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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 December 31, 2012 

was $637,134,646 and on January 31, 2013, the value was $737,630,616.  The interest yield 

for the month was 1.98%. There were 30 total transactions for the period (20 purchases, 2 

sales, 4 calls, and 4 maturities).  The estimated duration of the portfolio is 1.89 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 January 31, 2013 are listed in Exhibits A, B, 
C, D, E and F.
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Local Agency Funds:

Pool A Ethel Hart Trust Public Trust George Clark Total

Purchases  $          84,094,396  $                         -    $                         -    $                         -    $          84,094,396 

Sales              10,237,480                             -                               -                               -                10,237,480 

Maturities              19,497,635                             -                               -                               -                19,497,635 

Calls              20,277,209                             -                               -                               -                20,277,209 

Contributions            148,515,213                             -                               -                               -              148,515,213 

Withdrawals              48,713,432                             -                         8,551                       2,799              48,724,782 

Total  $        331,335,365  $                         -   $                   8,551 $                   2,799  $        331,346,715 

Outside Agency Funds:

  Sacramento City Employees' Retirement System (SCERS) Funds:

Fixed Bonds Equity Income Large Cap International Total

Purchases  $                         -    $               119,759  $               153,351  $               144,068  $               417,178 

Sales                             -                  1,163,956                   669,993                   300,084                2,134,033 

Maturities                     59,410                             -                               -                               -                       59,410 

Expenses                          409                             -                               -                               -                            409 

Calls                             -                               -                               -                               -                               -   

Contributions                             -                               -                     559,897                             -                     559,897 

Withdrawals                   391,398                   213,148                   692,856                     10,823                1,308,225 

Total  $               451,217  $            1,496,863 $            2,076,097 $               454,975  $            4,479,152 

City of Sacramento
Summary of Transactions

January-13
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City of Sacramento
Summary of Transactions

January-13

  SHRA Invetment Pool Fund:

Pool D Total

Purchases  $            3,297,920  $            3,297,920 

Sales                4,117,308                4,117,308 

Maturities                             -                               -   

Calls                7,995,300                7,995,300 

Contributions                   122,921                   122,921 

Withdrawals                1,000,000                1,000,000 

Total  $          16,533,449  $          16,533,449 

  Capitol Area Development Authority (CADA) Funds:

CADA CADA-A CADA-B Total 

Contributions  $                         -    $                         -    $                         -    $                         -   

Withdrawals                             -                       20,807                   190,616                   211,423 

Total  $                         -    $                 20,807 $               190,616  $               211,423 

  All Other Funds:

ARFCD SPLA TNBC Total

Contributions  $                         -    $                         -    $                         -                               -   

Withdrawals                             -                  1,761,650                       9,612                1,771,262 

Total  $                         -    $            1,761,650 $                   9,612  $            1,771,262 

GRAND TOTAL  $        354,342,001 
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 01-01-13 To 01-31-13

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

PURCHASES

01-04-13 7,000,000 Toyota Motor Credit Corp 99.90 6,992,685
0.220% Due 06-24-13

01-08-13 3,000,000 Bank Amer Corp 99.85 2,995,470
2.000% Due 01-11-18

01-10-13 9,000,000 UBS Finance 99.86 8,987,175
0.285% Due 07-09-13

01-11-13 5,000,000 U.S. Treasury Note 99.75 4,987,500
0.750% Due 12-31-17

01-14-13 1,005,000 Goldman Sachs Group Inc 103.40 1,039,210
5.250% Due 10-15-13

01-16-13 3,000,000 Goldman Sachs Group Inc 114.31 3,429,390
5.750% Due 10-01-16

01-16-13 3,000,000 Merrill Lynch & Co 106.07 3,182,190
5.450% Due 07-15-14

01-16-13 3,000,000 Federal Farm Credit Bank 99.94 2,998,200
0.940% Due 01-22-18

01-16-13 1,000,000 El Segundo Calif Uni Sch Dist 101.11 1,011,110
1.650% Due 09-01-17

01-18-13 6,000,000 Toyota Motor Credit Corp 99.87 5,991,940
0.260% Due 07-23-13

01-23-13 8,000,000 Federal Home Loan Bank 99.98 7,998,500
0.400% Due 10-23-15

01-25-13 6,000,000 Abbey National 99.72 5,983,273
0.520% Due 08-06-13

01-25-13 5,000,000 Natixis 99.81 4,990,547
0.410% Due 07-10-13

01-26-13 266,490 Bank of Sacramento CD 
(Non-Negotiable)

100.00 266,490

0.700% Due 01-26-16
01-28-13 5,000,000 UBS Finance 99.85 4,992,347

0.290% Due 08-06-13
01-28-13 3,000,000 Federal Home Loan Bank 99.92 2,997,600

0.400% Due 11-06-15
01-29-13 266,740 American River Bank CD 

(Non-Negotiable)
100.00 266,740

0.700% Due 01-29-16
01-29-13 9,000,000 General Electric Capital Corp 99.87 8,988,327

