12 B Of A Cash 3,625,289
12-07-12 Fidelity Fund 419,341
12-10-12 B Of A Cash 1,520,738
12-10-12 Fidelity Fund 1,605
12-10-12 Fidelity Fund 525
12-10-12 Fidelity Fund 34,975
12-10-12 Fidelity Fund 34,332
12-11-12 B Of A Cash 1,200,353
12-11-12 Fidelity Fund 610
12-11-12 Fidelity Fund 305
12-11-12 Fidelity Fund 305
12-11-12 Fidelity Fund 8,935
12-12-12 B Of A Cash 3,437
12-12-12 Fidelity Fund 6,181
12-12-12 Fidelity Fund 10,575
12-13-12 B Of A Cash 3,695
12-13-12 Fidelity Fund 345
12-13-12 Fidelity Fund 230
12-13-12 Fidelity Fund 9,200
12-14-12 B Of A Cash 4,526
12-14-12 Fidelity Fund 1,548
12-14-12 Fidelity Fund 161
12-14-12 Fidelity Fund 254
12-14-12 Fidelity Fund 35
12-14-12 Fidelity Fund 2,215,629
12-14-12 Fidelity Fund 1,223
12-17-12 B Of A Cash 2,665,940
12-17-12 Fidelity Fund 1,507
12-17-12 Fidelity Fund 333,540
12-17-12 Fidelity Fund 589
12-17-12 Fidelity Fund 153
12-17-12 Fidelity Fund 16,955
12-17-12 Fidelity Fund 56,561
12-18-12 B Of A Cash 5,395
12-18-12 B Of A Cash 1,060,592
12-18-12 Fidelity Fund 78,810
12-19-12 B Of A Cash 2,486,894
12-19-12 Fidelity Fund 25,667
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City of Sacramento

TRANSACTION SUMMARY

City Investment Pool A

From 12-01-12 To 12-31-12

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
12-20-12 B Of A Cash 1,236,736
12-20-12 Fidelity Fund 2,027,873
12-20-12 Fidelity Fund 369
12-20-12 Fidelity Fund 75,385
12-20-12 Fidelity Fund 114,172
12-21-12 B Of A Cash 35,863,507
12-21-12 Fidelity Fund 8,550
12-21-12 Fidelity Fund 41,605
12-21-12 Fidelity Fund 432
12-24-12 B Of A Cash 2,073,990
12-24-12 Fidelity Fund 11,437
12-24-12 Fidelity Fund 38,420
12-24-12 Fidelity Fund 348
12-26-12 B Of A Cash 4,028,951
12-26-12 Fidelity Fund 32,726
12-26-12 Fidelity Fund 634
12-26-12 Fidelity Fund 1,231
12-26-12 Fidelity Fund 496
12-26-12 Fidelity Fund 50,336
12-27-12 B Of A Cash 1,718,379
12-27-12 Fidelity Fund 278
12-27-12 Fidelity Fund 13,762
12-27-12 Fidelity Fund 449,255
12-28-12 B Of A Cash 3,784
12-28-12 Fidelity Fund 450
12-28-12 Fidelity Fund 8,863
12-31-12 B Of A Cash 1,007,270
12-31-12 Fidelity Fund 811
12-31-12 Fidelity Fund 694
12-31-12 Fidelity Fund 51,464
12-31-12 Fidelity Fund 1,999
TOTAL 73,955,714
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 12-01-12 To 12-31-12

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

WITHDRAWALS

12-03-12 B Of A Cash 3,634,827
12-03-12 Fidelity Fund 314,917
12-04-12 B Of A Cash 1,270,817
12-04-12 Fidelity Fund 273,681
12-05-12 B Of A Cash 486,113
12-05-12 Fidelity Fund 286
12-05-12 Fidelity Fund 1,925
12-05-12 Fidelity Fund 1,155
12-06-12 B Of A Cash 337,359
12-06-12 Fidelity Fund 2,275
12-06-12 Fidelity Fund 493,636
12-07-12 B Of A Cash 450,000
12-07-12 B Of A Cash 652,657
12-10-12 B Of A Cash 783,886
12-11-12 B Of A Cash 8,772,607
12-12-12 B Of A Cash 3,336,708
12-13-12 B Of A Cash 4,328,753
12-13-12 Fidelity Fund 65,196
12-14-12 B Of A Cash 200,000
12-14-12 B Of A Cash 3,310,323
12-14-12 Fidelity Fund 1,103
12-17-12 B Of A Cash 624,323
12-17-12 Fidelity Fund 6,169
12-18-12 B Of A Cash 879,880
12-18-12 Fidelity Fund 2,499
12-18-12 Fidelity Fund 24,051
12-19-12 B Of A Cash 2,896,455
12-19-12 Fidelity Fund 387,403
12-19-12 Fidelity Fund 115,249
12-20-12 B Of A Cash 742,117
12-20-12 Fidelity Fund 43,744
12-20-12 Fidelity Fund 197,547
12-21-12 B Of A Cash 1,300,000
12-21-12 B Of A Cash 2,331,177
12-21-12 Fidelity Fund 6,401
12-24-12 B Of A Cash 7,910,934
12-26-12 B Of A Cash 423,088
12-26-12 Fidelity Fund 1,016,009
12-26-12 Fidelity Fund 686,597
12-27-12 B Of A Cash 367,065
12-28-12 B Of A Cash 1,939,626
12-28-12 Fidelity Fund 11,818
12-31-12 B Of A Cash 1,723,695
TOTAL 52,354,074
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Trade
Date

