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Description/Analysis

Issue: The City Treasurer provides monthly reports to the City Council on current
investment activity.

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 July 31, 2013 was $1,003,291,927 and on August 31, 2013, the
value was $981,110,507. The interest yield for the month was 0.94%. There
were 12 total transactions for the period (5 purchases, 1 sale and 6 maturities).
The estimated duration of the portfolio is 1.94 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 53646 (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 August
31, 2013 are listed in Exhibits A, B, C, D, E and F.

3o0f41


NHessel
Back to Report TOC


[ Back to Report Table of Contents ]

City of Sacramento
Summary of Transactions

August-13
Local Agency Funds:
Pool A Ethel Hart Trust Public Trust George Clark Total

Purchases $ 24,815,870 $ - % - % - $ 24,815,870
Sales 1,618,663 - - - 1,618,663
Maturities 31,281,171 - - - 31,281,171
Calls - - - - -
Contributions 49,656,923 - - - 49,656,923
Withdrawals 70,899,739 - 8,685 2,066 70,910,490
Total $ 178,272,366 $ - $ 8,685 $ 2,066 $ 178,283,117

Outside Agency Funds:

Sacramento City Employees' Retirement System (SCERS) Funds:

Fixed Bonds Equity Income Large Cap International Total
Purchases $ - 8 128,608 $ 2,185,594 $ 1,060,025 $ 3,374,227
Sales 237,500 28,372 1,686,902 853,462 2,806,236
Maturities 74,885 - - - 74,885
Expenses 370 - - - 370
Calls - - - - -
Contributions - - - - -
Withdrawals 514,794 142,817 92,292 13,058 762,961
Total $ 827549 $ 299797 $ 3,964,788 $ 1926545 $ 7,018,679
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SHRA Invetment Pool Fund:

Pool D
Purchases $
Sales 809,332
Maturities 3,119,370
Calls
Contributions
Withdrawals
Total $ 3,928,702

City of Sacramento
Summary of Transactions
August-13

Capitol Area Development Authority (CADA) Funds:

CADA-A CADA-B

SPLA TNBC

101,773 $

2,700,000

CADA
Contributions $
Withdrawals
Total $

All Other Funds:

ARFCD
Contributions $
Withdrawals
Total $

2,801,773 %

GRAND TOTAL

Total
$ -
809,332
3,119,370
$ 3,928,702
Total
$ -
$ -
Total
101,773
2,700,000
$ 2,801,773
$ 192,032,271
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City of Sacramento

TRANSACTION SUMMARY

City Investment Pool A

From 08-01-13 To 08-31-13

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
PURCHASES
08-07-13 3,000,000 Ohio St Major New St Infrastru 106.97 3,209,070
4.168% Due 06-15-18
08-16-1311,500,000 California St For Previous Iss 101.48 11,669,740
2.000% Due 06-23-14
08-19-13 5,000,000 U.S. Treasury Note 98.89 4,944,343
1.375% Due 07-31-18
08-30-13 5,000,000 Toyota Motor Credit Corp 99.85 4,992,717
0.230% Due 04-15-14
TOTAL 24,815,870
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 08-01-13 To 08-31-13

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
SALES
08-01-13 1,530,000 California St 105.79 1,618,663 100.00 1,530,000 -88,663
5.100% Due 08-01-14
TOTAL 1,618,663 1,530,000 -88,663
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City of Sacramento

TRANSACTION SUMMARY

City Investment Pool A

From 08-01-13 To 08-31-13

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

MATURITIES

08-01-13 2,070,000 Contra Costa Cnty Calif Fire P Pension ~ 104.77 2,168,656 100.00 2,070,000 -98,656
Obligation
4.760% Due 08-01-13

08-06-13 6,000,000 Abbey National 99.72 5,983,273 99.72 5,983,273 0
0.520% Due 08-06-13

08-06-13 5,000,000 UBS Finance 99.85 4,992,347 99.85 4,992,347 0
0.290% Due 08-06-13

08-15-13 4,000,000 Fresno Cnty Calif Pension Obli 103.98 4,159,160 100.00 4,000,000 -159,160
4.198% Due 08-15-13

08-20-13 9,000,000 General Electric Capital Corp 99.87 8,988,327 99.87 8,988,327 0
0.230% Due 08-20-13

08-20-13 5,000,000 Toyota Motor Credit Corp 99.79 4,989,407 99.79 4,989,407 0
0.290% Due 08-20-13

TOTAL 31,281,171 31,023,355 -257,816
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 08-01-13 To 08-31-13

