Meeting Date: 6/2/2015

. 03
SACRAMENTO

City Council Report
Report ID: 2015-00475 915 I Street, 1° Floor
www.CityofSacramento.org

Report Type: Consent

Title: April 2015 Monthly Investment Transactions Report
Location: Citywide
Recommendation: Receive and file.

Contact: John Colville, Chief Investment Officer, (916) 808-8297, Office of the City Treasurer
Presenter: None

Department: City Treasurer
Division: City Treasurer
Dept ID: 05001011
Attachments:
1-Description/Analysis
2-Background

3-Exhibits Ato F

City Attorney Review
Approved as to Form
Steve Itagaki
5/26/2015 8:55:08 AM

Approvals/Acknowledgements
Department Director or Designee: Russell Fehr - 5/19/2015 11:58:55 AM

James Sanchez, City Attorney Shirley Concolino, City Clerk Russell Fehr, City Treasurkff 38
John F. Shirey, City Manager


http://www.cityofsacramento.org/

[ Back to Report Table of Contents ]

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: None

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 March 31, 2015 was
$867,729,476 and on April 30, 2015 the value was $889,079,646. The interest yield for the month
was 1.11%. There were 23 total transactions for the period (15 purchases, 1 call, and 7 maturities).
The estimated duration of the portfolio is 2.10 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).

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 April 30, 2015 are listed in Exhibits A, B, C, D, E and F.
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City of Sacramento
Summary of Transactions

April-15
Local Agency Funds:
Pool A Ethel Hart Trust Public Trust George Clark Total

Purchases $ 63,086,968 $ - $ - $ - 3% 63,086,968
Sales - - - - -
Calls 2,935,800 - - - 2,935,800
Maturities 33,059,114 - - - 33,059,114
Contributions 76,275,508 - - - 76,275,508
Withdrawals 55,314,024 - 9,720 2,272 55,326,016
Total $ 230671414 $ - $ 9720 $ 2272 $ 230,683,406

Outside Agency Funds:

Sacramento City Employees' Retirement System (SCERS) Funds:

Fixed Bonds Equity Income Large Cap International Total
Purchases $ - % 1,017,853 $ 6,238,085 $ - % 7,255,938
Sales - 1,033,799 9,216,956 - 10,250,755
Calls - - - - -
Maturities 88,992 - - - 88,992
Expenses 379 - - - 379
Contributions - - - - -
Withdrawals 456,406 114,253 151,612 1,188 723,459
Total $ 545777 $ 2,165905 % 15.606.653 _$ 1188 % 18,319,523
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SHRA Investment Pool Fund:

Pool D
Purchases $ 1,501,324
Sales -
Calls -
Maturities 687,574
Contributions 156,692
Withdrawals 3,000,000
Total $ 5,345,590

City of Sacramento
Summary of Transactions
April-15

Capitol Area Development Authority (CADA) Funds:

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

All Other Funds:

ARFCD SPLA TNBC
Contributions $ - 1,908,900 $
Withdrawals - 1,913,848
Total $ - 3,822,748 $
GRAND TOTAL

Total
$ 1,501,324
687,574
156,692
3,000,000
$ 5,345,590
Total
$ -
$ -
Total
$ 1,908,900
1,913,848
$ 3,822,748
$ 258.171.267
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City of Sacramento

TRANSACTION SUMMARY

City Investment Pool A

From 04-01-15 To 04-30-15

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

PURCHASES

04-01-15 6,000,000 General Electric Capital Corp 99.83 5,989,850
0.290% Due 10-28-15

04-01-15 1,330,000 California Earthquake Auth Rev 102.38 1,361,614
2.805% Due 07-01-19