0.230% Due 08-20-13
01-30-13 6,000,000 UBS Financial Services Inc 99.93 5,995,700

0.215% Due 05-30-13
TOTAL 84,094,396
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 01-01-13 To 01-31-13

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

SALES

01-08-13 5,000,000 Morgan Stanley 103.49 5,174,500 103.59 5,179,500 5,000
4.750% Due 04-01-14

01-16-13 5,000,000 General Electric Capital Corp 101.26 5,062,980 105.85 5,292,500 229,520
3.500% Due 06-29-15

TOTAL 10,237,480 10,472,000 234,520
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 01-01-13 To 01-31-13

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

CALLS

01-18-13 3,291,000 Freddie Mac 99.90 3,287,709 100.00 3,291,000 3,291
1.250% Due 01-18-17

01-25-13 7,000,000 Fannie Mae 99.95 6,996,500 100.00 7,000,000 3,500
1.125% Due 01-25-17

01-30-13 5,000,000 Fannie Mae 99.95 4,997,500 100.00 5,000,000 2,500
1.300% Due 01-30-17

01-30-13 5,000,000 Fannie Mae 99.91 4,995,500 100.00 5,000,000 4,500
1.000% Due 01-30-17

TOTAL 20,277,209 20,291,000 13,791
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 01-01-13 To 01-31-13

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

MATURITIES

01-08-1314,000,000 UBS Finance 99.61 13,946,088 99.61 13,946,088 0
0.710% Due 01-08-13

01-23-13 5,000,000 Barclays Bk Plc 101.03 5,051,547 100.00 5,000,000 -51,547
2.500% Due 01-23-13

01-26-13 250,000 Bank Of Sacramento Cd 
(non-Negotiable)

100.00 250,000 100.00 250,000 0

2.100% Due 01-26-13
01-29-13 250,000 American River Bank Cd 

(non-Negotiable)
100.00 250,000 100.00 250,000 0

2.230% Due 01-29-13
TOTAL 19,497,635 19,446,088 -51,547
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 01-01-13 To 01-31-13

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

CONTRIBUTIONS

01-02-13 B Of A Cash 25,774
01-02-13 B Of A Cash 22,857,524
01-02-13 B Of A Cash 479
01-02-13 Fidelity Fund 2,492
01-02-13 Fidelity Fund 5
01-02-13 Fidelity Fund 701,586
01-02-13 Fidelity Fund 1,594,089
01-02-13 Fidelity Fund 13,500
01-03-13 B Of A Cash 1,927,983
01-03-13 Fidelity Fund 172,000
01-03-13 Fidelity Fund 4,445,218
01-03-13 Fidelity Fund 981,769
01-03-13 Fidelity Fund 146
01-03-13 Fidelity Fund 131
01-03-13 Fidelity Fund 695
01-04-13 B Of A Cash 3,596,522
01-04-13 Fidelity Fund 2,712
01-04-13 Fidelity Fund 260
01-04-13 Fidelity Fund 1,138
01-04-13 Fidelity Fund 1,356
01-04-13 Fidelity Fund 54,779
01-07-13 B Of A Cash 2,094,275
01-07-13 Fidelity Fund 64
01-07-13 Fidelity Fund 8,661
01-08-13 B Of A Cash 7
01-08-13 B Of A Cash 307
01-08-13 B Of A Cash 1,515,237
01-08-13 Fidelity Fund 17,200
01-08-13 Fidelity Fund 645
01-08-13 Fidelity Fund 559
01-09-13 B Of A Cash 4,311,954
01-09-13 Fidelity Fund 182,434
01-09-13 Fidelity Fund 99,067
01-10-13 B Of A Cash 4,086,610
01-10-13 Fidelity Fund 1,100
01-10-13 Fidelity Fund 484
01-10-13 Fidelity Fund 286
01-10-13 Fidelity Fund 45,914
01-11-13 B Of A Cash 1,586,075
01-11-13 Fidelity Fund 977
01-11-13 Fidelity Fund 467
01-11-13 Fidelity Fund 552
01-11-13 Fidelity Fund 34,850
01-14-13 B Of A Cash 1,613,778
01-14-13 Fidelity Fund 207
01-14-13 Fidelity Fund 16,156
01-14-13 Fidelity Fund 11,373
01-15-13 B Of A Cash 5,395
01-15-13 B Of A Cash 4,842,851
01-15-13 Fidelity Fund 353
01-15-13 Fidelity Fund 53 10 of 42