Quantity

City of Sacramento

TRANSACTION SUMMARY
Ethel Hart Mutual Endowment Fund
From 12-01-12 To 12-31-12

Unit Total Unit Total
Security Cost Cost Price Proceeds

Gain/
Loss

No transactions were found!
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City of Sacramento
TRANSACTION SUMMARY
Ann Land/Bertha Henschel Endowment Fund
From 12-01-12 To 12-31-12

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
WITHDRAWALS
12-31-12 Pool A Cash 15,483
TOTAL 15,483
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City of Sacramento
TRANSACTION SUMMARY

George H. Clark Memorial Scholarship Fund
From 12-01-12 To 12-31-12

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
WITHDRAWALS
12-31-12 Pool A Cash 2,115
TOTAL 2,115
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City of Sacramento
TRANSACTION SUMMARY Back to Report Table of Contents
Fixed Bonds
SCERS
From 12-01-12 To 12-31-12
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

SALES
12-03-12 125,000 Sacramento City Calif Fing Tax Alloc 99.18 123,975 100.00 125,000 1,025

Rv Taxable-Del Paso Heights Pj-B

5.190% Due 12-01-16
TOTAL 123,975 125,000 1,025
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City of Sacramento
TRANSACTION SUMMARY

Fixed Bonds
SCERS
From 12-01-12 To 12-31-12
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

MATURITIES

12-03-12 12,336 Walgreens Drugs/Adahi, Inc 100.00 12,336 100.00 12,336 0
6.500% Due 05-01-24

12-17-12 90 Gnma Pool #439515 98.06 88 100.00 90 2
7.000% Due 03-15-27

12-17-12 46 Gnma Pool #450066 99.34 46 100.00 46 0
7.500% Due 12-15-26

12-17-12 52,097 Gnma Pool #550718 97.31 50,697 100.00 52,097 1,400
5.000% Due 11-15-35

12-17-12 33 Gnma Pool #150426 109.80 36 100.00 33 -3
9.000% Due 05-15-16

12-17-12 303 Gnma Pool #157445 101.32 307 100.00 303 -4
9.000% Due 06-15-16

12-17-12 34 Gnma Pool #167166 103.07 35 100.00 34 -1
9.500% Due 08-15-16

12-17-12 135 Gnma Pool #208975 100.55 136 100.00 135 -1
9.500% Due 03-15-17

12-17-12 206 Gnma Pool #211421 100.55 207 100.00 206 -1
9.500% Due 04-15-17

12-17-12 174 Gnma Pool #320296 98.19 171 100.00 174 3
8.000% Due 03-15-22

12-17-12 300 Gnma Pool #329837 98.47 295 100.00 300 5
7.500% Due 11-15-22

12-17-12 1,710 Gnma Pool #648348 99.66 1,704 100.00 1,710 6
5.500% Due 10-15-35

12-26-12 29,521 Gnma Pool #256393 99.67 29,424 100.00 29,521 97
6.000% Due 09-01-36

TOTAL 95,481 96,984 1,503
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City of Sacramento
TRANSACTION SUMMARY

Fixed Bonds
SCERS
From 12-01-12 To 12-31-12

Trade Unit Total Unit Total Gain/

Date  Quantity Security Cost Cost Price Proceeds Loss
EXPENSES
12-03-12 Portfolio Investment Fees Payable 210
12-18-12 Portfolio Investment Fees Payable 200
TOTAL 410
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City of Sacramento
TRANSACTION SUMMARY

Fixed Bonds
SCERS
From 12-01-12 To 12-31-12
Trade Unit Total Unit Total
Date  Quantity Security Cost Cost Price Proceeds

Gain/
Loss

WITHDRAWALS

12-31-12 Pool A Cash 587,028
TOTAL 587,028
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City of Sacramento