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

CONTRIBUTIONS

08-01-13 B Of A Cash 25,781
08-01-13 B Of A Cash 1,434,159
08-01-13 Fidelity Fund 3,161
08-01-13 Fidelity Fund 1,183
08-01-13 Fidelity Fund 1,014
08-01-13 Fidelity Fund 494,734
08-01-13 Fidelity Fund 43,040
08-02-13 B Of A Cash 1,265,345
08-02-13 Fidelity Fund 5,775
08-05-13 B Of A Cash 10,899,822
08-06-13 B Of A Cash 1,107,299
08-07-13 B Of A Cash 831
08-07-13 B Of A Cash 286,498
08-07-13 Fidelity Fund 7,200
08-07-13 Fidelity Fund 3,450
08-08-13 B Of A Cash 408,814
08-08-13 Fidelity Fund 7,360
08-08-13 Fidelity Fund 49,055
08-09-13 B Of A Cash 2,494,256
08-09-13 Fidelity Fund 284
08-09-13 Fidelity Fund 83,308
08-09-13 Fidelity Fund 71,487
08-12-13 B Of A Cash 1,750,416
08-13-13 B Of A Cash 344,371
08-13-13 Fidelity Fund 17,325
08-13-13 Fidelity Fund 22,479
08-14-13 B Of A Cash 6,194
08-14-13 B Of A Cash 2,084,933
08-14-13 Fidelity Fund 675
08-14-13 Fidelity Fund 1
08-14-13 Fidelity Fund 762,985
08-14-13 Fidelity Fund 95,201
08-14-13 Fidelity Fund 81,587
08-14-13 Fidelity Fund 3,135
08-14-13 Fidelity Fund 1,716
08-15-13 B Of A Cash 322,727
08-15-13 Fidelity Fund 1,812
08-15-13 Fidelity Fund 183
08-15-13 Fidelity Fund 137
08-15-13 Fidelity Fund 263,790
08-16-13 B Of A Cash 420,624
08-16-13 Fidelity Fund 18,329
08-16-13 Fidelity Fund 17,187
08-19-13 B Of A Cash 2,867,442
08-19-13 Fidelity Fund 4,300
08-19-13 Fidelity Fund 5,738
08-20-13 B Of A Cash 1,566,349
08-20-13 Fidelity Fund 300
08-20-13 Fidelity Fund 210
08-20-13 Fidelity Fund 240
08-20-13 Fidelity Fund 17,671
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City of Sacramento

TRANSACTION SUMMARY

City Investment Pool A

From 08-01-13 To 08-31-13
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
08-20-13 Fidelity Fund 45,562
08-21-13 B Of A Cash 7,322,034
08-21-13 Fidelity Fund 19,596
08-22-13 B Of A Cash 3,186
08-22-13 Fidelity Fund 2,004
08-22-13 Fidelity Fund 10,500
08-23-13 B Of A Cash 2,026,984
08-23-13 Fidelity Fund 10,347
08-26-13 B Of A Cash 4,616,004
08-26-13 Fidelity Fund 49,126
08-27-13 B Of A Cash 2,092,196
08-28-13 B Of A Cash 65,037
08-29-13 B Of A Cash 3,528,030
08-30-13 B Of A Cash 3,385
08-30-13 Fidelity Fund 277
08-30-13 Fidelity Fund 157
08-30-13 Fidelity Fund 490,581
TOTAL 49,656,923
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 08-01-13 To 08-31-13

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

WITHDRAWALS

08-01-13 B Of A Cash 2,667,248
08-02-13 B Of A Cash 600,000
08-02-13 B Of A Cash 1,089,596
08-05-13 B Of A Cash 2,919,693
08-06-13 B Of A Cash 7,585,904
08-06-13 Fidelity Fund 352,148
08-07-13 B Of A Cash 5,317,887
08-08-13 B Of A Cash 915,385
08-09-13 B Of A Cash 1,231,749
08-12-13 B Of A Cash 475,823
08-13-13 B Of A Cash 361,559
08-14-13 B Of A Cash 1,093,230
08-15-13 B Of A Cash 951,301
08-15-13 Fidelity Fund 54,449
08-15-13 Fidelity Fund 6,662
08-16-13 B Of A Cash 750,000
08-16-13 B Of A Cash 1,010,277
08-19-13 B Of A Cash 2,351,206
08-19-13 Fidelity Fund 532,997
08-20-13 B Of A Cash 9,212,530
08-21-13 B Of A Cash 564,125
08-21-13 Fidelity Fund 530,478
08-21-13 Fidelity Fund 1,090
08-22-13 B Of A Cash 5,260,275
08-23-13 B Of A Cash 350,000
08-23-13 B Of A Cash 1,326,198
08-23-13 Fidelity Fund 264
08-26-13 B Of A Cash 1,712,454
08-26-13 Fidelity Fund 495
08-27-13 B Of A Cash 531,694
08-27-13 Fidelity Fund 294,358
08-27-13 Fidelity Fund 3,300
08-28-13 B Of A Cash 21
08-28-13 B Of A Cash 1,965,105
08-28-13 Fidelity Fund 17,778
08-28-13 Fidelity Fund 42
08-29-13 B Of A Cash 3,781,448
08-29-13 Fidelity Fund 750
08-30-13 B Of A Cash 1,000,000
08-30-13 B Of A Cash 14,080,220
TOTAL 70,899,739
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Trade
Date