City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 01-01-13 To 01-31-13

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

01-15-13 Fidelity Fund 32,273
01-15-13 Fidelity Fund 15,020
01-15-13 Fidelity Fund 25,378
01-15-13 Fidelity Fund 139
01-15-13 Fidelity Fund 87
01-15-13 Fidelity Fund 8,378
01-15-13 Fidelity Fund 548
01-16-13 B Of A Cash 1,627,155
01-17-13 B Of A Cash 2,159,550
01-18-13 B Of A Cash 1,325,903
01-22-13 B Of A Cash 3,654,677
01-22-13 Fidelity Fund 159,375
01-22-13 Fidelity Fund 2,646
01-23-13 B Of A Cash 1,762
01-24-13 B Of A Cash 967,956
01-24-13 Fidelity Fund 11,437
01-25-13 B Of A Cash 1,700,359
01-25-13 Fidelity Fund 21,575
01-25-13 Fidelity Fund 31,286
01-25-13 Fidelity Fund 642
01-25-13 Fidelity Fund 530
01-25-13 Fidelity Fund 187
01-28-13 B Of A Cash 2,124,197
01-28-13 Fidelity Fund 56,250
01-28-13 Fidelity Fund 147
01-29-13 B Of A Cash 3,374
01-29-13 B Of A Cash 8,273,126
01-29-13 Fidelity Fund 45,000
01-29-13 Fidelity Fund 900
01-29-13 Fidelity Fund 720
01-29-13 Fidelity Fund 450
01-30-13 B Of A Cash 3,571,529
01-30-13 Fidelity Fund 2
01-31-13 B Of A Cash 65,818,125
01-31-13 Fidelity Fund 12,450
01-31-13 Fidelity Fund 3,449
01-31-13 Fidelity Fund 191
01-31-13 Fidelity Fund 387
TOTAL 148,515,213
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 01-01-13 To 01-31-13

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

WITHDRAWALS

01-02-13 B Of A Cash 2,663,401
01-03-13 B Of A Cash 829,528
01-04-13 B Of A Cash 600,000
01-04-13 B Of A Cash 284,416
01-07-13 B Of A Cash 1,349,797
01-08-13 B Of A Cash 7
01-08-13 B Of A Cash 7,314,090
01-09-13 B Of A Cash 551,795
01-10-13 B Of A Cash 1,063,720
01-10-13 Fidelity Fund 14,759
01-10-13 Fidelity Fund 69,106
01-11-13 B Of A Cash 200,000
01-11-13 B Of A Cash 2,067,098
01-11-13 Fidelity Fund 140,522
01-14-13 B Of A Cash 2,427,225
01-15-13 B Of A Cash 1,021,833
01-16-13 B Of A Cash 4,684,284
01-16-13 Fidelity Fund 12,545
01-17-13 B Of A Cash 2,065,190
01-17-13 Fidelity Fund 14,438
01-17-13 Fidelity Fund 4,351
01-17-13 Fidelity Fund 36,707
01-18-13 B Of A Cash 8,542
01-18-13 B Of A Cash 1,071
01-18-13 B Of A Cash 700,000
01-18-13 B Of A Cash 20,807
01-18-13 B Of A Cash 190,616
01-18-13 B Of A Cash 3,988,175
01-18-13 Fidelity Fund 144,749
01-18-13 Fidelity Fund 62,639
01-22-13 B Of A Cash 9,964,505
01-23-13 B Of A Cash 3,452,013
01-23-13 Fidelity Fund 783
01-24-13 B Of A Cash 881,293
01-24-13 Fidelity Fund 14,760
01-25-13 B Of A Cash 250,000
01-25-13 B Of A Cash 264,915
01-28-13 B Of A Cash 618,598
01-29-13 B Of A Cash 259,307
01-30-13 B Of A Cash 106,272
01-30-13 Fidelity Fund 1,650
01-30-13 Fidelity Fund 2,750
01-31-13 B Of A Cash 365,176
TOTAL 48,713,432
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City of Sacramento
TRANSACTION SUMMARY

Ethel Hart Mutual Endowment Fund
From 01-01-13 To 01-31-13

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

Ann Land/Bertha Henschel Endowment Fund
From 01-01-13 To 01-31-13

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

WITHDRAWALS

01-31-13 Pool A Cash 8,551
TOTAL 8,551
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City of Sacramento
TRANSACTION SUMMARY

George H. Clark Memorial Scholarship Fund
From 01-01-13 To 01-31-13

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

WITHDRAWALS

01-31-13 Pool A Cash 2,799
TOTAL 2,799
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City of Sacramento
TRANSACTION SUMMARY

Fixed Bonds
SCERS

From 01-01-13 To 01-31-13

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

MATURITIES

01-02-13 12,402 Walgreens Drugs/Adahi, Inc 100.00 12,402 100.00 12,402 0
6.500% Due 05-01-24