04-09-15 2,300,000 California St 108.92 2,505,252
5.750% Due 03-01-17

04-16-1510,000,000 Toyota Motor Credit Corp 99.85 9,984,978
0.260% Due 11-10-15

04-16-15 3,000,000 Fannie Mae 100.00 3,000,000
1.550% Due 04-28-20

04-21-1510,000,000 Bank of America 100.00 10,000,000
0.310% Due 11-24-15

04-21-15 5,000,000 Bank of America 100.00 5,000,000
0.450% Due 04-26-16

04-21-15 3,000,000 JP Morgan Chase Bank Na 100.00 3,000,000
1.500% Due 04-30-20

04-23-15 5,000,000 Freddie Mac 99.95 4,997,500
1.650% Due 11-15-19

04-24-15 3,000,000 Goldman Sachs Group Inc 100.00 3,000,000
2.000% Due 08-05-19

04-24-15 200,000 Pasadena Calif Pension Oblig 100.00 200,000
2.577% Due 05-01-20

04-29-15 6,000,000 Beal Bank USA 100.00 6,000,000
0.250% Due 11-18-15

04-29-15 5,000,000 MUFG Union Bank 99.82 4,991,044
0.310% Due 11-24-15

04-29-15 3,000,000 Federal Home Loan Bank 101.89 3,056,730
2.500% Due 05-27-20

TOTAL 63,086,968
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 04-01-15 To 04-30-15

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
CALLS
04-30-15 3,000,000 Fannie Mae 97.86 2,935,800 100.00 3,000,000 64,200
0.750% Due 04-30-18
TOTAL 2,935,800 3,000,000 64,200

7 of 38



City of Sacramento

TRANSACTION SUMMARY

City Investment Pool A

From 04-01-15 To 04-30-15

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

MATURITIES

04-01-15 3,000,000 Bank Amer Corp 103.49 3,104,790 100.00 3,000,000 -104,790
4.500% Due 04-01-15

04-01-15 1,000,000 San Joaquin Cnty Calif Ctfs Pa 100.00 1,000,000 100.00 1,000,000 0
0.840% Due 04-01-15

04-13-15 5,000,000 General Elec Cap Corp Mtn Be 99.90 4,995,000 100.00 5,000,000 5,000
0.753% Due 04-13-15

04-14-15 5,000,000 Natixis US Finance Co 99.82 4,991,056 99.82 4,991,056 0
0.280% Due 04-14-15

04-14-15 4,000,000 Toyota Motor Credit Corp 99.84 3,993,637 99.84 3,993,637 0
0.230% Due 04-14-15

04-28-15 7,000,000 Dexia Credit Local SA NY 99.83 6,988,187 99.83 6,988,187 0
0.250% Due 04-28-15

04-29-15 8,000,000 JPM Sec LLC 99.83 7,986,444 99.83 7,986,444 0
0.250% Due 04-29-15

TOTAL 33,059,114 32,959,324 -99,790

8 of 38



City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 04-01-15 To 04-30-15

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

CONTRIBUTIONS

04-01-15 B Of A Cash 25,804
04-01-15 B Of A Cash 77,335
04-01-15 Fidelity Fund 14,983
04-01-15 Fidelity Fund 26,800
04-01-15 Fidelity Fund 416,465
04-01-15 Fidelity Fund 3,078
04-01-15 Fidelity Fund 264
04-01-15 Fidelity Fund 198
04-02-15 B Of A Cash 1,616,957
04-02-15 Fidelity Fund 440
04-02-15 Fidelity Fund 81,523
04-03-15 B Of A Cash 2,124,579
04-06-15 B Of A Cash 3,985,028
04-06-15 Fidelity Fund 9,030
04-06-15 Fidelity Fund 343
04-07-15 B Of A Cash 1,923,208
04-08-15 B Of A Cash 3,250,725
04-08-15 Fidelity Fund 9,000
04-08-15 Fidelity Fund 675
04-08-15 Fidelity Fund 585
04-09-15 B Of A Cash 2,519,633
04-09-15 Fidelity Fund 834
04-10-15 B Of A Cash 1,189,457
04-10-15 Fidelity Fund 2,450
04-10-15 Fidelity Fund 1,122
04-10-15 Fidelity Fund 988
04-10-15 Fidelity Fund 66,800
04-10-15 Fidelity Fund 3,337
04-13-15 B Of A Cash 1,475,295
04-13-15 Fidelity Fund 105
04-13-15 Fidelity Fund 598,175
04-13-15 Fidelity Fund 8,952
04-14-15 B Of A Cash 1,962,993
04-14-15 Fidelity Fund 2,224,414
04-14-15 Fidelity Fund 838,376
04-14-15 Fidelity Fund 278
04-14-15 Fidelity Fund 204
04-14-15 Fidelity Fund 369
04-14-15 Fidelity Fund 158
04-15-15 B Of A Cash 6,993
04-15-15 B Of A Cash 1,882,052
04-15-15 Fidelity Fund 76,089
04-15-15 Fidelity Fund 196
04-16-15 B Of A Cash 3,275
04-16-15 Fidelity Fund 181,495
04-17-15 B Of A Cash 693,169
04-17-15 Fidelity Fund 4,082
04-20-15 B Of A Cash 30,704,398
04-21-15 B Of A Cash 2,241,684
04-22-15 B Of A Cash 1,603,932
04-23-15 B Of A Cash 1,132,368
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City of Sacramento