TRANSACTION SUMMARY

Equity Income

SCERS
From 12-01-12 To 12-31-12

Trade Unit Total Unit Total Gain/

Date  Quantity Security Cost Cost Price Proceeds Loss

PURCHASES

12-04-12 350 Exelon Corp CII Opt 33.0000 0.05 1,925
12222012

12-04-12 475 Kkr & CoLp CIl Opt 15.0000 0.05 2,612
12222012

12-05-12 -75 Kkr & CoLp Cll Opt 15.0000 0.04 -337
12222012

12-13-12 17 American Cap CII Opt 32.0000 0.05 93
12222012

12-13-12 242 Kinder Morgan CII Opt 85.0000 0.05 1,331
12222012

12-14-12 64 American Cap CII Opt 32.0000 0.05 352
12222012

12-14-12 233 Kinder Morgan CIl Opt 85.0000 0.04 1,048
12222012

12-17-12 169 American Cap CII Opt 32.0000 0.06 1,098
12222012

12-18-12 100 American Cap CII Opt 32.0000 0.06 650
12222012

12-18-12 410 Philip Morris CII Opt 90.0000 0.03 1,435
12222012

12-19-12 2 American Cap CII Opt 32.0000 0.06 13
12222012

12-19-12 350 Cisco Systems CII Opt 18.0000 2.36 82,761
12222012

12-19-12 -350 Cisco Systems Cll Opt 20.0000 0.64 -22,560
01192013

12-19-12 225 Hollyfrontier Cll Opt 43.0000 12222012 3.50 78,862

12-19-12 -225 Hollyfrontier CIl Opt 47.5000 01192013 1.13 -25,537

12-19-12 400 Lowes Cos Inc CII Opt 34.0000 1.60 63,856
12222012

12-19-12 -400 Lowes Cos Inc CII Opt 37.0000 0.38 -15,056
01192013

12-19-12 260 Marathon Petro Cll Opt 60.0000 2.87 74,506
12222012

12-19-12 -260 Marathon Petro CIl Opt 65.0000 1.35 -34,985
01192013

12-19-12 150 Norfolk South CII Opt 62.5000 0.30 4,575
12222012

12-19-12 -150 Norfolk South CII Opt 65.0000 0.38 -5,775
01192013

12-19-12 360 Penn West Enrg Cll Opt 11.0000 0.98 35,280
12222012

12-19-12 -360 Penn West Enrg CIl Opt 12.0000 0.28 -10,260
01192013

12-20-12 98 American Cap CII Opt 32.0000 0.08 833
12222012

12-20-12 15,000 Cisco Sys Inc Com 20.23 303,448

12-20-12 4,000 Goldman Sachs Group Com 128.98 515,914
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City of Sacramento
TRANSACTION SUMMARY
Equity Income
SCERS
From 12-01-12 To 12-31-12

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

12-20-12 12,000 Jpmorgan Chase & Co 44.35 532,200

TOTAL 1,588,285
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City of Sacramento

TRANSACTION SUMMARY

Equity Income

SCERS
From 12-01-12 To 12-31-12

Trade Unit Total Unit Total Gain/

Date  Quantity Security Cost Cost Price Proceeds Loss

SALES

12-18-12 -25 Hollyfrontier Cll Opt 43.0000 12222012  -0.98 2,462 0.98 2,462 0

12-18-12 2,500 Hollyfrontier Corp Com 40.71 101,769 43.97 109,935 8,166

12-20-12 8,000 Reynolds American Inc Com 30.36 242,864 41.94 335,553 92,689

12-22-12 0 American Cap CII Opt 32.0000 0.00 3,040 0.00 21,824 18,784
12222012

12-22-12 0 Cisco Systems CIl Opt 18.0000 0.00 82,761  0.00 11,725 -71,036
12222012

12-22-12 0 Exelon Corp CII Opt 33.0000 0.00 1,925 0.00 6,475 4,550
12222012

12-22-12 0 Hollyfrontier CIl Opt 43.0000 12222012 0.00 78,862  0.00 22,162 -56,701

12-22-12 0 Kkr&ColLp CIlOpt15.0000 0.00 2,612 0.00 13,141 10,529
12222012

12-22-12 0 Kinder Morgan Cll Opt 85.0000 0.00 2,379  0.00 15,437 13,058
12222012

12-22-12 0 Lowes Cos Inc Cll Opt 34.0000 0.00 63,856  0.00 16,200 -47,656
12222012

12-22-12 0 Marathon Petro Cll Opt 60.0000 0.00 74,506  0.00 10,010 -64,496
12222012

12-22-12 0 Norfolk South CII Opt 62.5000 0.00 4,575 0.00 7,275 2,700
12222012

12-22-12 0 Philip Morris CIl Opt 90.0000 0.00 1,435 0.00 24,804 23,369
12222012

12-22-12 0 Penn West Enrg Cll Opt 11.0000 0.00 35,280 0.00 14,277 -21,003
12222012

12-27-12 8,000 Philip Morris Intl Inc Com 48.41 387,269 83.15 665,203 277,934

TOTAL 1,085,597 1,276,485 190,888
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City of Sacramento
TRANSACTION SUMMARY
Equity Income
SCERS
From 12-01-12 To 12-31-12

