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Description/Analysis

Issue Detail: 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.

Economic Impacts: None

Environmental Considerations: This action is not a project that is subject to CEQA because it is an
administrative activity and relates to government fiscal activities that do not involve any commitment
to any specific project that may result in a potentially significant physical impact on the environment.
(CEQA Guidelines § 15378(b)(4) and (b)(5).)

Sustainability: None

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 September 30, 2014 was
$912,342,124 and on October 31, 2014 the value was $ 872,269,833. The interest yield for the
month was 1.02%. There were 20 total transactions for the period (6 purchases, 6 sales, and 8
maturities). The estimated duration of the portfolio is 2 years.

Consistent with the Investment Policy adopted by City Council on August 26, 2014, the monthly report
herein includes the content described in Government Code sections 53607 and 53646 (b).
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Local Business Enterprise (LBE): Because this transaction does not involve the purchase of goods
or services for the City, LBE 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 October 31, 2014 are listed in Exhibits A, B, C, D, Eand F.
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City of Sacramento
Summary of Transactions

October-14
Local Agency Funds:
Pool A Ethel Hart Trust Public Trust George Clark Total

Purchases $ 39,770,573 $ - % - 3 -8 39,770,573
Sales 10,453,906 - - - 10,453,906
Calls - - - - -
Maturities 40,360,173 - - - 40,360,173
Contributions 44,542,614 - - - 44,542,614
Withdrawals 86,438,386 - 8,192 2,179 86,448,757
Total $ 221,565,652 _$ - $ 8192 $ 2179 $ 221,576,023

Outside Agency Funds:

Sacramento City Employees' Retirement System (SCERS) Funds:

Fixed Bonds Equity Income Large Cap International Total
Purchases $ - $ - $ 7,012,239 $ 895,574 $ 7,907,813
Sales - 1,541,489 3,212,110 - 4,753,599
Calls - - - - -
Maturities 51,757 - - - 51,757
Expenses 386 - - - 386
Contributions - - - - -
Withdrawals 456,025 103,789 3,128,678 8,188 3,696,680
Total 508.168 1,645.278 13.353.027 903.762_ $ 16,410,235
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City of Sacramento
Summary of Transactions

October-14
SHRA Investment Pool Fund:
Pool D Total
Purchases $ 2,000,000 $ 2,000,000
Sales - -
Calls - -
Maturities 248,000 248,000
Contributions 6,500,000 6,500,000
Withdrawals - -
Total $ 8,748,000 $ 8,748,000

Capitol Area Development Authority (CADA) Funds:

CADA CADA-A CADA-B Total
Contributions $ - % - $ - $ -
Withdrawals - - - -
Total 3 -9 - $ - $ -

All Other Funds:

ARFCD SPLA TNBC Total
Contributions $ - % - 3 - $ -
Withdrawals - 2,365,822 - 2,365,822
Total _$ - $ 2.365822 $ - $ 2,365,822
GRAND TOTAL $ 249.100.080
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City of Sacramento

TRANSACTION SUMMARY
City Investment Pool A
From 10-01-14 To 10-31-14

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
PURCHASES
10-02-1414,000,000 General Electric Capital Corp 99.86 13,981,007
0.220% Due 05-12-15
10-03-14 6,000,000 Natixis US Finance Co 99.79 5,987,467
0.320% Due 05-26-15
10-06-14 3,000,000 Goldman Sachs 100.00 3,000,000
2.150% Due 10-15-19
10-09-1410,000,000 Abbey Nat'l Na Llc 99.84 9,984,097
0.250% Due 05-26-15
10-10-14 6,000,000 Toyota Motor Credit Corp 99.86 5,991,530
0.220% Due 05-29-15
10-23-14 830,000 University Calif Revs For Prev 99.57 826,472
1.796% Due 07-01-19
TOTAL 39,770,573
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City of Sacramento

TRANSACTION SUMMARY

City Investment Pool A

From 10-01-14 To 10-31-14

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

SALES

10-02-14 1,000,000 Bay Area Wir Supply & Consv Ag 100.00 1,000,000 100.00 1,000,000 0
1.311% Due 10-01-17

10-02-14 1,000,000 Los Angeles Calif Uni Sch Dist 100.00 1,000,000 100.00 1,000,000 0
1.104% Due 07-01-17

10-02-14 1,005,000 Los Angeles Calif Uni Sch Dist 100.00 1,005,000 100.00 1,005,000 0
0.680% Due 07-01-16

10-02-14 1,500,000 University Calif Revs For Prev 100.00 1,500,000 100.00 1,500,000 0
0.659% Due 05-15-16

10-08-14 6,000,000 U.S. Treasury Note 99.15 5,948,906 100.30 6,017,812 68,906
1.625% Due 08-31-19

TOTAL 10,453,906 10,522,812 68,906
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City of Sacramento