TRANSACTION SUMMARY

City Investment Pool A

From 04-01-15 To 04-30-15

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
04-23-15 Fidelity Fund 5,290
04-24-15 B Of A Cash 1,830,053
04-24-15 Fidelity Fund 11,437
04-24-15 Fidelity Fund 343
04-24-15 Fidelity Fund 196
04-24-15 Fidelity Fund 245
04-24-15 Fidelity Fund 19,750
04-27-15 B Of A Cash 3,798,333
04-27-15 Fidelity Fund 7,385
04-27-15 Fidelity Fund 460
04-27-15 Fidelity Fund 460
04-27-15 Fidelity Fund 108
04-28-15 B Of A Cash 4,620,777
04-29-15 B Of A Cash 1,636
04-30-15 B Of A Cash 2,938,380
04-30-15 Fidelity Fund 327
04-30-15 Fidelity Fund 446
04-30-15 Fidelity Fund 660
04-30-15 Fidelity Fund 48,528
TOTAL 76,275,508
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 04-01-15 To 04-30-15

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

WITHDRAWALS

04-01-15 B Of A Cash 4,328,102
04-02-15 B Of A Cash 355,845
04-02-15 Fidelity Fund 3,300
04-03-15 B Of A Cash 1,341,533
04-06-15 B Of A Cash 572,594
04-07-15 B Of A Cash 400,897
04-07-15 Fidelity Fund 2,857
04-08-15 B Of A Cash 356,619
04-09-15 B Of A Cash 2,047,941
04-09-15 Fidelity Fund 1,458
04-10-15 B Of A Cash 600,000
04-10-15 B Of A Cash 1,590,130
04-13-15 B Of A Cash 2,429,122
04-14-15 B Of A Cash 10,993,613
04-15-15 B Of A Cash 30
04-15-15 B Of A Cash 694,546
04-15-15 Fidelity Fund 1,903,829
04-16-15 B Of A Cash 1,913,307
04-17-15 B Of A Cash 500,000
04-17-15 B Of A Cash 701,750
04-20-15 B Of A Cash 1,433,253
04-20-15 Fidelity Fund 38,390
04-21-15 B Of A Cash 752,824
04-21-15 Fidelity Fund 459,641
04-22-15 B Of A Cash 371,485
04-22-15 Fidelity Fund 539,479
04-22-15 Fidelity Fund 315,400
04-23-15 B Of A Cash 1,194,550
04-24-15 B Of A Cash 800,000
04-24-15 B Of A Cash 1,195,824
04-27-15 B Of A Cash 3,382,633
04-27-15 Fidelity Fund 171,782
04-28-15 B Of A Cash 7,442,653
04-28-15 Fidelity Fund 604,509
04-29-15 B Of A Cash 4,331,882
04-29-15 Fidelity Fund 700
04-30-15 B Of A Cash 1,541,545
TOTAL 55,314,024
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Trade
Date

Quantity

City of Sacramento

TRANSACTION SUMMARY
Ethel Hart Mutual Endowment Fund
From 04-01-15 To 04-30-15

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 04-01-15 To 04-30-15

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
WITHDRAWALS
04-30-15 Pool A Cash 9,720
TOTAL 9,720