01-15-13 83 Gnma Pool #439515 98.06 81 100.00 83 2
7.000% Due 03-15-27

01-15-13 47 Gnma Pool #450066 99.34 46 100.00 47 0
7.500% Due 12-15-26

01-15-13 3,391 Gnma Pool #550718 97.31 3,300 100.00 3,391 91
5.000% Due 11-15-35

01-15-13 33 Gnma Pool #150426 109.80 36 100.00 33 -3
9.000% Due 05-15-16

01-15-13 305 Gnma Pool #157445 101.32 309 100.00 305 -4
9.000% Due 06-15-16

01-15-13 34 Gnma Pool #167166 103.07 35 100.00 34 -1
9.500% Due 08-15-16

01-15-13 136 Gnma Pool #208975 100.55 137 100.00 136 -1
9.500% Due 03-15-17

01-15-13 207 Gnma Pool #211421 100.55 209 100.00 207 -1
9.500% Due 04-15-17

01-15-13 176 Gnma Pool #320296 98.19 173 100.00 176 3
8.000% Due 03-15-22

01-15-13 319 Gnma Pool #329837 98.47 314 100.00 319 5
7.500% Due 11-15-22

01-15-13 14,280 Gnma Pool #648348 99.66 14,231 100.00 14,280 49
5.500% Due 10-15-35

01-25-13 28,229 Gnma Pool #256393 99.67 28,136 100.00 28,229 93
6.000% Due 09-01-36

TOTAL 59,410 59,643 233
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City of Sacramento
TRANSACTION SUMMARY

Fixed Bonds
SCERS

From 01-01-13 To 01-31-13

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

EXPENSES

01-02-13 Portfolio Investment Fees Payable 209
01-15-13 Portfolio Investment Fees Payable 200
TOTAL 409
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City of Sacramento
TRANSACTION SUMMARY

Fixed Bonds
SCERS

From 01-01-13 To 01-31-13

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

WITHDRAWALS

01-31-13 Pool A Cash 391,398
TOTAL 391,398
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City of Sacramento
TRANSACTION SUMMARY

Equity Income
SCERS

From 01-01-13 To 01-31-13

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

PURCHASES

01-08-13 -500 Ford Motor Co  Cll Opt 14.0000 
02162013

0.20 -10,250

01-08-13 -40 Goldman Sachs  Cll Opt140.0000 
02162013

1.66 -6,660

01-08-13 225 Hollyfrontier  Cll Opt 47.5000 01192013 0.10 2,362
01-08-13 -225 Hollyfrontier  Cll Opt 47.0000 02162013 0.53 -12,037
01-08-13 -120 Jpmorgan Chase Cll Opt 47.0000 

02162013
0.52 -6,300

01-08-13 -400 Kkr & Co Lp    Cll Opt 16.0000 
02162013

0.33 -13,400

01-08-13 260 Marathon Petro Cll Opt 65.0000 
01192013

0.15 4,030

01-08-13 -260 Marathon Petro Cll Opt 65.0000 
02162013

0.68 -17,810

01-08-13 -400 Microsoft Corp Cll Opt 28.0000 
02162013

0.21 -8,600

01-08-13 -330 Philip Morris  Cll Opt 90.0000 
02162013

0.48 -16,005

01-08-13 360 Penn West Enrg Cll Opt 12.0000 
01192013

0.03 1,260

01-08-13 -360 Penn West Enrg Cll Opt 11.0000 
02162013

0.43 -15,660

01-09-13 -4 American Cap   Cll Opt 32.0000 
02162013

0.28 -114

01-09-13 400 Lowes Cos Inc  Cll Opt 37.0000 
01192013

0.03 1,400

01-09-13 -400 Lowes Cos Inc  Cll Opt 36.0000 
02162013

0.46 -18,600

01-11-13 -446 American Cap   Cll Opt 32.0000 
02162013

0.25 -11,373

01-16-13 350 Cisco Systems  Cll Opt 20.0000 
01192013

1.06 37,275

01-16-13 -350 Cisco Systems  Cll Opt 22.0000 
02162013

0.31 -11,025

01-16-13 -500 Ford Motor Co  Cll Opt 14.0000 
02162013

0.49 -24,749

01-16-13 150 Norfolk South  Cll Opt 65.0000 
01192013

0.81 12,225

01-16-13 -150 Norfolk South  Cll Opt 67.5000 
02162013

0.62 -9,375

01-30-13 43 Ford Motor Co  Cll Opt 14.0000 
02162013

0.03 150

01-31-13 957 Ford Motor Co  Cll Opt 14.0000 
02162013

0.04 3,493

TOTAL -119,759
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City of Sacramento
TRANSACTION SUMMARY

Equity Income
SCERS

From 01-01-13 To 01-31-13

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

SALES

01-19-13 0 Cisco Systems  Cll Opt 20.0000 
01192013

0.00 37,275 0.00 22,560 -14,715

01-19-13 0 Hollyfrontier  Cll Opt 47.5000 01192013 0.00 2,362 0.00 25,537 23,174
01-19-13 0 Lowes Cos Inc  Cll Opt 37.0000 