TRANSACTION SUMMARY

City Investment Pool A

From 10-01-14 To 10-31-14

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

MATURITIES

10-01-14 6,000,000 California St Go Bds 104.06 6,243,356 100.00 6,000,000 -243,356
4.850% Due 10-01-14

10-01-14 1,525,000 San Francisco Calif City & Cnt 102.09 1,556,888 100.00 1,525,000 -31,888
2.000% Due 10-01-14

10-14-14 5,000,000 Toyota Motor Credit Corp 99.84 4,991,872 99.84 4,991,872 0
0.220% Due 10-14-14

10-14-14 9,000,000 UBS Finance 99.82 8,984,187 99.82 8,984,187 0
0.250% Due 10-14-14

10-27-14 5,000,000 Lloyds Tsb Bank Plc 99.50 4,975,000 100.00 5,000,000 25,000
2.000% Due 10-27-14

10-28-14 5,000,000 General Electric Capital Corp 99.84 4,992,212 99.84 4,992,212 0
0.210% Due 10-28-14

10-29-14 5,000,000 General Electric Capital Corp 99.86 4,993,250 99.86 4,993,250 0
0.200% Due 10-29-14

10-30-14 3,570,000 Royal Bank of Canada 101.50 3,623,407 100.00 3,570,000 -53,407
1.450% Due 10-30-14

TOTAL 40,360,173 40,056,522 -303,651
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 10-01-14 To 10-31-14

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

CONTRIBUTIONS

10-01-14 B Of A Cash 25,797
10-01-14 B Of A Cash 1,670
10-01-14 Fidelity Fund 3,010
10-01-14 Fidelity Fund 244
10-01-14 Fidelity Fund 183
10-01-14 Fidelity Fund 416,465
10-01-14 Fidelity Fund 26,800
10-01-14 Fidelity Fund 22,760
10-02-14 B Of A Cash 1,697
10-02-14 Fidelity Fund 778
10-02-14 Fidelity Fund 118,547
10-02-14 Fidelity Fund 3,702
10-02-14 Fidelity Fund 906,028
10-03-14 B Of A Cash 28
10-03-14 B Of A Cash 1,159
10-03-14 B Of A Cash 1,850,868
10-03-14 Fidelity Fund 10,055
10-06-14 B Of A Cash 4,335,952
10-07-14 B Of A Cash 3,233,290
10-07-14 Fidelity Fund 660
10-07-14 Fidelity Fund 749
10-07-14 Fidelity Fund 106
10-07-14 Fidelity Fund 616,461
10-08-14 B Of A Cash 2,330,168
10-08-14 Fidelity Fund 73,482
10-09-14 B Of A Cash 2,533,086
10-09-14 Fidelity Fund 63,032
10-10-14 B Of A Cash 1,006,648
10-10-14 Fidelity Fund 2,450
10-10-14 Fidelity Fund 1,122
10-10-14 Fidelity Fund 988
10-10-14 Fidelity Fund 66,800
10-10-14 Fidelity Fund 10,080
10-14-14 B Of A Cash 3,342,714
10-14-14 Fidelity Fund 105
10-15-14 B Of A Cash 6,993
10-15-14 B Of A Cash 2,318,005
10-15-14 Fidelity Fund 241
10-15-14 Fidelity Fund 472
10-15-14 Fidelity Fund 103
10-15-14 Fidelity Fund 41,615
10-15-14 Fidelity Fund 1,639
10-15-14 Fidelity Fund 8,188
10-15-14 Fidelity Fund 135,533
10-16-14 B Of A Cash 3,110
10-17-14 B Of A Cash 1,542,744
10-17-14 Fidelity Fund 1,051,152
10-17-14 Fidelity Fund 1,280,913
10-20-14 B Of A Cash 3,549,775
10-20-14 Fidelity Fund 182,388
10-21-14 B Of A Cash 1,219,594
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City of Sacramento

TRANSACTION SUMMARY

City Investment Pool A

From 10-01-14 To 10-31-14
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
10-22-14 B Of A Cash 4,686,752
10-22-14 Fidelity Fund 8,550
10-23-14 B Of A Cash 1,234,481
10-23-14 Fidelity Fund 12,710
10-24-14 B Of A Cash 986,649
10-24-14 Fidelity Fund 11,437
10-27-14 B Of A Cash 2,363,629
10-27-14 Fidelity Fund 6,333
10-27-14 Fidelity Fund 11,440
10-27-14 Fidelity Fund 440
10-27-14 Fidelity Fund 117
10-28-14 B Of A Cash 1,183,414
10-28-14 Fidelity Fund 440
10-29-14 B Of A Cash 1,427,992
10-29-14 Fidelity Fund 2,280
10-30-14 B Of A Cash 1,749
10-31-14 B Of A Cash 206,882
10-31-14 Fidelity Fund 45,002
10-31-14 Fidelity Fund 613
10-31-14 Fidelity Fund 649
10-31-14 Fidelity Fund 905
TOTAL 44,542,614
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 10-01-14 To 10-31-14