Quantity

City of Sacramento

TRANSACTION SUMMARY
Ethel Hart Mutual Endowment Fund
From 08-01-13 To 08-31-13

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 08-01-13 To 08-31-13

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
WITHDRAWALS
08-31-13 Pool A Cash 8,685
TOTAL 8,685
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City of Sacramento
TRANSACTION SUMMARY

George H. Clark Memorial Scholarship Fund
From 08-01-13 To 08-31-13

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
WITHDRAWALS
08-31-13 Pool A Cash 2,066
TOTAL 2,066
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City of Sacramento
TRANSACTION SUMMARY

Fixed Bonds
SCERS
From 08-01-13 To 08-31-13
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

SALES
08-01-13 250,000 Riverside Calif Pub Fing Auth Tax 95.00 237,500 100.00 250,000 12,500

Alloc

5.240% Due 08-01-17
TOTAL 237,500 250,000 12,500

15 of 41


NHessel
Back to Report TOC


City of Sacramento
TRANSACTION SUMMARY

Fixed Bonds
SCERS
From 08-01-13 To 08-31-13
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

MATURITIES

08-01-13 12,880 Walgreens Drugs/Adahi, Inc 100.00 12,880 100.00 12,880 0
6.500% Due 05-01-24

08-15-13 87 Gnma Pool #439515 98.06 86 100.00 87 2
7.000% Due 03-15-27

08-15-13 49 Gnma Pool #450066 99.34 49 100.00 49 0
7.500% Due 12-15-26

08-15-13 24,492 Gnma Pool #550718 97.31 23,834 100.00 24,492 658
5.000% Due 11-15-35

08-15-13 35 Gnma Pool #150426 109.80 38 100.00 35 -3
9.000% Due 05-15-16

08-15-13 322 Gnma Pool #157445 101.32 327 100.00 322 -4
9.000% Due 06-15-16

08-15-13 36 Gnma Pool #167166 103.07 37 100.00 36 -1
9.500% Due 08-15-16

08-15-13 144 Gnma Pool #208975 100.55 145 100.00 144 -1
9.500% Due 03-15-17

08-15-13 220 Gnma Pool #211421 100.55 221 100.00 220 -1
9.500% Due 04-15-17

08-15-13 185 Gnma Pool #320296 98.19 181 100.00 185 3
8.000% Due 03-15-22

08-15-13 300 Gnma Pool #329837 98.47 296 100.00 300 5
7.500% Due 11-15-22

08-15-13 1,231 Gnma Pool #648348 99.66 1,226 100.00 1,231 4
5.500% Due 10-15-35

08-26-13 35,682 Gnma Pool #256393 99.67 35,565 100.00 35,682 117
6.000% Due 09-01-36

TOTAL 74,885 75,664 779
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City of Sacramento

TRANSACTION SUMMARY

Fixed Bonds
SCERS
From 08-01-13 To 08-31-13

Trade Unit Total Unit Total Gain/

Date  Quantity Security Cost Cost Price Proceeds Loss
EXPENSES
08-01-13 Portfolio Investment Fees Payable 202
08-07-13 Portfolio Investment Fees Payable -32
08-14-13 Portfolio Investment Fees Payable 200
TOTAL 370
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City of Sacramento
TRANSACTION SUMMARY

Fixed Bonds
SCERS
From 08-01-13 To 08-31-13
Trade Unit Total Unit Total
Date  Quantity Security Cost Cost Price Proceeds

Gain/
Loss

WITHDRAWALS

08-31-13 Pool A Cash 514,794
TOTAL 514,794
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City of Sacramento