01192013
0.00 1,400 0.00 15,056 13,656

01-19-13 0 Marathon Petro Cll Opt 65.0000 
01192013

0.00 4,030 0.00 34,985 30,955

01-19-13 0 Norfolk South  Cll Opt 65.0000 
01192013

0.00 12,225 0.00 5,775 -6,450

01-19-13 0 Penn West Enrg Cll Opt 12.0000 
01192013

0.00 1,260 0.00 10,260 9,000

01-29-13 -149 Norfolk South  Cll Opt 67.5000 
02162013

-0.62 9,250 0.62 9,312 62

01-29-13 14,900 Norfolk Southern Corp 73.57 1,096,153 68.11 1,014,829 -81,325
TOTAL 1,163,956 1,138,313 -25,643
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City of Sacramento
TRANSACTION SUMMARY

Equity Income
SCERS

From 01-01-13 To 01-31-13

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

WITHDRAWALS

01-31-13 Pool A Cash 213,148
TOTAL 213,148
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City of Sacramento
TRANSACTION SUMMARY

Large Cap Growth
SCERS

From 01-01-13 To 01-31-13

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

PURCHASES

01-02-13 250 Ipath S&p 500  Cll Opt 32.0000 
01192013

0.68 17,125

01-03-13 -45 Apple Inc      Cll Opt570.0000 01192013 5.43 -24,457
01-08-13 -150 Apache Corp    Cll Opt 85.0000 

02162013
0.72 -10,840

01-08-13 -360 Bristol-Myers  Cll Opt 34.0000 
02162013

0.43 -15,660

01-08-13 300 Broadcom Corp  Cll Opt 35.0000 
01192013

0.27 8,220

01-08-13 -300 Broadcom Corp  Cll Opt 37.0000 
02162013

0.43 -13,050

01-08-13 -110 Costco Whsl    Cll Opt105.0000 
02162013

0.53 -5,885

01-08-13 -230 Devon Energy   Cll Opt 57.5000 
02162013

0.34 -7,935

01-08-13 -200 E M C Corp     Cll Opt 25.0000 
02162013

0.30 -5,901

01-08-13 -200 E M C Corp     Cll Opt 26.0000 
02162013

0.11 -2,300

01-08-13 -100 Intl Bus Mach  Cll Opt200.0000 
02162013

1.28 -12,780

01-08-13 -300 Intel Corp     Cll Opt 22.0000 02162013 0.32 -9,750
01-08-13 -100 Ishare Dj Tran Cll Opt101.0000 

02162013
0.48 -4,850

01-08-13 -170 Philip Morris  Cll Opt 90.0000 
02162013

0.42 -7,225

01-08-13 -300 Qualcomm Inc   Cll Opt 67.5000 
02162013

0.85 -25,649

01-08-13 -90 Schlumberger   Cll Opt 75.0000 
02162013

0.78 -7,065

01-08-13 -300 Skyworks Soltn Cll Opt 24.0000 
02162013

0.38 -11,550

01-08-13 -120 Target Corp    Cll Opt 62.5000 
02162013

0.45 -5,460

01-08-13 150 Tjx Companies  Cll Opt 45.0000 
01192013

0.15 2,325

01-08-13 -150 Tjx Companies  Cll Opt 45.0000 
02162013

0.68 -10,275

01-08-13 -350 US Bancorp Del Cll Opt 34.0000 
02162013

0.28 -9,975

01-08-13 -140 United Technol Cll Opt 87.5000 
02162013

0.47 -6,637

01-08-13 -200 Verizon Comm   Cll Opt 45.0000 
02162013

0.27 -5,500

01-08-13 -460 Spdr S&P Homeb Cll Opt 29.0000 
02162013

0.14 -6,670

01-08-13 -150 Exxon Mobil Cp Cll Opt 90.0000 
02162013

0.53 -8,025

01-09-13 45 Apple Inc      Cll Opt570.0000 01192013 0.52 2,358 22 of 42



City of Sacramento
TRANSACTION SUMMARY

Large Cap Growth
SCERS

From 01-01-13 To 01-31-13

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

01-09-13 50 Ishare Rus2000 Cll Opt 84.0000 
01192013

3.36 16,825

01-09-13 -50 Ishare Rus2000 Cll Opt 89.0000 
02162013

0.88 -4,425

01-10-13 260 Eastman Chem   Cll Opt 65.0000 
01192013

5.83 151,710

01-10-13 -260 Eastman Chem   Cll Opt 72.5000 
02162013

1.51 -39,389

01-10-13 170 Monsanto Co    Cll Opt 95.0000 
01192013

4.53 77,095

01-10-13 -170 Monsanto Co    Cll Opt100.0000 
02162013

1.73 -29,494

01-11-13 550 Wells Fargo    Cll Opt 36.0000 
01192013

0.05 3,008

01-11-13 -550 Wells Fargo    Cll Opt 36.0000 
02162013

0.23 -12,925

01-14-13 200 SPDR S&P500 Tr Cll Opt147.0000 
01192013

0.57 11,500

01-14-13 -200 SPDR S&P500 Tr Cll Opt149.0000 
02162013

1.03 -20,602

01-14-13 140 Tjx Companies  Cll Opt 45.0000 
01192013

0.05 770

01-14-13 -140 Tjx Companies  Cll Opt 45.0000 
02162013

0.38 -5,390

01-15-13 150 Bk Of America  Cll Opt 11.0000 
01192013

0.63 9,523

01-15-13 -150 Bk Of America  Cll Opt 11.5000 
02082013

0.42 -6,375

01-15-13 130 Broadcom Corp  Cll Opt 35.0000 
01192013

0.10 1,309

01-15-13 -130 Broadcom Corp  Cll Opt 36.0000 
02162013

0.54 -7,085

01-15-13 35 Google Inc     Cll Opt740.0000 
01192013

0.65 2,292

01-15-13 -295 Intel Corp     Cll Opt 23.0000 02162013 0.19 -5,752
01-15-13 149 Ishare Rus2000 Cll Opt 86.0000 