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

WITHDRAWALS

10-01-14 B Of A Cash 2,912,561
10-02-14 B Of A Cash 2,129,421
10-03-14 B Of A Cash 28
10-03-14 B Of A Cash 815,609
10-06-14 B Of A Cash 2,209,813
10-06-14 Fidelity Fund 177
10-06-14 Fidelity Fund 106
10-07-14 B Of A Cash 1,925,407
10-08-14 B Of A Cash 663,710
10-09-14 B Of A Cash 1,009,610
10-10-14 B Of A Cash 1,100,000
10-10-14 B Of A Cash 1,923,606
10-14-14 B Of A Cash 9,383,698
10-14-14 Fidelity Fund 19,814
10-15-14 B Of A Cash 446,013
10-16-14 B Of A Cash 10,129,723
10-16-14 Fidelity Fund 2,082,652
10-17-14 B Of A Cash 200,000
10-17-14 B Of A Cash 5,096,814
10-20-14 B Of A Cash 2,899,678
10-21-14 B Of A Cash 1,319,090
10-21-14 Fidelity Fund 973,868
10-22-14 B Of A Cash 889,811
10-22-14 Fidelity Fund 1,002,663
10-23-14 B Of A Cash 2,897,834
10-24-14 B Of A Cash 800,000
10-24-14 B Of A Cash 4,554,144
10-24-14 Fidelity Fund 492,602
10-27-14 B Of A Cash 1,352,125
10-28-14 B Of A Cash 7,837,321
10-28-14 Fidelity Fund 631,888
10-28-14 Fidelity Fund 357,778
10-29-14 B Of A Cash 506,439
10-30-14 B Of A Cash 14,116,768
10-30-14 Fidelity Fund 33,174
10-31-14 B Of A Cash 250,000
10-31-14 B Of A Cash 3,474,440
TOTAL 86,438,386
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Trade
Date

Quantity

City of Sacramento

TRANSACTION SUMMARY
Ethel Hart Mutual Endowment Fund
From 10-01-14 To 10-31-14

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 10-01-14 To 10-31-14

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
WITHDRAWALS
10-31-14 Pool A Cash 8,192
TOTAL 8,192
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City of Sacramento
TRANSACTION SUMMARY

George H. Clark Memorial Scholarship Fund
From 10-01-14 To 10-31-14

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
WITHDRAWALS
10-31-14 Pool A Cash 2,179
TOTAL 2,179
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City of Sacramento

TRANSACTION SUMMARY

Fixed Bonds
SCERS
From 10-01-14 To 10-31-14
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

MATURITIES

10-01-14 13,892 Walgreens Drugs/Adahi, Inc 100.00 13,892 100.00 13,892 0
6.500% Due 05-01-24

10-15-14 96 Gnma Pool #439515 98.06 94 100.00 96 2
7.000% Due 03-15-27

10-15-14 54 Gnma Pool #450066 99.34 53 100.00 54 0
7.500% Due 12-15-26

10-15-14 31,017 Gnma Pool #550718 97.31 30,183 100.00 31,017 834
5.000% Due 11-15-35

10-15-14 218 Gnma Pool #157445 101.32 221 100.00 218 -3
9.000% Due 06-15-16

10-15-14 40 Gnma Pool #167166 103.07 42 100.00 40 -1
9.500% Due 08-15-16

10-15-14 162 Gnma Pool #208975 100.55 163 100.00 162 -1
9.500% Due 03-15-17

10-15-14 247 Gnma Pool #211421 100.55 248 100.00 247 -1
9.500% Due 04-15-17

10-15-14 204 Gnma Pool #320296 98.19 200 100.00 204 4
8.000% Due 03-15-22

10-15-14 279 Gnma Pool #329837 98.47 275 100.00 279 4
7.500% Due 11-15-22

10-15-14 1,203 Gnma Pool #648348 99.66 1,199 100.00 1,203 4
5.500% Due 10-15-35

10-27-14 5,203 Gnma Pool #256393 99.67 5,186 100.00 5,203 17
6.000% Due 09-01-36

TOTAL 51,757 52,616 859
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City of Sacramento
TRANSACTION SUMMARY

Fixed Bonds
SCERS
From 10-01-14 To 10-31-14

Trade Unit Total Unit Total Gain/

Date  Quantity Security Cost Cost Price Proceeds Loss
EXPENSES
10-01-14 Portfolio Investment Fees Payable 186
10-15-14 Portfolio Investment Fees Payable 200
TOTAL 386
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City of Sacramento
TRANSACTION SUMMARY

Fixed Bonds
SCERS
From 10-01-14 To 10-31-14
Trade Unit Total Unit Total
Date  Quantity Security Cost Cost Price Proceeds