TRANSACTION SUMMARY

Equity Income

SCERS
From 08-01-13 To 08-31-13

Trade Unit Total Unit Total Gain/

Date  Quantity Security Cost Cost Price Proceeds Loss

PURCHASES

08-07-13 80 Goldman Sachs CII Opt175.0000 0.09 760
08172013

08-07-13 -80 Goldman Sachs Cll Opt175.0000 1.01 -8,120
09212013

08-08-13 -325 Cisco Systems Cll Opt 29.0000 0.26 -8,612
09212013

08-08-13 -150 Kinder Morgan CII Opt 85.0000 0.52 -7,864
09212013

08-08-13 -200 Kinder Morgan CIll Opt 87.5000 0.18 -3,582
09212013

08-08-13 -325 Altria Group CII Opt 36.0000 0.38 -12,249
09212013

08-08-13 -200 Microsoft Corp Cll Opt 34.0000 0.51 -10,160
09212013

08-08-13 -200 Microsoft Corp Cll Opt 35.0000 0.27 -5,440
09212013

08-08-13 -150 Pepsico Inc CIl Opt 87.5000 09212013 0.50 -7,575

08-08-13 -330 Philip Morris CIl Opt 92.5000 0.48 -16,005
09212013

08-12-13 275 Hollyfrontier CII Opt 48.0000 08172013 0.05 1,512

08-12-13 -275 Hollyfrontier Cll Opt 48.0000 09212013 0.68 -18,837

08-14-13 325 Cisco Systems CII Opt 28.0000 0.20 6,662
08172013

08-15-13 325 Cisco Systems CII Opt 29.0000 0.02 812
09212013

08-15-13 400 Lowes Cos Inc CIl Opt 46.0000 0.01 600
08172013

08-15-13 -400 Lowes Cos Inc Cll Opt 47.0000 0.46 -18,600
09212013

08-16-13 8 Dominion Res CIl Opt 62.5000 0.05 44
09212013

08-16-13 15 Pepsico Inc  Cll Opt 87.5000 09212013 0.06 97

08-19-13 450 American Cap CIl Opt 25.0000 0.02 1,125
09212013

08-19-13 325 Altria Group Cll Opt 36.0000 0.04 1,462
09212013

08-20-13 400 Lowes Cos Inc CII Opt 47.0000 0.41 16,600
09212013

08-20-13 -330 Philip Morris CIl Opt 87.5000 0.51 -16,995
09212013

08-20-13 330 Philip Morris CII Opt 92.5000 0.04 1,485
09212013

08-21-13 222 Dominion Res CII Opt 62.5000 0.05 1,221
09212013

08-21-13 -400 Lowes Cos Inc CllI Opt 49.0000 0.30 -12,200
09212013

08-21-13 87 Pepsico Inc  CIl Opt 87.5000 09212013 0.05 478

08-22-13 -275 Hollyfrontier Cll Opt 47.5000 09212013 0.68 -18,837

08-22-13 48 Pepsico Inc  CIl Opt 87.5000 09212013 0.05 264
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City of Sacramento

TRANSACTION SUMMARY

Equity Income

SCERS
From 08-01-13 To 08-31-13
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
08-26-13 600 Kkr & CoLp CIl Opt22.0000 0.05 3,300
09212013
08-27-13 4 Goldman Sachs CIl Opt175.0000 0.10 42
09212013
TOTAL -128,608
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City of Sacramento

TRANSACTION SUMMARY

Equity Income

SCERS
From 08-01-13 To 08-31-13
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
SALES
08-17-13 0 Cisco Systems CIl Opt 28.0000 0.00 6,662 0.00 6,987 325
08172013
08-17-13 0 Goldman Sachs Cll Opt175.0000 0.00 760  0.00 1,400 640
08172013
08-17-13 0 Hollyfrontier CIl Opt 48.0000 08172013 0.00 1,512 0.00 11,528 10,015
08-17-13 0 Lowes Cos Inc Cll Opt 46.0000 0.00 600 0.00 5,800 5,200
08172013
08-22-13 -275 Hollyfrontier CIl Opt 48.0000 09212013  -0.68 18,837 0.68 18,837 0
TOTAL 28,372 44,552 16,180

21 of 41



City of Sacramento
TRANSACTION SUMMARY
Equity Income
SCERS
From 08-01-13 To 08-31-13

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

Gain/
Loss

WITHDRAWALS

08-31-13 Pool A Cash 142,817
TOTAL 142,817
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City of Sacramento

TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 08-01-13 To 08-31-13
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