01192013
1.73 25,851

01-15-13 -149 Ishare Rus2000 Cll Opt 89.0000 
02162013

0.85 -12,739

01-15-13 100 Jpmorgan Chase Cll Opt 45.0000 
01192013

1.40 13,972

01-15-13 -100 Jpmorgan Chase Cll Opt 48.0000 
02162013

0.41 -4,052

01-15-13 100 SPDR S&P500 Tr Cll Opt147.0000 
01192013

0.56 5,650

01-15-13 -100 SPDR S&P500 Tr Cll Opt149.0000 
02162013

1.01 -10,051

01-16-13 125 Jpmorgan Chase Cll Opt 45.0000 
01192013

1.56 19,562

01-16-13 -125 Jpmorgan Chase Cll Opt 48.0000 
02162013

0.40 -5,062
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City of Sacramento
TRANSACTION SUMMARY

Large Cap Growth
SCERS

From 01-01-13 To 01-31-13

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

01-16-13 50 SPDR S&P500 Tr Cll Opt147.0000 
01192013

0.66 3,315

01-16-13 -50 SPDR S&P500 Tr Cll Opt149.0000 
02162013

1.06 -5,315

01-16-13 200 Verizon Comm   Cll Opt 45.0000 
02162013

0.06 1,298

01-16-13 320 Sector-Consumr Cll Opt 49.0000 
01192013

0.35 11,360

01-16-13 -320 Sector-Consumr Cll Opt 50.0000 
02162013

0.33 -10,720

01-17-13 125 Bk Of America  Cll Opt 12.0000 
01252013

0.04 562

01-17-13 240 Berkshir Hthwy Cll Opt 92.5000 
01192013

2.92 70,200

01-17-13 -240 Berkshir Hthwy Cll Opt 95.0000 
02162013

1.38 -33,239

01-17-13 300 Covidien Plc   Cll Opt 60.0000 
01192013

0.75 22,650

01-17-13 -300 Covidien Plc   Cll Opt 60.0000 
02162013

1.53 -46,049

01-17-13 150 3M Co          Cll Opt 95.0000 01192013 3.44 51,675
01-17-13 -150 3M Co          Cll Opt100.0000 02162013 0.96 -14,475
01-17-13 350 Mkt Vectors OilCll Opt 40.0000 

01192013
1.20 42,175

01-17-13 -350 Mkt Vectors OilCll Opt 42.0000 
02162013

0.43 -15,225

01-17-13 -54 Schlumberger   Cll Opt 77.5000 
02162013

0.50 -2,727

01-17-13 400 Valero Energy  Cll Opt 35.0000 
01192013

2.29 91,800

01-17-13 -400 Valero Energy  Cll Opt 39.0000 
02162013

0.56 -22,599

01-18-13 295 Intel Corp     Cll Opt 23.0000 02162013 0.03 1,032
01-18-13 -36 Schlumberger   Cll Opt 77.5000 

02162013
0.73 -2,646

01-18-13 50 SPDR S&P500 Tr Cll Opt147.0000 
01192013

0.66 3,325

01-18-13 -50 SPDR S&P500 Tr Cll Opt150.0000 
02162013

0.71 -3,575

01-23-13 360 Bristol-Myers  Cll Opt 34.0000 
02162013

0.92 33,300

01-23-13 -360 Bristol-Myers  Cll Opt 35.0000 
03162013

0.51 -18,540

01-29-13 300 Intel Corp     Cll Opt 22.0000 02162013 0.05 1,650
01-30-13 300 Broadcom Corp  Cll Opt 37.0000 

02162013
0.03 1,050

01-31-13 130 Broadcom Corp  Cll Opt 36.0000 
02162013

0.04 585

01-31-13 300 Qualcomm Inc   Cll Opt 67.5000 
02162013

0.57 17,223

24 of 42



City of Sacramento
TRANSACTION SUMMARY

Large Cap Growth
SCERS

From 01-01-13 To 01-31-13

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

01-31-13 -300 Qualcomm Inc   Cll Opt 70.0000 
03162013

0.44 -13,062

TOTAL 153,351

25 of 42



City of Sacramento
TRANSACTION SUMMARY

Large Cap Growth
SCERS

From 01-01-13 To 01-31-13

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

SALES

01-19-13 0 Apple Inc      Cll Opt570.0000 01192013 0.00 2,358 0.00 24,457 22,098
01-19-13 0 Amazon Com Inc Cll Opt275.0000 