Gain/
Loss

WITHDRAWALS

10-31-14 Pool A Cash 456,025
TOTAL 456,025
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City of Sacramento
TRANSACTION SUMMARY
Equity Income
SCERS
From 10-01-14 To 10-31-14

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

SALES

10-14-14 84,000 Donnelley R R & Sons Com 18.35 1,541,489 15.25 1,280,913 -260,576

TOTAL 1,541,489 1,280,913 -260,576
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City of Sacramento
TRANSACTION SUMMARY
Equity Income
SCERS
From 10-01-14 To 10-31-14

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

Gain/
Loss

WITHDRAWALS

10-31-14 Pool A Cash 103,789
TOTAL 103,789
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City of Sacramento

TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 10-01-14 To 10-31-14
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

PURCHASES

10-01-14 45 Cummins Inc  CIl Opt145.0000 0.05 247
10182014

10-01-14 -5 Ishare Rus2000 CII Opt114.0000 0.12 -62
10182014

10-01-14 5 Ishare Rus2000 Cll Opt117.0000 0.02 12
10182014

10-01-14 -100 Spdr S&p500 Tr CIl Opt200.0000 0.44 -4,450
10182014

10-01-14 100 Spdr S&p500 Tr Cll Opt204.0000 0.05 550
10182014

10-02-14 -90 Disney Walt Co CII Opt 89.0000 0.28 -2,495
10182014

10-02-14 90 Disney Walt Co CIl Opt 92.5000 0.06 515
10182014

10-02-14 -75 Nxp Semicndctr CIl Opt 67.5000 0.62 -4,687
10182014

10-02-14 75 Nxp Semicndctr Cll Opt 77.5000 0.09 712
10182014

10-02-14 -100 Spdr S&p500 Tr ClIl Opt198.5000 0.44 -4,450
10182014

10-02-14 100 Spdr S&p500 Tr Cll Opt204.0000 0.03 350
10182014

10-06-14 90 Disney Walt Co CIl Opt 92.5000 0.08 765
10182014

10-06-14 -90 Disney Walt Co CII Opt 95.0000 0.44 -4,005
11222014

10-06-14 100 Facebook Inc CII Opt 82.5000 0.15 1,550
10182014

10-06-14 -100 Facebook Inc CII Opt 85.0000 1.45 -14,550
11222014

10-06-14 50 Keurig Green M Cll Opt145.0000 0.45 2,275
10182014

10-06-14 -50 Keurig Green M CII Opt160.0000 1.08 -5,425
11222014

10-06-14 115 Ishare Rus2000 Cll Opt114.0000 0.11 1,260
10182014

10-06-14 -115 Ishare Rus2000 Cll Opt113.0000 1.16 -13,335
11222014

10-06-14 75 Nxp Semicndctr CIl Opt 77.5000 0.19 1,462
10182014

10-06-14 -75 Nxp Semicndctr CIl Opt 77.5000 0.67 -5,062
11222014

10-06-14 90 Stratasys Ltd CIl Opt133.0000 0.26 2,385
10182014

10-06-14 -90 Stratasys Ltd Cll Opt135.0000 1.69 -15,255
11222014

10-06-14 330 Skyworks Soltn CIl Opt 60.0000 0.14 4,785

10182014
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City of Sacramento

TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 10-01-14 To 10-31-14

Trade Unit Total Unit Total Gain/

Date  Quantity Security Cost Cost Price Proceeds Loss

10-06-14 -330 Skyworks Soltn Cll Opt 65.0000 0.32 -10,725
11222014

10-07-14 300 Abbvie Inc. CIl Opt 60.0000 10182014 0.09 2,850

10-07-14 -300 Abbvie Inc. CIll Opt 60.0000 11222014 0.57 -17,250

10-07-14 45 Apache Corp CIl Opt 97.5000 0.06 292
10182014

10-07-14 65 Apache Corp CIl Opt100.0000 0.07 452
10182014

10-07-14 -110 Apache Corp CIll Opt 97.5000 0.36 -3,934
11222014

10-07-14 -170 Devon Energy CII Opt 70.0000 0.66 -11,238
11222014

10-07-14 100 Facebook Inc CII Opt 82.5000 0.11 1,150
10182014

10-07-14 -100 Facebook Inc ClII Opt 85.0000 1.38 -13,850
11222014

10-07-14 30 Google Inc  Cll Opt615.0000 1.32 3,955
10182014