13 of 38



City of Sacramento
TRANSACTION SUMMARY

George H. Clark Memorial Scholarship Fund
From 04-01-15 To 04-30-15

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
WITHDRAWALS
04-30-15 Pool A Cash 2,272
TOTAL 2,272
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City of Sacramento
TRANSACTION SUMMARY

Fixed Bonds
SCERS
From 04-01-15 To 04-30-15
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

MATURITIES

04-01-15 14,350 Walgreens Drugs/Adahi, Inc 100.00 14,350 100.00 14,350 0
6.500% Due 05-01-24

04-15-15 124 Gnma Pool #439515 98.06 122 100.00 124 2
7.000% Due 03-15-27

04-15-15 56 Gnma Pool #450066 99.34 55 100.00 56 0
7.500% Due 12-15-26

04-15-15 23,526 Gnma Pool #550718 97.31 22,894 100.00 23,526 632
5.000% Due 11-15-35

04-15-15 229 Gnma Pool #157445 101.32 232 100.00 229 -3
9.000% Due 06-15-16

04-15-15 42 Gnma Pool #167166 103.07 44 100.00 42 -1
9.500% Due 08-15-16

04-15-15 171 Gnma Pool #208975 100.55 172 100.00 171 -1
9.500% Due 03-15-17

04-15-15 260 Gnma Pool #211421 100.55 261 100.00 260 -1
9.500% Due 04-15-17

04-15-15 215 Gnma Pool #320296 98.19 211 100.00 215 4
8.000% Due 03-15-22

04-15-15 335 Gnma Pool #329837 98.47 330 100.00 335 5
7.500% Due 11-15-22

04-15-15 44,115 Gnma Pool #648348 99.66 43,963 100.00 44,115 152
5.500% Due 10-15-35

04-27-15 6,380 Gnma Pool #256393 99.67 6,359 100.00 6,380 21
6.000% Due 09-01-36

TOTAL 88,992 89,802 810
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City of Sacramento
TRANSACTION SUMMARY

Fixed Bonds
SCERS
From 04-01-15 To 04-30-15

Trade Unit Total Unit Total Gain/

Date  Quantity Security Cost Cost Price Proceeds Loss
EXPENSES
04-01-15 Portfolio Investment Fees Payable 179
04-15-15 Portfolio Investment Fees Payable 200
TOTAL 379
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City of Sacramento
TRANSACTION SUMMARY

Fixed Bonds
SCERS
From 04-01-15 To 04-30-15
Trade Unit Total Unit Total
Date  Quantity Security Cost Cost Price Proceeds

Gain/
Loss

WITHDRAWALS

04-30-15 Pool A Cash 456,406
TOTAL 456,406
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Trade

Date  Quantity

City of Sacramento

TRANSACTION SUMMARY

Security

Equity Income
SCERS
From 04-01-15 To 04-30-15

Unit Total Unit Total
Cost Cost Price Proceeds

Gain/
Loss

PURCHASES

04-09-15
04-17-15
TOTAL

7,000

12,000 Blackstone Group L P Com Unit Ltd

Ishares Select Dividend ETF

39.08 468,924
78.42 548,929
1,017,853
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City of Sacramento

TRANSACTION SUMMARY

Equity Income
SCERS
From 04-01-15 To 04-30-15

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
SALES
04-09-15 3,000 Health Care Reit Inc Com 44.64 133,924 76.97 230,906 96,981
04-09-15 13,000 Vanguard Index Fds Reit Etf 69.22 899,875 82.80 1,076,368 176,494
TOTAL 1,033,799 1,307,274 273,475
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City of Sacramento
TRANSACTION SUMMARY
Equity Income
SCERS
From 04-01-15 To 04-30-15

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

Gain/
Loss

WITHDRAWALS

04-30-15 Pool A Cash 114,253
TOTAL 114,253
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City of Sacramento

TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 04-01-15 To 04-30-15
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