Trade Unit Total Unit Total
Date  Quantity Security Cost Cost Price Proceeds

Gain/
Loss

WITHDRAWALS

12-31-12 Pool A Cash 256,423
TOTAL 256,423
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City of Sacramento
TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 12-01-12 To 12-31-12
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

PURCHASES

12-04-12 191 US Bancorp Del Cll Opt 34.0000 0.01 286
12222012

12-05-12 150 Bk Of America CII Opt 9.0000 1.50 22,575
12222012

12-05-12 -150 Bk Of America CII Opt 10.5000 0.31 -4,725
12282012

12-05-12 110 Costco Whsl  CIl Opt100.0000 5.45 60,005
12222012

12-05-12 450 Freeport Mcm CII Opt 42.0000 0.04 2,025
12222012

12-05-12 400 Green Mtn Coff CIl Opt 32.0000 10.30 412,200
12222012

12-05-12 -400 Green Mtn Coff Cll Opt 40.0000 6.48 -259,394
03162013

12-05-12 225 Jpmorgan Chase CIl Opt 44.0000 0.05 1,237
12222012

12-05-12 159 US Bancorp Del Cll Opt 34.0000 0.02 318
12222012

12-07-12 45 Apple Inc  CIl Opt600.0000 12222012 1.53 6,907

12-07-12 200 Abbott Labs CII Opt 67.5000 0.05 1,100
12222012

12-10-12 150 Apache Corp CIl Opt 85.0000 0.05 825
12222012

12-11-12 250 Ipath S&p 500 CII Opt 36.0000 0.15 3,875
12222012

12-11-12 400 Spdr S&P Homeb CII Opt 27.0000 0.03 1,400
12222012

12-12-12 300 Covidien Plc CII Opt 57.5000 1.10 33,150
12222012

12-12-12 -300 Covidien Plc Cll Opt 60.0000 0.43 -13,050
01192013

12-12-12 170 Devon Energy CII Opt 55.0000 0.17 2,975
12222012

12-12-12 260 Eastman Chem CII Opt 60.0000 2.60 67,730
12222012

12-12-12 -260 Eastman Chem CIll Opt 65.0000 0.98 -25,609
01192013

12-13-12 374 EMCCorp CIl Opt 26.0000 0.04 1,683
12222012

12-13-12 253 Skyworks Soltn CIl Opt 23.0000 0.05 1,391
12222012

12-14-12 276 EMCCorp CIl Opt 26.0000 0.04 1,242
12222012

12-14-12 300 Qualcomm Inc CII Opt 65.0000 0.02 750
12222012

12-14-12 297 Skyworks Soltn CII Opt 23.0000 0.05 1,633
12222012

12-17-12 50 Ishare Rus2000 CII Opt 81.0000 2.16 10,791

12222012
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City of Sacramento

TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 12-01-12 To 12-31-12
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