PURCHASES

08-01-13 2,000 VisalInc ComCI A 176.07 352,148

08-06-13 -250 Ipath S&P 500 CII Opt 18.0000 0.36 -8,945
09212013

08-07-13 150 Abbvie Inc. CIll Opt 47.5000 08172013 0.05 825

08-07-13 -150 Abbvie Inc. CIll Opt 47.5000 09212013 0.33 -5,025

08-07-13 50 Amazon Com Inc Cll Opt320.0000 0.19 934
08172013

08-07-13 -50 Amazon Com Inc Cll Opt320.0000 2.37 -11,832
09212013

08-07-13 700 Bk Of America CII Opt 15.5000 0.06 4,550
08302013

08-07-13 -700 Bk Of America CII Opt 15.0000 0.20 -14,350
09212013

08-07-13 430 Broadcom Corp Cll Opt 29.0000 0.04 1,748
08172013

08-07-13 -130 Broadcom Corp Cll Opt 28.0000 0.43 -5,655
09212013

08-07-13 -300 Broadcom Corp Cll Opt 29.0000 0.23 -6,756
09212013

08-07-13 70 Visalnc  CIl Opt200.0000 08172013 0.09 617

08-07-13 -70 Visalnc  Cll Opt195.0000 09212013 1.50 -10,487

08-07-13 250 Ipath S&P 500 CII Opt 18.0000 0.07 1,875
08172013

08-08-13 -70 Costco Whsl Cll Opt120.0000 1.27 -8,915
09212013

08-08-13 -40 Costco Whsl  Cll Opt125.0000 0.25 -1,020
09212013

08-08-13 150 Green Mtn Coff Cll Opt100.0000 0.03 525
08172013

08-08-13 -150 Green Mtn Coff Cll Opt 90.0000 1.13 -17,025
09212013

08-08-13 -100 Intl Bus Mach Cll Opt195.0000 0.73 -7,350
08302013

08-08-13 480 Mondelez Intl CIl Opt 33.0000 0.29 14,160
08172013

08-08-13 -480 Mondelez Intl Cll Opt 33.0000 0.69 -33,359
09212013

08-08-13 -220 Target Corp CIlI Opt 75.0000 0.33 -7,315
09212013

08-08-13 -290 Tjx Companies CII Opt 55.0000 0.48 -14,065
09212013

08-12-13 260 Eastman Chem CII Opt 82.5000 0.07 1,950
08172013

08-12-13 -260 Eastman Chem CIl Opt 85.0000 0.50 -13,130
09212013

08-12-13 25 Google Inc  Cll Opt940.0000 0.10 262
08172013

08-12-13 -25 Google Inc  Cll Opt940.0000 4.23 -10,587

09212013
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City of Sacramento

TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 08-01-13 To 08-31-13
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