10-07-14 -30 Google Inc  Cll Opt625.0000 3.40 -10,195
11222014

10-07-14 115 Ishare Rus2000 Cll Opt114.0000 0.06 747
10182014

10-07-14 -115 Ishare Rus2000 Cll Opt113.0000 0.90 -10,407
11222014

10-07-14 330 Kbw Regional CIl Opt 40.0000 0.04 1,485
10182014

10-07-14 -165 Kbw Regional CII Opt 39.0000 0.41 -6,847
11222014

10-07-14 -165 Kbw Regional CII Opt 40.0000 0.17 -2,887
11222014

10-07-14 80 Nxp Semicndctr Cll Opt 75.0000 0.10 840
10182014

10-07-14 -80 Nxp Semicndctr Cll Opt 77.5000 0.53 -4,280
11222014

10-07-14 -120 Schlumberger CII Opt110.0000 0.60 -7,260
11222014

10-07-14 100 Spdr S&p500 Tr CIl Opt201.0000 0.09 950
10182014

10-07-14 -100 Spdr S&p500 Tr Cll Opt202.0000 0.82 -8,250
11222014

10-08-14 110 Ishare Nas Bio Cll Opt285.0000 0.35 3,905
10182014

10-08-14 -110 Ishare Nas Bio Cll Opt290.0000 1.63 -17,985
11222014

10-08-14 22 Intel Corp  Cll Opt 37.0000 10182014 0.05 121

10-08-14 100 Spdr S&p500 Tr CII Opt200.0000 0.06 650
10182014

10-08-14 -100 Spdr S&p500 Tr Cll Opt200.0000 0.85 -8,550
11222014

10-08-14 265 Tjx Companies Cll Opt 62.5000 0.10 2,782

10182014
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City of Sacramento

TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 10-01-14 To 10-31-14
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

10-08-14 -265 Tjx Companies CII Opt 62.5000 0.78 -20,802
11222014

10-08-14 90 Visalnc  CIl Opt217.5000 10182014 0.20 1,845

10-08-14 -90 Visalnc  Cll Opt220.0000 11222014 1.64 -14,805

10-10-14 50 F5 Networks Cll Opt135.0000 0.05 275
10182014

10-10-14 100 Home Depot Inc CII Opt 90.0000 3.66 36,593
10182014

10-10-14 100 Home Depot Inc CIl Opt 92.5000 1.68 16,807
10182014

10-10-14 -200 Home Depot Inc Cll Opt 97.5000 1.02 -20,500
11222014

10-10-14 165 Intel Corp CIll Opt 36.0000 10182014 0.05 907

10-10-14 143 Intel Corp  Cll Opt 37.0000 10182014 0.04 643

10-10-14 75 Nxp Semicndctr Cll Opt 67.5000 0.10 787
10182014

10-10-14 100 Spdr S&p500 Tr CIl Opt198.5000 0.15 1,455
10182014

10-10-14 -100 Spdr S&p500 Tr Cll Opt199.0000 1.15 -11,455
11222014

10-10-14 2,000 Tesla Mtrs Inc Com 244.03 488,060

10-10-14 35,000 Select Sector Spdr Tr Shi Cons Stpls 45.70 1,599,601

10-14-14 -54  Amazon Com Inc CIl Opt350.0000 3.33 -18,009
11222014

10-14-14 -500 Bk Of America CII Opt 18.0000 0.13 -6,500
11222014

10-14-14 -250 Citigroup Inc CII Opt 55.0000 0.35 -8,875
11222014

10-14-14 90 Disney Walt Co CIl Opt 89.0000 0.04 405
10182014

10-14-14 -90 Disney Walt Co CII Opt 90.0000 0.80 -7,245
11222014

10-14-14 230 EMC Corp CII Opt 30.0000 0.03 805
10182014

10-14-14 230 EMCCorp CII Opt 31.0000 0.01 345
10182014

10-14-14 -460 EMC Corp CIl Opt 30.0000 0.27 -12,650
11222014

10-14-14 -170 Eastman Chem CII Opt 80.0000 0.63 -10,795
11222014

10-14-14 50 F5 Networks CIll Opt125.0000 0.11 575
10182014

10-14-14 -100 F5 Networks Cll Opt130.0000 0.84 -8,400
11222014

10-14-14 50 Keurig Green M Cll Opt145.0000 0.87 4,375
10182014

10-14-14 -50 Keurig Green M CII Opt165.0000 1.63 -8,175
11222014

10-14-14 -185 Intel Corp  Cll Opt 36.0000 11222014 0.26 -4,902

10-14-14 -21 Ingersoll-Rand Cll Opt 60.0000 0.43 -913

11222014
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City of Sacramento

TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 10-01-14 To 10-31-14
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