12-17-12 -50 Ishare Rus2000 CII Opt 84.0000 0.99 -4,941
01192013

12-17-12 170 Monsanto Co CIll Opt 92.5000 0.11 1,831
12222012

12-17-12 -170 Monsanto Co CIlI Opt 95.0000 0.64 -10,841
01192013

12-17-12 180 Schlumberger CII Opt 72.5000 0.07 1,350
12222012

12-18-12 65 Amazon Com Inc Cll Opt245.0000 15.38 99,988
12222012

12-18-12 -65 Amazon Com Inc CIl Opt275.0000 2.77 -18,023
01192013

12-18-12 150 Bk Of America CII Opt 10.0000 1.17 17,625
12222012

12-18-12 -150 Bk Of America CIll Opt 11.0000 0.48 -7,275
01192013

12-18-12 35 Google Inc  CIl Opt690.0000 33.23 116,322
12222012

12-18-12 -35 Google Inc  CIl Opt740.0000 13.51 -47,301
01192013

12-18-12 99 Ishare Rus2000 CII Opt 82.0000 2.31 22,918
12222012

12-18-12 50 Ishare Rus2000 CII Opt 83.0000 1.29 6,475
12222012

12-18-12 -149 Ishare Rus2000 Cll Opt 86.0000 0.60 -8,964
01192013

12-18-12 225 Jpmorgan Chase CIl Opt 43.0000 0.77 17,262
12222012

12-18-12 -225 Jpmorgan Chase CIl Opt 45.0000 0.56 -12,537
01192013

12-18-12 150 3mCo Cll Opt 92.5000 12222012 1.60 24,075

12-18-12 -150 3mCo Cll Opt 95.0000 01192013 1.05 -15,825

12-18-12 250 SPDR S&P500 Tr Cll Opt142.0000 2.87 71,875
12222012

12-18-12 -250 SPDR S&P500 Tr Cll Opt147.0000 0.95 -23,874
01192013

12-18-12 290 Tjx Companies CIlI Opt 42.5000 1.17 33,979
12222012

12-18-12 -290 Tjx Companies CIl Opt 45.0000 0.51 -14,810
01192013

12-18-12 400 Valero Energy Cll Opt 32.0000 2.26 90,240
12222012

12-18-12 -400 Valero Energy CII Opt 35.0000 0.88 -35,039
01192013

12-18-12 550 Wells Fargo CII Opt 34.0000 0.94 51,975
12222012

12-18-12 -550 Wells Fargo CII Opt 36.0000 0.35 -19,525
01192013

12-18-12 430 Sector-Consumr CII Opt 47.0000 1.24 53,535

12222012
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SCERS
From 12-01-12 To 12-31-12
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

12-18-12 -430 Sector-Consumr Cll Opt 49.0000 0.36 -15,695
01192013

12-19-12 430 Broadcom Corp CII Opt 33.0000 0.45 19,543
12222012

12-19-12 -430 Broadcom Corp CII Opt 35.0000 0.43 -18,683
01192013

12-19-12 240 Berkshir Hthwy Cll Opt 90.0000 0.66 15,726
12222012

12-19-12 -240 Berkshir Hthwy CII Opt 92.5000 0.39 -9,253
01192013

12-19-12 150 SPDR S&P500 Tr Cll Opt145.0000 0.56 8,475
12222012

12-19-12 -150 SPDR S&P500 Tr CIl Opt147.0000 1.05 -15,825
01192013

12-19-12 -250 Ipath S&p 500 CII Opt 32.0000 1.26 -31,624
01192013

12-20-12 350 Mkt Vectors OilCll Opt 39.0000 0.42 14,794
12222012

12-20-12 -350 Mkt Vectors OilCIl Opt 40.0000 0.45 -15,844
01192013

12-27-12 65 Amazon Com Inc Cll Opt275.0000 0.39 2,567
01192013

12-27-12 125 Bk Of America CII Opt 10.5000 1.16 14,562
12282012

12-27-12 -125 Bk Of America CII Opt 12.0000 0.30 -3,812
01252013

12-28-12 110 Sector-Consumr Cll Opt 49.0000 0.11 1,265
01192013

TOTAL 688,017
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City of Sacramento

TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 12-01-12 To 12-31-12
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

SALES

12-04-12 -50 Green Mtn Coff CII Opt 32.0000 -0.64 3,225 0.64 3,225 0
12222012

12-04-12 5,000 Green Mtn Coffee Roast Com 24.89 124,466 32.63 163,171 38,705

12-11-12 15,000 Clorox Co 69.70 1,045,551 75.92 1,138,782 93,231

12-11-12 7,000 Procter & Gamble Co 65.18 456,280 70.62 494,332 38,051

12-11-12 22,800 Spdr Series Trust S&p Homebuild 15.62 356,212 25.42 579,554 223,342

12-22-12 0 Appleinc CIl Opt600.0000 12222012 0.00 6,907 0.00 31,237 24,329

12-22-12 0 Abbott Labs CII Opt 67.5000 0.00 1,100 0.00 8,900 7,800
12222012

12-22-12 0 Amazon Com Inc Cll Opt245.0000 0.00 99,988 0.00 19,052 -80,936
12222012

12-22-12 0 Apache Corp Cll Opt 85.0000 0.00 825 0.00 8,475 7,650
12222012

12-22-12 0 Bk Of America CII Opt 9.0000 0.00 22,575 0.00 10,425 -12,150
12222012

12-22-12 0 Bk Of America CII Opt 10.0000 0.00 17,625 0.00 2,775 -14,850
12222012

12-22-12 0 Broadcom Corp CII Opt 33.0000 0.00 19,543  0.00 18,816 =727
12222012

12-22-12 0 Berkshir Hthwy CII Opt 90.0000 0.00 15,726  0.00 7,999 -1,727
12222012

12-22-12 0 Costco Whsl  CIl Opt100.0000 0.00 60,005 0.00 8,635 -51,370
12222012

12-22-12 0 Covidien Plc CIl Opt 57.5000 0.00 33,150 0.00 12,450 -20,700
12222012

12-22-12 0 Devon Energy CII Opt 55.0000 0.00 2,975 0.00 11,475 8,500
12222012

12-22-12 0 Devon Energy CII Opt 60.0000 0.00 2,125 0.00 8,172 6,047
12222012

12-22-12 0 EMCCorp CIl Opt 26.0000 0.00 2,925 0.00 18,570 15,645
12222012

12-22-12 0 Eastman Chem CIl Opt 60.0000 0.00 67,730  0.00 27,949 -39,781
12222012