08-12-13 200 SPDR S&P500 Tr ClI Opt170.0000 0.45 9,100
08172013

08-12-13 -200 SPDR S&P500 Tr CIl Opt174.0000 0.56 -11,300
09212013

08-12-13 350 Spdr S&P Homeb CII Opt 31.0000 0.03 1,225
08172013

08-12-13 -350 Spdr S&P Homeb CII Opt 31.0000 0.39 -13,825
09212013

08-13-13 150 Apache Corp CIl Opt 85.0000 0.11 1,725
08172013

08-13-13 -150 Apache Corp CII Opt 85.0000 1.18 -17,775
09212013

08-13-13 80 Franklin Res CII Opt 50.0000 0.10 826
08172013

08-13-13 -80 Franklin Res CII Opt 50.0000 0.73 -5,880
09212013

08-13-13 250 Citigroup Inc CII Opt 55.0000 0.12 3,125
08302013

08-13-13 -250 Citigroup Inc Cll Opt 55.0000 0.22 -5,625
09212013

08-13-13 80 Home Depot Inc Cll Opt 82.5000 0.03 280
08172013

08-13-13 -80 Home Depot Inc Cll Opt 82.5000 0.52 -4,200
09212013

08-13-13 100 Ishare Rus2000 Cll Opt 106.000 0.06 650
08172013

08-13-13 -100 Ishare Rus2000 Cll Opt 108.000 0.55 -5,550
09212013

08-13-13 350 Mkt Vectors OilCll Opt 46.0000 0.20 7,175
08172013

08-13-13 -350 Mkt Vectors OilCII Opt 47.0000 0.46 -16,100
09212013

08-13-13 180 Schlumberger CII Opt 85.0000 0.07 1,350
08172013

08-13-13 -180 Schlumberger CII Opt 85.0000 0.74 -13,410
09212013

08-13-13 200 SPDR S&P500 Tr Cll Opt170.0000 0.26 5,300
08172013

08-13-13 -200 SPDR S&P500 Tr CIl Opt173.0000 0.70 -14,100
09212013

08-13-13 275 Skyworks Soltn CII Opt 25.0000 0.10 2,887
08172013

08-13-13 -275 Skyworks Soltn Cll Opt 26.0000 0.38 -10,587
09212013

08-13-13 200 Valero Energy CII Opt 38.0000 0.06 1,300
08172013

08-13-13 -200 Valero Energy CIl Opt 39.0000 0.54 -10,900
09212013

08-14-13 45 Apple Inc  CIl Opt470.0000 08172013  28.85 129,829

08-14-13 -45 Apple Inc  Cll Opt510.0000 09062013 8.58 -38,613
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City of Sacramento

TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 08-01-13 To 08-31-13
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

08-14-13 100 Cummins Inc  Cll Opt125.0000 3.20 32,050
08172013

08-14-13 -100 Cummins Inc Cll Opt130.0000 2.28 -22,850
09212013

08-14-13 325 EMCCorp CIl Opt 27.0000 0.11 3,737
08172013

08-14-13 -325 EMCCorp CIl Opt 28.0000 0.21 -6,987
09212013

08-14-13 80 Home Depot Inc ClIl Opt 80.0000 0.07 600
08172013

08-14-13 -80 Home Depot Inc ClI Opt 82.5000 0.46 -3,720
09212013

08-14-13 175 Ishare Rus2000 Cll Opt 104.000 0.51 9,012
08172013

08-14-13 -175 Ishare Rus2000 Cll Opt 108.000 0.49 -8,662
09212013

08-15-13 40 Costco Whsl CIl Opt125.0000 0.05 215
09212013

08-15-13 230 Devon Energy CIll Opt 57.5000 0.65 15,019
08172013

08-15-13 -230 Devon Energy CII Opt 60.0000 0.75 -17,321
09212013

08-15-13 295 Intel Corp  Cll Opt 25.0000 09212013 0.03 1,032

08-15-13 175 Ishare Rus2000 Cll Opt 104.000 0.06 1,137
08172013

08-15-13 -175 Ishare Rus2000 Cll Opt 106.000 0.67 -11,812
09212013

08-15-13 200 Valero Energy CII Opt 37.0000 0.07 1,416
08172013

08-15-13 -200 Valero Energy CII Opt 39.0000 0.40 -8,016
09212013

08-16-13 -40 Costco Whsl  Cll Opt115.0000 1.07 -4,300
09212013

08-19-13 160 Home Depot Inc CIl Opt 82.5000 0.36 5,834
09212013

08-19-13 100 Intl Bus Mach Cll Opt195.0000 0.06 650
08302013

08-19-13 -100 Intl Bus Mach CII Opt190.0000 1.37 -13,750
09212013

08-19-13 150 Procter & Gamb CII Opt 84.0000 0.04 675
08302013

08-19-13 -150 Procter & Gamb CII Opt 82.5000 0.41 -6,225
09212013

08-19-13 -200 Spdr S&p500 Tr CIl Opt170.0000 0.65 -13,100
09212013

08-19-13 200 SPDR S&P500 Tr Cll Opt174.0000 0.11 2,300
09212013

08-19-13 290 Tjx Companies CII Opt 55.0000 0.20 5,945
09212013

08-20-13 3 Abbvie Inc. CIll Opt 47.5000 09212013 0.05 16
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City of Sacramento
TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 08-01-13 To 08-31-13
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