PURCHASES

04-01-15 300 Abbvie Inc. CIl Opt 62.5000 04172015 0.05 1,650

04-01-15 110 Alibaba Group CIll Opt 92.5000 0.07 825
04172015

04-01-15 150 Proshares Tr CIll Opt 47.0000 0.05 825
04172015

04-06-15 220 American Airls CIl Opt 55.0000 0.08 1,870
04172015

04-06-15 64 Cummins Inc Cll Opt145.0000 0.10 672
04172015

04-06-15 30 Google Inc  Cll Opt590.0000 0.10 315
04172015

04-07-15 6 CumminsInc CIl Opt145.0000 0.10 63
04172015

04-08-15 76 Citigroup Inc CII Opt 55.0000 0.07 570
04172015

04-08-15 150 Coca-Cola Co CII Opt 42.0000 0.05 825
04172015

04-09-15 152 Home Depot Inc Cll Opt120.0000 0.06 988
04172015

04-09-15 150 Spdr S&p500 Tr Cll Opt212.0000 0.14 2,175
04172015

04-09-15 -150 Spdr S&p500 Tr Cll Opt212.0000 1.35 -20,325
05152015

04-10-15 124 Disney Walt Co Cll Opt110.0000 0.08 1,054
04172015

04-10-15 18 Home Depot Inc Cll Opt120.0000 0.06 117
04172015

04-10-15 165 Kbw Regional CII Opt 42.0000 0.07 1,237
04172015

04-10-15 8,000 Avago Technologies Ltd Shs 126.62 1,012,995

04-10-15 3,000 Ishares Russell 2000 ETF 125.61 376,830

04-10-15 5,000 NikelIncCIB 100.22 501,098

04-10-15 4,000 Spdr Tr Unit Ser 1 210.00 840,000

04-10-15 8,000 Tesoro Corp Com 86.11 688,849

04-10-15 14,000 Valero Energy Corp New Com 59.83 837,624

04-10-15 10,000 Spdr Series Trust S&p Oilgas Exp 52.38 523,800

04-13-15 174 Citigroup Inc CII Opt 55.0000 0.12 2,175
04172015

04-13-15 20 Cummins Inc  Cll Opt145.0000 0.05 110
04172015

04-13-15 36 Disney Walt Co Cll Opt110.0000 0.06 234
04172015

04-14-15 44 Amazon Com Inc Cll Opt400.0000 0.35 1,560
04172015

04-14-15 -44  Amazon Com Inc CII Opt405.0000 8.72 -38,387
05152015

04-14-15 -90 Cummins Inc CII Opt145.0000 0.66 -5,940

05152015
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City of Sacramento

TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 04-01-15 To 04-30-15
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