01192013
0.00 2,567 0.00 18,023 15,455

01-19-13 0 Bk Of America  Cll Opt 11.0000 
01192013

0.00 9,523 0.00 7,275 -2,249

01-19-13 0 Broadcom Corp  Cll Opt 35.0000 
01192013

0.00 9,529 0.00 18,683 9,154

01-19-13 0 Berkshir Hthwy Cll Opt 92.5000 
01192013

0.00 70,200 0.00 9,253 -60,947

01-19-13 0 Covidien Plc   Cll Opt 60.0000 
01192013

0.00 22,650 0.00 13,050 -9,600

01-19-13 0 Eastman Chem   Cll Opt 65.0000 
01192013

0.00 151,710 0.00 25,609 -126,101

01-19-13 0 Google Inc     Cll Opt740.0000 
01192013

0.00 2,292 0.00 47,301 45,009

01-19-13 0 Ishare Rus2000 Cll Opt 84.0000 
01192013

0.00 16,825 0.00 4,941 -11,884

01-19-13 0 Ishare Rus2000 Cll Opt 86.0000 
01192013

0.00 25,851 0.00 8,964 -16,887

01-19-13 0 Jpmorgan Chase Cll Opt 45.0000 
01192013

0.00 33,534 0.00 12,537 -20,998

01-19-13 0 3M Co          Cll Opt 95.0000 01192013 0.00 51,675 0.00 15,825 -35,850
01-19-13 0 Monsanto Co    Cll Opt 95.0000 

01192013
0.00 77,095 0.00 10,841 -66,254

01-19-13 0 Mkt Vectors OilCll Opt 40.0000 
01192013

0.00 42,175 0.00 15,844 -26,331

01-19-13 0 SPDR S&P500 Tr Cll Opt147.0000 
01192013

0.00 23,790 0.00 39,699 15,909

01-19-13 0 Tjx Companies  Cll Opt 45.0000 
01192013

0.00 3,095 0.00 14,810 11,715

01-19-13 0 Valero Energy  Cll Opt 35.0000 
01192013

0.00 91,800 0.00 35,039 -56,761

01-19-13 0 Ipath S&p 500  Cll Opt 32.0000 
01192013

0.00 17,125 0.00 31,624 14,499

01-19-13 0 Wells Fargo    Cll Opt 36.0000 
01192013

0.00 3,008 0.00 19,525 16,516

01-19-13 0 Sector-Consumr Cll Opt 49.0000 
01192013

0.00 12,625 0.00 15,695 3,070

01-25-13 0 Bk Of America  Cll Opt 12.0000 
01252013

0.00 562 0.00 3,812 3,250

TOTAL 669,993 392,806 -277,187
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City of Sacramento
TRANSACTION SUMMARY

Large Cap Growth
SCERS

From 01-01-13 To 01-31-13

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

CONTRIBUTIONS

01-02-13 20,000 Abbvie Inc. Com 27.99 559,897
TOTAL 559,897
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City of Sacramento
TRANSACTION SUMMARY

Large Cap Growth
SCERS

From 01-01-13 To 01-31-13

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

WITHDRAWALS

01-02-13 20,000 Abbott Laboratories Com 54.12 559,897
01-31-13 Pool A Cash 132,959
TOTAL 692,856
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City of Sacramento
TRANSACTION SUMMARY

International
SCERS

From 01-01-13 To 01-31-13

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

PURCHASES

01-09-13 -67 CF Industries  Cll Opt 230.000 
02162013

2.16 -14,505

01-09-13 520 Ishs Ftse Chna Cll Opt 39.0000 
01192013

2.19 113,734

01-09-13 -520 Ishs Ftse Chna Cll Opt 42.0000 
02162013

0.58 -30,123

01-14-13 500 Vale S A       Cll Opt 21.0000 01192013 0.07 3,750
01-14-13 -500 Vale S A       Cll Opt 21.0000 02162013 0.35 -17,750
01-16-13 700 Ishare Canada  Cll Opt 28.0000 

01192013
1.10 77,350

01-16-13 -700 Ishare Canada  Cll Opt 29.0000 
02162013

0.38 -26,949

01-16-13 449 Ishares Msci G Cll Opt 25.0000 
01192013

0.10 4,714

01-16-13 -449 Ishares Msci G Cll Opt 25.0000 
02162013

0.41 -18,409

01-17-13 130 Baidu Com Inc Cll Opt 110.0000 
01192013

0.57 7,475

01-17-13 -130 Baidu Com Inc  Cll Opt120.0000 
02162013

1.42 -18,436

01-17-13 400 Ishares Msci   Cll Opt 56.0000 
01192013

2.33 93,060

01-17-13 -400 Ishares Msci   Cll Opt 59.0000 
02162013

0.49 -19,460

01-29-13 500 Vale S A       Cll Opt 21.0000 02162013 0.05 2,750
01-31-13 -250 Vale S A       Cll Opt 21.0000 03162013 0.38 -9,545
01-31-13 -250 Vale S A       Cll Opt 22.0000 03162013 0.14 -3,590
TOTAL 144,068
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City of Sacramento
TRANSACTION SUMMARY