08-20-13 5 EMCCorp CIl Opt 28.0000 0.04 22
09212013

08-20-13 -110 Target Corp CII Opt 70.0000 0.84 -9,295
09212013

08-20-13 110 Target Corp CIl Opt 75.0000 0.07 825
09212013

08-20-13 -290 Tjx Companies CII Opt 55.0000 0.38 -11,165
09212013

08-21-13 127 Abbvie Inc. Cll Opt 47.5000 09212013 0.05 698

08-21-13 5 EMCCorp CIl Opt 28.0000 0.04 22
09212013

08-21-13 110 Target Corp CII Opt 75.0000 0.02 275
09212013

08-22-13 66 Abbvie Inc. CIll Opt 47.5000 09212013 0.05 363

08-22-13 -300 Qualcomm Inc CIll Opt 70.0000 0.23 -7,050
09212013

08-22-13 4,000 Home Depot Inc 73.59 294,358

08-23-13 110 Target Corp CII Opt 70.0000 0.04 495
09212013

08-27-13 45 Apple Inc  Cll Opt510.0000 09062013 2.13 9,607

08-27-13 104 Abbvie Inc. Cll Opt 47.5000 09212013 0.05 572

08-27-13 50 Amazon Com Inc Cll Opt320.0000 0.25 1,261
09212013

08-27-13 250 Citigroup Inc CII Opt 55.0000 0.04 1,125
09212013

08-27-13 300 Intel Corp CIl Opt 24.0000 09212013 0.05 1,650

08-27-13 275 Ishare Rus2000 CII Opt 108.000 0.09 2,612
09212013

08-27-13 100 SPDR S&P500 Tr Cll Opt173.0000 0.09 950
09212013

08-27-13 30,000 United States Oil Fund Units 38.97 1,169,199

08-28-13 100 SPDR S&P500 Tr Cll Opt173.0000 0.07 750
09212013

08-28-13 15,000 United States Oil Fund Units 39.28 589,192

08-29-13 -275 Ishare Rus2000 Cll Opt 105.000 0.61 -16,912
09212013

08-29-13 -100 Spdr S&p500 Tr CIl Opt168.0000 0.75 -7,550
09212013

TOTAL 2,185,594
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City of Sacramento
TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 08-01-13 To 08-31-13
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

SALES

08-17-13 0 Applelinc CIl Opt470.0000 08172013 0.00 129,829  0.00 7,560 -122,268

08-17-13 0 Abbvie Inc. CIl Opt 47.5000 08172013 0.00 825 0.00 1,498 673

08-17-13 0 Amazon Com Inc Cll Opt320.0000 0.00 934  0.00 6,025 5,091
08172013

08-17-13 0 Apache Corp Cll Opt 85.0000 0.00 1,725 0.00 5,775 4,050
08172013

08-17-13 0 Franklin Res CII Opt 50.0000 0.00 826 0.00 3,880 3,054
08172013

08-17-13 0 Broadcom Corp CII Opt 29.0000 0.00 1,748  0.00 6,295 4,547
08172013

08-17-13 0 CumminsInc CIl Opt125.0000 0.00 32,050 0.00 4,450 -27,600
08172013

08-17-13 0 Devon Energy CII Opt 57.5000 0.00 15,019 0.00 6,803 -8,216
08172013

08-17-13 0 EMCCorp CIl Opt27.0000 0.00 3,737  0.00 6,662 2,925
08172013

08-17-13 0 Eastman Chem CIl Opt 82.5000 0.00 1,950 0.00 13,910 11,960
08172013

08-17-13 0 Green Mtn Coff Cll Opt100.0000 0.00 525  0.00 4,725 4,200
08172013

08-17-13 0 Google Inc  Cll Opt940.0000 0.00 262  0.00 2,712 2,450
08172013

08-17-13 0 Home Depot Inc Cll Opt 80.0000 0.00 600 0.00 5,186 4,586
08172013

08-17-13 0 Home Depot Inc CIl Opt 82.5000 0.00 280 0.00 920 640
08172013

08-17-13 0 Ishare Rus2000 Cll Opt 104.000 0.00 10,150 0.00 25,725 15,575
08172013

08-17-13 0 Ishare Rus2000 Cll Opt 106.000 0.00 650 0.00 3,350 2,700
08172013

08-17-13 0 Mondelez Intl CII Opt 33.0000 0.00 14,160  0.00 13,200 -960
08172013

08-17-13 0 Mkt Vectors OilCII Opt 46.0000 0.00 7,175 0.00 6,975 -200
08172013

08-17-13 0 Schlumberger CII Opt 85.0000 0.00 1,350 0.00 5,639 4,289
08172013

08-17-13 0 SPDR S&P500 Tr Cll Opt170.0000 0.00 14,400 0.00 27,800 13,400
08172013