04-14-15 -160 Disney Walt Co Cll Opt115.0000 0.43 -6,960
05152015

04-14-15 -140 Eastman Chem CIl Opt 77.5000 0.66 -9,240
05152015

04-14-15 100 F5 Networks CIll Opt120.0000 0.10 1,050
04172015

04-14-15 -100 F5 Networks Cll Opt125.0000 131 -13,150
05152015

04-14-15 -30 Google Inc  Cll Opt575.0000 242 -7,250
05152015

04-14-15 110 Ishare Nas Bio CIl Opt370.0000 0.14 1,555
04172015

04-14-15 -110 Ishare Nas Bio Cll Opt375.0000 2.47 -27,185
05152015

04-14-15 -165 Intel Corp  Cll Opt 34.0000 05152015 0.16 -2,722

04-14-15 180 Ingersoll-Rand CII Opt 70.0000 0.12 2,227
04172015

04-14-15 -180 Ingersoll-Rand CII Opt 72.5000 0.34 -6,186
05152015

04-14-15 190 Mondelez Intl Cll Opt 36.0000 1.45 27,645
04172015

04-14-15 -190 Mondelez Intl Cll Opt 39.0000 0.39 -7,505
05152015

04-14-15 -150 Proshares Tr CIll Opt 44.0000 0.35 -5,325
05152015

04-14-15 205 Tjx Companies CIl Opt 70.0000 0.05 1,127
04172015

04-14-15 -280 Visalnc  CIl Opt 70.0000 05152015 0.33 -9,136

04-14-15 150 Spdr S&p Homeb CII Opt 37.0000 0.07 1,125
04172015

04-14-15 -150 Spdr S&p Homeb CII Opt 37.0000 0.46 -6,975
05152015

04-14-15 260 Sector-Consumr CIl Opt 78.0000 0.05 1,430
04172015

04-14-15 -260 Sector-Consumr Cll Opt 79.0000 0.24 -6,131
05152015

04-15-15 -220 American Airls CIl Opt 55.0000 0.32 -7,150
05152015

04-15-15 -240 Delta Air Lines Inc  47.0000 05152015 0.65 -15,720

04-15-15 200 Facebook Inc CII Opt 82.5000 0.64 12,900
04172015

04-15-15 310 Ishares Rs2000 CII Opt126.0000 0.71 22,165
04172015

04-15-15 -310 Ishares Rs2000 Cll Opt128.0000 1.09 -33,944
05152015

04-15-15 50 3M Co Cll Opt170.0000 04172015 0.06 325

04-15-15 150 Spdr S&p500 Tr CIl Opt210.0000 0.96 14,410
04172015

04-15-15 120 Spdr S&p500 Tr Cll Opt211.0000 0.42 5,100
04172015

04-15-15 -270 Spdr S&p500 Tr Cll Opt214.0000 1.02 -27,490

05152015
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City of Sacramento

TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 04-01-15 To 04-30-15
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

04-16-15 100 Merck & Co Inc Cll Opt 57.5000 0.65 6,550
04172015

04-16-15 80 Sector Spdr-En Cll Opt 78.0000 3.98 31,840
04172015

04-16-15 9,000 Spdr Series Trust S&p Oilgas Exp 55.27 497,429

04-17-15 5,000 Michael Kors Hldgs Ltd Shs 63.08 315,400

04-20-15 -300 Abbvie Inc. CIll Opt 67.0000 05152015 0.63 -19,050

04-20-15 -200 Facebook Inc CII Opt 90.0000 0.64 -12,704
05152015

04-20-15 -170 Home Depot Inc CII Opt118.0000 0.35 -6,035
05152015

04-21-15 -100 Skyworks Soltn Cll Opt105.0000 1.23 -12,350
05152015

04-22-15 -200 Merck & Co Inc Cll Opt 59.5000 0.37 -7,400
05152015

04-23-15 5,000 Tesoro Corp Com 86.63 433,157

04-23-15 4,000 Valero Energy Corp New Com 59.36 237,435

04-24-15 44 Amazon Com Inc Cll Opt405.0000 41.29 181,672
05152015

04-24-15 -44  Amazon Com Inc CIl Opt450.0000 15.02 -66,083
06192015

04-27-15 8 Google IncCIC 0.00 0

04-28-15 200 Facebook Inc ClII Opt 90.0000 0.03 700
05152015

04-29-15 110 American Airls CIl Opt 55.0000 0.16 1,815
05152015

04-29-15 120 Delta Air Lines Inc  47.0000 05152015 0.61 7,350

04-29-15 170 Home Depot Inc Cll Opt118.0000 0.04 765
05152015

04-29-15 20 Ishare Nas Bio Cll Opt375.0000 0.30 610
05152015

04-29-15 12 Ingersoll-Rand CII Opt 72.5000 0.05 66
05152015

04-30-15 140 Eastman Chem CIl Opt 77.5000 1.35 18,970
05152015

04-30-15 -140 Eastman Chem CIll Opt 82.5000 0.48 -6,790
06192015

04-30-15 30 Ishare Nas Bio Cll Opt375.0000 0.20 615
05152015

04-30-15 77 Ingersoll-Rand CII Opt 72.5000 0.05 423
05152015

04-30-15 13 Ishares Rs2000 Cll Opt128.0000 0.05 71
05152015

04-30-15 150 Spdr S&p Homeb CII Opt 37.0000 0.05 825
05152015

TOTAL 6,238,085
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City of Sacramento

TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 04-01-15 To 04-30-15
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

SALES

04-08-15 23,000 General Electric Co 19.48 448,143 24.98 574,559 126,417

04-09-15 12,000 Apache Corp Com 87.46 1,049,505 66.62 799,383 -250,121

04-09-15 14,000 Devon Energy Corporation 62.19 870,726 64.82 907,416 36,689

04-09-15 20,000 General Electric Co 19.48 389,689 25.56 511,103 121,413

04-10-15 11,000 Alibaba Group Hldg Ltd Sponsored Ads  103.54 1,138,970 84.42 928,627 -210,343