12-22-12 0 Freeport Mcm CII Opt 42.0000 0.00 2,025 0.00 26,477 24,452
12222012

12-22-12 0 Green Mtn Coff Cll Opt 32.0000 0.00 412,200 0.00 25,799 -386,401
12222012

12-22-12 0 Google Inc  Cll Opt690.0000 0.00 116,322  0.00 29,697 -86,626
12222012

12-22-12 0 Intel Corp CIll Opt 22.0000 12222012 0.00 2,677 0.00 15,767 13,090

12-22-12 0 Ishare Rus2000 Cll Opt 81.0000 0.00 10,791  0.00 2,625 -8,166
12222012

12-22-12 0 Ishare Rus2000 Cll Opt 82.0000 0.00 22,918 0.00 7,177 -15,741
12222012

12-22-12 0 Ishare Rus2000 Cll Opt 83.0000 0.00 6,475 0.00 3,275 -3,200
12222012

12-22-12 0 Ishare Rus2000 Cll Opt 84.0000 0.00 575 0.00 3,025 2,450

12222012
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12-22-12 0 Jpmorgan Chase Cll Opt 43.0000 0.00 17,262  0.00 13,837 -3,425
12222012

12-22-12 0 Jpmorgan Chase Cll Opt 44.0000 0.00 1,237 0.00 8,212 6,975
12222012

12-22-12 0 3mcCo Cll Opt 92.5000 12222012 0.00 24,075 0.00 9,375 -14,700

12-22-12 0 Monsanto Co CIll Opt 92.5000 0.00 1,831 0.00 11,102 9,272
12222012

12-22-12 0 Mkt Vectors OilCII Opt 39.0000 0.00 14,794  0.00 20,475 5,680
12222012

12-22-12 0 Qualcomm Inc CIll Opt 65.0000 0.00 750 0.00 19,050 18,300
12222012

12-22-12 0 Schlumberger CII Opt 72.5000 0.00 1,350 0.00 16,470 15,120
12222012

12-22-12 0 SPDR S&P500 Tr Cll Opt142.0000 0.00 71,875 0.00 23,824 -48,051
12222012

12-22-12 0 SPDR S&P500 Tr Cll Opt145.0000 0.00 21,400 0.00 36,579 15,179
12222012

12-22-12 0 Skyworks Soltn CIl Opt 23.0000 0.00 3,025 0.00 23,924 20,899
12222012

12-22-12 0 Tjx Companies CII Opt 42.5000 0.00 33,979 0.00 21,315 -12,665
12222012

12-22-12 0 US Bancorp Del Cll Opt 34.0000 0.00 604 0.00 9,450 8,845
12222012

12-22-12 0 Valero Energy CII Opt 32.0000 0.00 90,240 0.00 19,800 -70,440
12222012

12-22-12 0 Ipath S&p 500 Cll Opt 36.0000 0.00 3,875  0.00 58,624 54,749
12222012

12-22-12 0 Wells Fargo Cll Opt 34.0000 0.00 51,975 0.00 23,924 -28,051
12222012

12-22-12 0 Spdr S&P Homeb CIl Opt 27.0000 0.00 1,400 0.00 12,648 11,248
12222012

12-22-12 0 Sector-Consumr Cll Opt 47.0000 0.00 53,535 0.00 17,367 -36,168
12222012

12-26-12 -25 Bk Of America CII Opt 10.5000 -0.31 787 031 787 0
12282012

12-26-12 2,500 Bank Of America Corp 14.61 36,514 10.80 27,012 -9,502

12-27-12 6,500 Amazon.Com Inc. 219.94 1,429,631 245.21 1,593,844 164,212

12-28-12 0 Bk Of America CII Opt 10.5000 0.00 14,562  0.00 3,937 -10,625
12282012

12-28-12 12,000 Ishares Tr Dj Us Energy 39.24 470,930 40.12 481,441 10,512

12-28-12 6,000 Ishares Tr Dj Us Healthcr 59.39 356,344 82.89 497,326 140,983

12-28-12 5,000 Ishares Tr Transp Ave ldx 79.71 398,535 93.28 466,425 67,889

12-28-12 14,000 Ishares Tr Dj Us Tech Sec 54.19 758,618 69.63 974,854 216,236

12-28-12 5,000 Spdr Series Trust S&p Biotech 80.28 401,403 86.87 434,330 32,927

12-28-12 14,000 Spdr Series Trust S&p Homebuild 15.62 218,727 26.01 364,140 145,414

12-28-12 45,000 Select Sector Spdr Tr Shi Int-Finl 12.62 568,115 16.22 729,902 161,787

12-28-12 11,000 Select Sector Spdr Tr Shi Cons Discr 28.31 311,359 46.72 513,925 202,566

TOTAL 8,271,653 9,121,735 850,082
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TRANSACTION SUMMARY