08-17-13 0 Skyworks Soltn Cll Opt 25.0000 0.00 2,887 0.00 6,462 3,575
08172013

08-17-13 0 Visalnc  CIl Opt200.0000 08172013 0.00 617  0.00 3,885 3,268

08-17-13 0 Valero Energy CII Opt 37.0000 0.00 1,416  0.00 5,412 3,996
08172013

08-17-13 0 Valero Energy CII Opt 38.0000 0.00 1,300 0.00 2,230 930
08172013

08-17-13 0 Ipath S&P 500 CII Opt 18.0000 0.00 1,875 0.00 5,002 3,127
08172013

08-17-13 0 Spdr S&P Homeb Cll Opt 31.0000 0.00 1,225 0.00 5,775 4,550

08172013
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City of Sacramento

TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 08-01-13 To 08-31-13
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
08-27-13 10,000 Spdr Tr Unit Ser 1 143.04 1,430,386 163.53 1,635,318 204,931
08-30-13 0 Bk Of America CII Opt 15.5000 0.00 4,550 0.00 7,077 2,527
08302013
08-30-13 0 Citigroup Inc CII Opt 55.0000 0.00 3,125  0.00 7,625 4,500
08302013
08-30-13 0 Intl Bus Mach Cll Opt195.0000 0.00 650 0.00 7,350 6,700
08302013
08-30-13 0 Procter & Gamb CII Opt 84.0000 0.00 675 0.00 3,975 3,300
08302013
TOTAL 1,686,902 1,849,201 162,299
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City of Sacramento
TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 08-01-13 To 08-31-13
Trade Unit Total Unit Total
Date  Quantity Security Cost Cost Price Proceeds

Gain/
Loss

WITHDRAWALS

08-31-13 Pool A Cash 92,292
TOTAL 92,292
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City of Sacramento

TRANSACTION SUMMARY

International

SCERS
From 08-01-13 To 08-31-13

Trade Unit Total Unit Total Gain/

Date  Quantity Security Cost Cost Price Proceeds Loss
PURCHASES
08-06-13 -60 SPDR Gold Trust Cll Opt125.000 0.57 -3,450

08092013

08-14-13 10,000 Vanguard Ftse Europe Etf 53.30 532,997
08-16-13 10,000 Vanguard Ftse Europe Etf 53.05 530,478
TOTAL 1,060,025
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City of Sacramento
TRANSACTION SUMMARY
International
SCERS
From 08-01-13 To 08-31-13

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
SALES
08-09-13 -60 SPDR Gold Trust CIl Opt125.000 -0.57 3,450 0.57 3,450 0
08092013
08-09-13 6,000 Spdr Gold Trust Gold Shs 141.67 850,012 125.56 753,377 -96,635
TOTAL 853,462 756,827 -96,635
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City of Sacramento
TRANSACTION SUMMARY

International
SCERS
From 08-01-13 To 08-31-13

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

Gain/
Loss

WITHDRAWALS

08-31-13 Pool A Cash 13,058
TOTAL 13,058
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City of Sacramento
TRANSACTION SUMMARY
Pool D
SHRA Investment Pool
From 08-01-13 To 08-31-13

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
SALES
08-01-13 765,000 California St 105.79 809,332 100.00 765,000 -44,332
5.100% Due 08-01-14
TOTAL 809,332 765,000 -44,332
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City of Sacramento
TRANSACTION SUMMARY
Pool D
SHRA Investment Pool
From 08-01-13 To 08-31-13

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
MATURITIES
08-15-13 3,000,000 Fresno Cnty Calif Pension Obli 103.98 3,119,370 100.00 3,000,000 -119,370
4.198% Due 08-15-13
TOTAL 3,119,370 3,000,000 -119,370
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Trade
Date

Quantity

City of Sacramento
TRANSACTION SUMMARY

Capitol Area Development Authority - Banking
From 08-01-13 To 08-31-13

Unit Total Unit Total
Security Cost Cost Price 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 08-01-13 To 08-31-13

Unit Total Unit Total
Security Cost Cost Price Proceeds

Gain/
Loss

No transactions were found!
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Trade
Date

Quantity

City of Sacramento
TRANSACTION SUMMARY

Capitol Area Development Authority - Taxable
From 08-01-13 To 08-31-13

Unit Total Unit Total
Security Cost Cost Price Proceeds

Gain/
Loss

No transactions were found!
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City of Sacramento
TRANSACTION SUMMARY

American River Flood Control District
From 08-01-13 To 08-31-13

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

No transactions were found!

38 of 41


NHessel
Back to Report TOC


City of Sacramento
TRANSACTION SUMMARY

Sacramento Public Library Authority
From 08-01-13 To 08-31-13

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
CONTRIBUTIONS
08-05-13 Pool A Cash 101,773
TOTAL 101,773
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City of Sacramento
TRANSACTION SUMMARY
Sacramento Public Library Authority
From 08-01-13 To 08-31-13

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
WITHDRAWALS
08-02-13 Pool A Cash 600,000
08-16-13 Pool A Cash 750,000
08-23-13 Pool A Cash 350,000
08-30-13 Pool A Cash 1,000,000
TOTAL 2,700,000
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Trade
Date

Quantity

City of Sacramento
TRANSACTION SUMMARY

The Natomas Basin Conservancy
From 08-01-13 To 08-31-13

Unit Total
Security Cost Cost

Unit
Price

Total
Proceeds

Gain/
Loss

No transactions were found!
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