04-10-15 46,000 Emc Corp/Mass 23.93 1,100,818 25.83 1,188,177 87,359

04-10-15 9,000 At&tInc 31.14 280,249 32.75 294,786 14,537

04-10-15 10,000 Verizon Communications Inc 32.11 321,129 49.13 491,322 170,193

04-17-15 0 American Airls Cll Opt 55.0000 0.00 1,870 0.00 10,408 8,538
04172015

04-17-15 0 Abbvie Inc. CIll Opt 62.5000 04172015 0.00 1,650 0.00 8,550 6,900

04-17-15 0 Amazon Com Inc Cll Opt400.0000 0.00 1,560 0.00 11,245 9,685
04172015

04-17-15 0 Alibaba Group CIl Opt 92.5000 0.00 825 0.00 6,247 5,422
04172015

04-17-15 0 Citigroup Inc CII Opt 55.0000 0.00 2,745 0.00 21,535 18,790
04172015

04-17-15 0 Cummins Inc CIl Opt145.0000 0.00 845 0.00 8,865 8,020
04172015

04-17-15 0 Disney Walt Co Cll Opt110.0000 0.00 1,288  0.00 18,640 17,352
04172015

04-17-15 0 Eastman Chem CIl Opt 75.0000 0.00 770  0.00 5,390 4,620
04172015

04-17-15 0 Facebook Inc CII Opt 82.5000 0.00 12,900 0.00 16,900 4,000
04172015

04-17-15 0 F5 Networks CIll Opt120.0000 0.00 1,050 0.00 15,250 14,200
04172015

04-17-15 0 Google Inc  Cll Opt590.0000 0.00 315 0.00 11,955 11,640
04172015

04-17-15 0 Home Depot Inc Cll Opt120.0000 0.00 1,105 0.00 12,495 11,390
04172015

04-17-15 0 Ishare Nas Bio CIl Opt370.0000 0.00 1,555 0.00 27,334 25,779
04172015

04-17-15 0 Ingersoll-Rand CII Opt 70.0000 0.00 2,227  0.00 14,130 11,903
04172015

04-17-15 0 Ishares Rs2000 Cll Opt126.0000 0.00 22,165 0.00 32,834 10,669
04172015

04-17-15 0 Jpmorgan Chase Cll Opt 65.0000 0.00 1,650 0.00 8,274 6,624
04172015

04-17-15 0 Coca-Cola Co CIlI Opt 42.0000 0.00 825 0.00 5,025 4,200
04172015

04-17-15 0 Kbw Regional CII Opt 42.0000 0.00 1,237 0.00 8,002 6,765
04172015

04-17-15 0 Mondelez Intl CIl Opt 36.0000 0.00 27,645 0.00 7,921 -19,724
04172015

04-17-15 0 3MCo Cll Opt170.0000 04172015 0.00 325 0.00 4,219 3,894

04-17-15 0 Merck & Co Inc Cll Opt 57.5000 0.00 6,550 0.00 6,050 -500

04172015
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City of Sacramento

TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 04-01-15 To 04-30-15
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

04-17-15 0 Nxp Semicndctr Cll Opt100.0000 0.00 39,314 0.00 68,654 29,340
04172015

04-17-15 0 Spdr S&p500 Tr ClIl Opt210.0000 0.00 37,090 0.00 37,334 244
04172015

04-17-15 0 Spdr S&p500 Tr CIl Opt211.0000 0.00 5,100 0.00 17,520 12,420
04172015

04-17-15 0 Spdr S&p500 Tr ClIl Opt212.0000 0.00 2,175 0.00 18,225 16,050
04172015

04-17-15 0 Proshares Tr CIlI Opt 47.0000 0.00 825 0.00 7,479 6,654
04172015

04-17-15 0 Tjx Companies CII Opt 70.0000 0.00 1,127  0.00 10,967 9,840
04172015

04-17-15 0 United Technol Cll Opt125.0000 0.00 550  0.00 6,150 5,600
04172015

04-17-15 0 Spdr S&p Homeb CII Opt 37.0000 0.00 1,125 0.00 3,675 2,550
04172015

04-17-15 0 Sector Spdr-En Cll Opt 78.0000 0.00 31,840 0.00 6,200 -25,640
04172015