10-14-14 -90 Ishare Dj Tran CIl Opt152.0000 0.83 -7,515
11222014

10-14-14 -271 Coca-Cola Co CII Opt 46.0000 0.24 -6,547
11222014

10-14-14 -84 Mondelez Intl Cll Opt 35.0000 0.34 -2,898
11222014

10-14-14 -36  Merck & Co Inc Cll Opt 62.5000 0.26 -954
11222014

10-14-14 -428 At&tInc  Cll Opt 35.0000 11222014 0.25 -10,914

10-14-14 -171 Us Bancorp Del Cll Opt 42.0000 0.36 -6,241
11222014

10-14-14 -120 United Technol CIl Opt105.0000 0.86 -10,380
11222014

10-14-14 -14 Vmware Inc  Cll Opt100.0000 1.33 -1,869
11222014

10-14-14 -350 Spdr S&p Homeb CII Opt 30.0000 0.35 -12,425
11222014

10-14-14 -320 Sector-Consumr Cll Opt 67.0000 0.38 -12,320
11222014

10-15-14 30 Apache Corp CIlI Opt 97.5000 0.13 405
11222014

10-15-14 60 Devon Energy CII Opt 70.0000 0.30 1,830
11222014

10-15-14 20 Schlumberger CII Opt110.0000 0.13 270
11222014

10-15-14 5,000 Michael Kors Hldgs Ltd Shs 70.49 352,469

10-15-14 2,000 Tesla Mtrs Inc Com 222.02 444,049

10-16-14 -100 Spdr S&p500 Tr ClIl Opt194.0000 1.08 -10,850
11222014

10-16-14 100 Spdr S&p500 Tr Cll Opt202.0000 0.11 1,150
11222014

10-16-14 15,000 American Airls Grp Inc Com 32.93 493,979

10-16-14 15,000 Delta Air Lines Del Com New 33.53 502,881

10-16-14 20,000 Proshares Tr Pshs Ultsh 20yrs 51.03 1,020,588

10-17-14 -4 Amazon Com Inc Cll Opt350.0000 2.80 -1,122
11222014

10-17-14 -140 Arista Network CII Opt 95.0000 1.33 -18,690
11222014

10-17-14 -240 Franklin Res CII Opt 55.0000 0.38 -9,240
11222014

10-17-14 -70 Cummins Inc  Cll Opt145.0000 0.53 -3,745
11222014

10-17-14 -30 Google Inc  Cll Opt560.0000 3.44 -10,329
11222014

10-17-14 30 Google Inc  Cll Opt625.0000 0.34 1,017
11222014

10-17-14 -330 Intel Corp CII Opt 33.0000 11222014 0.37 -12,190

10-17-14 185 Intel Corp  Cll Opt 36.0000 11222014 0.07 1,387

10-17-14 -159 Ingersoll-Rand CII Opt 60.0000 0.73 -11,612
11222014

10-17-14 -360 Jpmorgan Chase CII Opt 60.0000 0.27 -9,900

11222014
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City of Sacramento

TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 10-01-14 To 10-31-14
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

10-17-14 -300 Coca-Cola Co CII Opt 44.0000 0.43 -13,050
11222014

10-17-14 271 Coca-Cola Co CII Opt 46.0000 0.12 3,387
11222014

10-17-14 -296 Mondelez Intl Cll Opt 35.0000 0.20 -6,068
11222014

10-17-14 -200 Merck & Co Inc CIl Opt 57.5000 0.59 -11,796
11222014

10-17-14 36 Merck & Co Inc Cll Opt 62.5000 0.11 414
11222014

10-17-14 -22 At&tiInc  Cll Opt 35.0000 11222014 0.22 -495

10-17-14 -179 Us Bancorp Del Cll Opt 42.0000 0.18 -3,134
11222014

10-17-14 -126  Vmware Inc  Cll Opt100.0000 1.13 -14,301
11222014

10-20-14 -80 Apache Corp CII Opt 80.0000 0.68 -5,480
11222014

10-20-14 80 Apache Corp CIl Opt 97.5000 0.10 840
11222014

10-20-14 -90 Disney Walt Co CII Opt 89.0000 0.75 -6,795
11222014

10-20-14 90 Disney Walt Co CIl Opt 95.0000 0.13 1,215
11222014

10-20-14 -100 Schlumberger Cll Opt101.0000 0.71 -7,150
11222014

10-20-14 100 Schlumberger CII Opt110.0000 0.10 1,050
11222014

10-21-14 300 Coca-Cola Co CII Opt 44.0000 0.05 1,500
11222014

10-21-14 15,000 American Airls Grp Inc Com 37.04 555,564

10-21-14 15,000 Delta Air Lines Del Com New 37.25 558,758

10-21-14 5,000 Michael Kors Hidgs Ltd Shs 73.98 369,896

10-22-14 -140 Vmware Inc  Cll Opt 89.0000 0.62 -8,750
11222014

10-22-14 140 Vmware Inc  Cll Opt100.0000 0.09 1,330
11222014

10-23-14 6,000 Halliburton Co 56.00 336,021

10-23-14 3,000 Schlumberger Ltd 98.74 296,212

10-27-14 -250 Bk Of America CIll Opt 17.0000 0.14 -3,500
11222014

10-27-14 250 Bk Of America CII Opt 18.0000 0.03 875
11222014

10-28-14 200 Facebook Inc CII Opt 85.0000 1.81 36,300
11222014

10-28-14 -200 Facebook Inc ClI Opt 90.0000 0.62 -12,500
11222014

10-28-14 90 Visalnc  CIl Opt220.0000 11222014 2.33 21,015

10-28-14 -90 Visalnc  Cll Opt227.5000 11222014 0.54 -4,829

10-29-14 200 Facebook Inc CII Opt 90.0000 0.08 1,658
11222014

10-31-14 8,000 Halliburton Co 54.34 434,690

TOTAL 7,012,239
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City of Sacramento

TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 10-01-14 To 10-31-14
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

SALES

10-02-14 5,000 Ingersoll-Rand Plc Shs 50.45 252,253 55.37 276,844 24,591

10-02-14 2,000 3m Company 87.68 175,363 138.47 276,944 101,581

10-03-14 0 Schlumberger CII Opt111.0000 0.00 1,390 0.00 10,710 9,320
10032014

10-14-14 7,000 Ishares US Basic Materials ETF 69.62 487,328 78.82 551,770 64,442

10-14-14 5,000 Ishares US Technology ETF 54.19 270,935 95.08 475,388 204,453

10-15-14 3,000 Apache Corp Com 93.51 280,516 70.27 210,802 -69,714

10-15-14 6,000 Devon Energy Corporation 61.70 370,171 53.90 323,395 -46,776

10-15-14 4,000 Market Vectors Etf Tr Oil Svcs Etf 37.67 150,692 41.31 165,253 14,561

10-15-14 2,000 Schlumberger Ltd 72.01 144,015 86.88 173,770 29,755

10-18-14 0 Abbvie Inc. CIll Opt 60.0000 10182014 0.00 2,850 0.00 28,649 25,799

10-18-14 0 Apache Corp CIll Opt 97.5000 0.00 292 0.00 2,137 1,845
10182014

10-18-14 0 Apache Corp CIll Opt100.0000 0.00 452  0.00 9,067 8,616
10182014

10-18-14 0 Apache Corp Cll Opt105.0000 0.00 677 0.00 3,022 2,345
10182014

10-18-14 0 Cummins Inc Cll Opt145.0000 0.00 247 0.00 8,437 8,190
10182014

10-18-14 0 Cummins Inc CIl Opt150.0000 0.00 247  0.00 2,812 2,565
10182014

10-18-14 0 Disney Walt Co Cll Opt 89.0000 0.00 405 0.00 2,495 2,090
10182014

10-18-14 0 Disney Walt Co Cll Opt 92.5000 0.00 1,280 0.00 9,810 8,530
10182014

10-18-14 0 EMCCorp CIl Opt 30.0000 0.00 805 0.00 7,705 6,900
10182014

10-18-14 0 EMCCorp CIlOpt 31.0000 0.00 345 0.00 3,335 2,990
10182014

10-18-14 0 Facebook Inc CII Opt 82.5000 0.00 2,700 0.00 10,700 8,000
10182014

10-18-14 0 F5 Networks Cll Opt125.0000 0.00 575 0.00 4,075 3,500
10182014

10-18-14 0 F5 Networks Cll Opt135.0000 0.00 1,150 0.00 12,150 11,000
10182014

10-18-14 0 Keurig Green M CIl Opt145.0000 0.00 6,650 0.00 14,686 8,036
10182014

10-18-14 0 Google Inc  Cll Opt615.0000 0.00 3,955  0.00 12,159 8,204
10182014

10-18-14 0 Home Depot Inc Cll Opt 90.0000 0.00 36,593  0.00 10,250 -26,343
10182014

10-18-14 0 Home Depot Inc Cll Opt 92.5000 0.00 16,807 0.00 3,650 -13,157
10182014

10-18-14 0 Ishare Nas Bio Cll Opt285.0000 0.00 3,905 0.00 21,766 17,861
10182014

10-18-14 0 Intel Corp CIll Opt 36.0000 10182014 0.00 907 0.00 7,342 6,435

10-18-14 0 Intel Corp CIll Opt 37.0000 10182014 0.00 764  0.00 3,382 2,618

10-18-14 0 Ishare Rus2000 Cll Opt114.0000 0.00 2,008 0.00 8,880 6,872

10182014
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SCERS
From 10-01-14 To 10-31-14
Trade Unit Total Unit Total Gain/
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10-18-14 0 Ishare Rus2000 Cll Opt117.0000 0.00 617  0.00 10,062 9,445
10182014