International
SCERS

From 01-01-13 To 01-31-13

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

SALES

01-19-13 0 Baidu Com Inc Cll Opt 110.0000 
01192013

0.00 7,475 0.00 11,624 4,149

01-19-13 0 Ishares Msci   Cll Opt 56.0000 
01192013

0.00 93,060 0.00 32,599 -60,461

01-19-13 0 Ishare Canada  Cll Opt 28.0000 
01192013

0.00 77,350 0.00 43,049 -34,301

01-19-13 0 Ishares Msci G Cll Opt 25.0000 
01192013

0.00 4,714 0.00 14,143 9,429

01-19-13 0 Ishs Ftse Chna Cll Opt 39.0000 
01192013

0.00 113,734 0.00 39,259 -74,475

01-19-13 0 Vale S A       Cll Opt 21.0000 01192013 0.00 3,750 0.00 20,250 16,500
TOTAL 300,084 160,924 -139,159
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City of Sacramento
TRANSACTION SUMMARY

International
SCERS

From 01-01-13 To 01-31-13

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

WITHDRAWALS

01-31-13 Pool A Cash 10,823
TOTAL 10,823
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City of Sacramento
TRANSACTION SUMMARY

Pool D
SHRA Investment Pool

From 01-01-13 To 01-31-13

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

PURCHASES

01-14-13 1,103,000 Goldman Sachs Group Inc 106.66 1,176,460
5.000% Due 10-01-14

01-16-13 2,000,000 Merrill Lynch & Co 106.07 2,121,460
5.450% Due 07-15-14

TOTAL 3,297,920
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City of Sacramento
TRANSACTION SUMMARY

Pool D
SHRA Investment Pool

From 01-01-13 To 01-31-13

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

SALES

01-08-13 2,000,000 Morgan Stanley 103.49 2,069,800 103.59 2,071,800 2,000
4.750% Due 04-01-14

01-16-13 1,985,000 General Electric Capital Corp 103.15 2,047,508 105.85 2,101,122 53,615
3.500% Due 06-29-15

TOTAL 4,117,308 4,172,922 55,615
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City of Sacramento
TRANSACTION SUMMARY

Pool D
SHRA Investment Pool

From 01-01-13 To 01-31-13

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

CALLS

01-25-13 2,000,000 Freddie Mac 99.97 1,999,500 100.00 2,000,000 500
1.125% Due 01-25-17

01-25-13 3,000,000 Fannie Mae 99.95 2,998,500 100.00 3,000,000 1,500
1.125% Due 01-25-17

01-30-13 3,000,000 Fannie Mae 99.91 2,997,300 100.00 3,000,000 2,700
1.000% Due 01-30-17

TOTAL 7,995,300 8,000,000 4,700
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City of Sacramento
TRANSACTION SUMMARY

Pool D
SHRA Investment Pool

From 01-01-13 To 01-31-13

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

CONTRIBUTIONS

01-15-13 Fidelity Fund 122,921
TOTAL 122,921
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City of Sacramento
TRANSACTION SUMMARY

Pool D
SHRA Investment Pool

From 01-01-13 To 01-31-13

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

WITHDRAWALS

01-31-13 Fidelity Fund 1,000,000
TOTAL 1,000,000

36 of 42



City of Sacramento
TRANSACTION SUMMARY

Capitol Area Development Authority - Banking
From 01-01-13 To 01-31-13

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

Capitol Area Development Authority - Tax Exempt
From 01-01-13 To 01-31-13

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

WITHDRAWALS

01-18-13 Pool A Cash 20,807
TOTAL 20,807
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City of Sacramento
TRANSACTION SUMMARY

Capitol Area Development Authority - Taxable
From 01-01-13 To 01-31-13

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

WITHDRAWALS

01-18-13 Pool A Cash 190,616
TOTAL 190,616
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City of Sacramento
TRANSACTION SUMMARY

American River Flood Control District
From 01-01-13 To 01-31-13

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 01-01-13 To 01-31-13

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

WITHDRAWALS

01-01-13 Pool A Cash 11,650
01-04-13 Pool A Cash 600,000
01-11-13 Pool A Cash 200,000
01-18-13 Pool A Cash 700,000
01-25-13 Pool A Cash 250,000
TOTAL 1,761,650
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City of Sacramento
TRANSACTION SUMMARY

The Natomas Basin Conservancy
From 01-01-13 To 01-31-13

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

WITHDRAWALS

01-18-13 Pool A Cash 8,542
01-18-13 Pool A Cash 1,071
TOTAL 9,612
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