Large Cap Growth
SCERS

From 12-01-12 To 12-31-12

Unit

Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
WITHDRAWALS
12-14-12 Pool A Cash 1,000,000
12-31-12 Pool A Cash 296,658
TOTAL 1,296,658
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TRANSACTION SUMMARY
International

SCERS
From 12-01-12 To 12-31-12

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

PURCHASES

12-04-12 210 Ishare Msci Br Cll Opt 56.0000 0.05 1,155
12222012

12-13-12 67 CF Industries Cll Opt 215.000 0.45 3,048
12222012

12-13-12 520 Ishs Ftse Chna CII Opt 38.0000 0.81 42,380
12222012

12-13-12 -520 Ishs Ftse Chna Cll Opt 39.0000 0.75 -39,259
01192013

12-17-12 300 Ishares Emerg CIl Opt 43.0000 0.42 12,750
12222012

12-17-12 400 Ishares Msci ClI Opt 55.0000 1.22 49,000
12222012

12-17-12 -400 Ishares Msci Cll Opt 56.0000 0.81 -32,599
01192013

12-18-12 130 Baidu Com Inc CIl Opt 100.0000 0.85 11,105
12222012

12-18-12 -130 Baidu Com Inc Cll Opt 110.0000 0.89 -11,624
01192013

12-18-12 700 Ishare Canada Cll Opt 28.0000 0.38 26,950
12222012

12-18-12 -700 Ishare Canada CII Opt 28.0000 0.61 -43,049
01192013

12-18-12 449 Ishares Msci G ClI Opt 23.0000 1.63 73,411
12222012

12-18-12 -449 Ishares Msci G CII Opt 25.0000 0.31 -14,143
01192013

12-18-12 500 ValeSA  Cll Opt 19.0000 12222012 1.53 76,750

12-18-12 -500 ValeSA  CIl Opt 21.0000 01192013 0.40 -20,250

12-18-12 70,000 Ishares Inc Msci Cda Index 28.39 1,987,650

12-20-12 6,000 Ishares Tr Msci Emerg Mkt 43.63 261,779

12-20-12 5,000 Ishares Tr Msci Eafe ldx 56.79 283,950

12-20-12 1,000 Spdr Gold Trust Gold Shs 158.90 158,905

12-20-12 5,000 Vanguard Intl Eqty Idx Msci Europe Etf ~ 48.75 243,742

12-21-12 300 Barrick Gold CII Opt 33.0000 0.51 15,450
12222012

12-21-12 -300 Barrick Gold C Cll Opt 32.5000 1.12 -33,749
12282012

TOTAL 3,053,352
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City of Sacramento

TRANSACTION SUMMARY
International

SCERS
From 12-01-12 To 12-31-12

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

SALES

12-17-12 -697 Ishare Canada Cll Opt 28.0000 -0.49 34,501 0.49 34,501 0
12222012

12-17-12 -151 Ishares Msci G Cll Opt 23.0000 -0.33 5,058 0.33 5,058 0
12222012

12-17-12 -280 Ishrs Msci Sk CII Opt 61.0000 -0.49 13,711  0.49 13,711 0
12222012

12-17-12 69,700 Ishares Inc Msci Cda Index 23.36 1,628,153 28.48 1,985,360 357,207

12-17-12 15,100 Ishares Inc Msci German 23.52 355,154 23.32 352,200 -2,955

12-17-12 28,000 Ishares Inc Msci S Korea 63.15 1,768,190 61.48 1,721,393 -46,797

12-18-12 697 Ishare Canada Cll Opt 28.0000 0.39 27,098 0.39 27,098 0
12222012

12-18-12 300 Ishares Inc Msci Cda Index 28.37 8,512 28.48 8,545 33

12-21-12 -700 Weatherford CIl Opt 9.0000 -0.73 51,449 0.73 51,449 0
12222012

12-21-12 70,000 Weatherford Intl Ltd Reg Shs 19.05 1,333,462 9.72 680,735 -652,727

12-22-12 0 Barrick Gold CII Opt 33.0000 0.00 15,450 0.00 62,522 47,072
12222012

12-22-12 0 Barrick Gold CII Opt 39.0000 0.00 2,823 0.00 15,213 12,390
12222012

12-22-12 0 Baidu Com Inc CIl Opt 100.0000 0.00 11,105 0.00 16,835 5,730
12222012

12-22-12 0 Baidu Com Inc CII Opt 115.0000 0.00 1,885 0.00 16,835 14,950
12222012

12-22-12 0 CF Industries CIl Opt 215.000 0.00 3,048 0.00 20,334 17,286
12222012

12-22-12 0 Ishares Emerg CII Opt 43.0000 0.00 12,750 0.00 10,650 -2,100
12222012

12-22-12 0 Ishares Msci Cll Opt 55.0000 0.00 49,000 0.00 16,200 -32,800
12222012

12-22-12 0 Ishares Msci G Cll Opt 23.0000 0.00 73,411  0.00 15,041 -58,370
12222012