10-18-14 0 Ishare Rus2000 Cll Opt118.0000 0.00 517  0.00 7,302 6,785
10182014

10-18-14 0 Kbw Regional CII Opt 40.0000 0.00 1,485 0.00 13,064 11,579
10182014

10-18-14 0 Nxp Semicndctr CIl Opt 67.5000 0.00 787  0.00 4,687 3,900
10182014

10-18-14 0 Nxp Semicndctr CIl Opt 75.0000 0.00 840 0.00 10,280 9,440
10182014

10-18-14 0 Nxp Semicndctr CIl Opt 77.5000 0.00 2,175 0.00 8,775 6,600
10182014

10-18-14 0 Spdr S&p500 Tr CIl Opt198.5000 0.00 1,455 0.00 4,450 2,995
10182014

10-18-14 0 Spdr S&p500 Tr CIl Opt200.0000 0.00 650 0.00 4,450 3,800
10182014

10-18-14 0 Spdr S&p500 Tr CIl Opt201.0000 0.00 950 0.00 6,150 5,200
10182014

10-18-14 0 Spdr S&p500 Tr CIl Opt204.0000 0.00 2,150 0.00 20,442 18,292
10182014

10-18-14 0 Stratasys Ltd Cll Opt133.0000 0.00 2,385 0.00 7,875 5,490
10182014

10-18-14 0 Stratasys Ltd Cll Opt145.0000 0.00 1,485 0.00 9,765 8,280
10182014

10-18-14 0 Skyworks Soltn Cll Opt 60.0000 0.00 4,785  0.00 25,904 21,119
10182014

10-18-14 0 Tjx Companies CIl Opt 62.5000 0.00 2,782  0.00 7,552 4,770
10182014

10-18-14 0 Visalnc  CIl Opt217.5000 10182014 0.00 1,845 0.00 6,075 4,230

10-18-14 0 Visalnc  CIl Opt225.0000 10182014 0.00 765  0.00 7,065 6,300

10-18-14 0 Spdr S&p Homeb CII Opt 32.0000 0.00 1,575 0.00 9,625 8,050
10182014

10-21-14 6,000 International Bus Mach 161.43 968,580 165.27 991,615 23,035

TOTAL 3,212,110 3,806,524 594,414
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Trade

City of Sacramento

TRANSACTION SUMMARY

Large Cap Growth
SCERS

From 10-01-14 To 10-31-14

Unit

Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
WITHDRAWALS
10-01-14 Pool A Cash 3,000,000
10-31-14 Pool A Cash 128,678
TOTAL 3,128,678
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City of Sacramento
TRANSACTION SUMMARY

International

SCERS
From 10-01-14 To 10-31-14

Trade Unit Total Unit Total Gain/

Date  Quantity Security Cost Cost Price Proceeds Loss
PURCHASES
10-23-14 6,000 Ishares MSCI Emerging Markets Min 59.63 357,778

Vol ETF

10-31-14 10,000 Wisdomtree Trust Japn Hedge Eqt 53.78 537,796
TOTAL 895,574
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City of Sacramento
TRANSACTION SUMMARY

International
SCERS
From 10-01-14 To 10-31-14

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

Gain/
Loss

WITHDRAWALS

10-31-14 Pool A Cash 8,188
TOTAL 8,188
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City of Sacramento
TRANSACTION SUMMARY
Pool D
SHRA Investment Pool
From 10-01-14 To 10-31-14

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
PURCHASES
10-27-14 2,000,000 Freddie Mac 100.00 2,000,000
1.100% Due 10-30-17
TOTAL 2,000,000
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City of Sacramento
TRANSACTION SUMMARY
Pool D
SHRA Investment Pool
From 10-01-14 To 10-31-14

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
MATURITIES
10-03-14 248,000 Sovereign Bank 100.00 248,000 100.00 248,000 0
0.750% Due 10-03-14
TOTAL 248,000 248,000 0
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City of Sacramento

TRANSACTION SUMMARY

Pool D

SHRA Investment Pool

From 10-01-14 To 10-31-14

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
CONTRIBUTIONS
10-14-14 Caltrust Money Market 4,000,000
10-27-14 Fidelity Fund 2,500,000
TOTAL 6,500,000
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City of Sacramento
TRANSACTION SUMMARY

Capitol Area Development Authority - Banking
From 10-01-14 To 10-31-14

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

No transactions were found!
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Trade
Date

Quantity

City of Sacramento
TRANSACTION SUMMARY

Capitol Area Development Authority - Tax Exempt
From 10-01-14 To 10-31-14

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 10-01-14 To 10-31-14

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 10-01-14 To 10-31-14

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 10-01-14 To 10-31-14

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
WITHDRAWALS
10-01-14 Pool A Cash 15,822
10-10-14 Pool A Cash 1,100,000
10-17-14 Pool A Cash 200,000
10-24-14 Pool A Cash 800,000
10-31-14 Pool A Cash 250,000
TOTAL 2,365,822

38 of 39



Trade
Date

Quantity

City of Sacramento
TRANSACTION SUMMARY

The Natomas Basin Conservancy
From 10-01-14 To 10-31-14

Unit Total
Security Cost Cost

Unit
Price

Total
Proceeds

Gain/
Loss

No transactions were found!
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