04-17-15 0 Sector-Consumr Cll Opt 78.0000 0.00 1,430 0.00 7,670 6,240
04172015

04-29-15 11,000 American Airls Grp Inc Com 36.16 397,784  49.09 540,042 142,258

04-29-15 12,000 Delta Air Lines Del Com New 36.48 437,710 45.26 543,082 105,373

04-29-15 5,000 Ishares Tr Nasdq Bio Indx 234.65 1,173,272 345.82 1,729,096 555,824

04-29-15 20,000 Michael Kors Hidgs Ltd Shs 69.86 1,397,282 61.70 1,234,001 -163,281

TOTAL 9,216,956 10,186,734 969,778
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City of Sacramento
TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 04-01-15 To 04-30-15
Trade Unit Total Unit Total
Date  Quantity Security Cost Cost Price Proceeds

Gain/
Loss

WITHDRAWALS

04-30-15 Pool A Cash 151,612
TOTAL 151,612
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City of Sacramento
TRANSACTION SUMMARY

International
SCERS
From 04-01-15 To 04-30-15

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

Gain/
Loss

WITHDRAWALS

04-30-15 Pool A Cash 1,188
TOTAL 1,188

27 of 38



City of Sacramento
TRANSACTION SUMMARY
Pool D
SHRA Investment Pool
From 04-01-15 To 04-30-15

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
PURCHASES
04-09-15 1,495,000 University Calif Revs For Prev 100.42 1,501,324
1.796% Due 07-01-19
TOTAL 1,501,324
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City of Sacramento
TRANSACTION SUMMARY
Pool D
SHRA Investment Pool
From 04-01-15 To 04-30-15

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
MATURITIES
04-01-15 625,000 California St 110.01 687,574 100.00 625,000 -62,574
5.450% Due 04-01-15
TOTAL 687,574 625,000 -62,574
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City of Sacramento

TRANSACTION SUMMARY
Pool D
SHRA Investment Pool
From 04-01-15 To 04-30-15

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

Gain/
Loss

CONTRIBUTIONS

04-16-15 Fidelity Fund 156,692
TOTAL 156,692
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City of Sacramento

TRANSACTION SUMMARY
Pool D
SHRA Investment Pool
From 04-01-15 To 04-30-15

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

Gain/
Loss

WITHDRAWALS

04-30-15 Caltrust Money Market 3,000,000
TOTAL 3,000,000
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Trade
Date

Quantity

City of Sacramento
TRANSACTION SUMMARY

Capitol Area Development Authority - Banking
From 04-01-15 To 04-30-15

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 04-01-15 To 04-30-15

Unit Total Unit Total
Security Cost Cost Price Proceeds

Gain/
Loss

No transactions were found!

33 of 38



Trade
Date

Quantity

City of Sacramento
TRANSACTION SUMMARY

Capitol Area Development Authority - Taxable
From 04-01-15 To 04-30-15

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

American River Flood Control District
From 04-01-15 To 04-30-15

Unit Total Unit Total
Security Cost Cost Price Proceeds

Gain/
Loss

No transactions were found!
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City of Sacramento
TRANSACTION SUMMARY

Sacramento Public Library Authority
From 04-01-15 To 04-30-15

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
CONTRIBUTIONS
04-06-15 Pool A Cash 1,908,900
TOTAL 1,908,900
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City of Sacramento
TRANSACTION SUMMARY
Sacramento Public Library Authority
From 04-01-15 To 04-30-15

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
WITHDRAWALS
04-01-15 Pool A Cash 13,848
04-10-15 Pool A Cash 600,000
04-17-15 Pool A Cash 500,000
04-24-15 Pool A Cash 800,000
TOTAL 1,913,848
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Trade
Date

Quantity

City of Sacramento
TRANSACTION SUMMARY

The Natomas Basin Conservancy
From 04-01-15 To 04-30-15

Unit Total
Security Cost Cost

Unit
Price

Total
Proceeds

Gain/
Loss

No transactions were found!
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