12-22-12 0 Ishare Msci Br Cll Opt 56.0000 0.00 1,155 0.00 9,555 8,400
12222012

12-22-12 0 Ishs Ftse Chna CIl Opt 38.0000 0.00 42,380 0.00 22,619 -19,761
12222012

12-22-12 0 ValeSA  CIlOpt19.0000 12222012 0.00 76,750  0.00 18,750 -58,000

12-28-12 -300 Barrick Gold C Cll Opt 32.5000 -1.12 33,749 112 33,749 0
12282012

12-28-12 30,000 Barrick Gold Corp Com 41.24 1,237,144 33.61 1,008,427 -228,716

TOTAL 6,785,940 6,146,779 -639,161

31 of 43



City of Sacramento
TRANSACTION SUMMARY

International
SCERS
From 12-01-12 To 12-31-12

Trade Unit Total Unit Total
Date  Quantity Security Cost Cost Price Proceeds

Gain/
Loss

WITHDRAWALS

12-31-12 Pool A Cash 117,055
TOTAL 117,055
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City of Sacramento
TRANSACTION SUMMARY
Pool D
SHRA Investment Pool
From 12-01-12 To 12-31-12

[ Back to Report Table of Contents ]

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
PURCHASES
12-07-12 1,579,000 Goldman Sachs Group Inc 100.00 1,579,000
3.000% Due 12-10-17
12-13-12 125,000 California St 110.03 137,539
5.450% Due 04-01-15
12-13-12 365,000 California St 104.28 380,626
2.924% Due 10-01-16
12-17-12 500,000 California St 110.01 550,035
5.450% Due 04-01-15
12-21-12 1,000,000 New York N'Y 118.87 1,188,700
5.290% Due 10-01-17
TOTAL 3,835,899
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City of Sacramento
TRANSACTION SUMMARY
Pool D
SHRA Investment Pool
From 12-01-12 To 12-31-12

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
SALES
12-07-12 2,765,000 Ing Bank Nv 100.01 2,765,415 100.15 2,769,147 3,733
2.650% Due 01-14-13
TOTAL 2,765,415 2,769,147 3,733
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Trade

City of Sacramento

TRANSACTION SUMMARY

Pool D

SHRA Investment Pool

From 12-01-12 To 12-31-12

Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
CALLS
12-26-12 3,000,000 Fannie Mae 100.00 3,000,000 100.00 3,000,000 0
0.700% Due 06-26-15
12-28-12 3,000,000 Freddie Mac 100.00 3,000,000 100.00 3,000,000 0
1.400% Due 12-28-16
TOTAL 6,000,000 6,000,000 0
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City of Sacramento

TRANSACTION SUMMARY
Pool D
SHRA Investment Pool
From 12-01-12 To 12-31-12

Trade Unit Total Unit Total
Date  Quantity Security Cost Cost Price Proceeds

Gain/
Loss

CONTRIBUTIONS

12-31-12 Fidelity Fund 57,928
TOTAL 57,928
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City of Sacramento

TRANSACTION SUMMARY

Pool D

SHRA Investment Pool

From 12-01-12 To 12-31-12

Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
WITHDRAWALS
12-03-12 Caltrust Money Market 3,000,000
12-17-12 Caltrust Money Market 3,000,000
TOTAL 6,000,000
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City of Sacramento
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TRANSACTION SUMMARY
Capitol Area Development Authority - Banking
From 12-01-12 To 12-31-12

Unit Total Unit
Security Cost Cost Price

Total
Proceeds

Gain/
Loss

No transactions were found!
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Trade
Date

Quantity

City of Sacramento
TRANSACTION SUMMARY

Capitol Area Development Authority - Tax Exempt
From 12-01-12 To 12-31-12

Unit Total Unit Total
Security Cost Cost Price Proceeds

Gain/
Loss

No transactions were found!
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City of Sacramento [ Back to Report Table of Contents ]
TRANSACTION SUMMARY
Capitol Area Development Authority - Taxable
From 12-01-12 To 12-31-12

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

No transactions were found!

40 of 43


dbullwinkel
TOC


City of Sacramento
TRANSACTION SUMMARY
American River Flood Control District
From 12-01-12 To 12-31-12
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Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

No transactions were found!
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City of Sacramento

TRANSACTION SUMMARY
Sacramento Public Library Authority
From 12-01-12 To 12-31-12

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
WITHDRAWALS
12-07-12 Pool A Cash 450,000
12-14-12 Pool A Cash 200,000
12-21-12 Pool A Cash 1,300,000
TOTAL 1,950,000
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City of Sacramento
TRANSACTION SUMMARY

The Natomas Basin Conservancy
From 12-01-12 To 12-31-12

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
CONTRIBUTIONS
12-01-12 Pool A Cash 66,749
TOTAL 66,749
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