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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: 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 October 31, 2015, 
was $848,580,824, and on November 30, 2015, the value was $812,220,476. The interest 
yield for the month was 1.04%.  There were 20 total transactions for the period (7 purchases, 8 
calls, and 5 maturities).  The estimated duration of the portfolio is 1.99 years.  

Consistent with the Investment Policy adopted by City Council on August 25, 2015, 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 of 1995, Chapter 783, and Statutes of 1996, Chapter 749, 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 address 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.  

Since March 1997, the City Treasurer, as the person vested with authority to invest City funds, has 
rendered monthly transaction reports to the City Council. This staff report is the latest of those 
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 No. 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 November 30, 2015, are listed in Exhibits A, B, C, D, E, and F.
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Local Agency Funds:

Pool A Ethel Hart Trust Public Trust George Clark Total

Purchases  $          34,872,479  $                         -    $                         -    $                         -    $          34,872,479 

Sales                             -                               -                               -                               -                               -   

Calls              33,540,628                             -                               -                               -                33,540,628 

Maturities              37,179,506                             -                               -                               -                37,179,506 

Contributions              47,579,989                             -                               -                               -                47,579,989 

Withdrawals              83,984,111                             -                       11,736                       2,004              83,997,851 

Total  $        237,156,713  $                         -    $                 11,736  $                   2,004  $        237,170,453 

Outside Agency Funds:

  Sacramento City Employees' Retirement System (SCERS) Funds:

Fixed Bonds Equity Income Large Cap International Total

Purchases  $            3,183,150  $                         -    $            8,106,083  $               900,139  $          12,189,372 

Sales                             -                     144,223                2,825,376                             -                  2,969,599 

Calls                             -                               -                               -                               -                               -   

Maturities                     80,168                             -                               -                               -                       80,168 

Expenses                          370                             -                               -                               -                            370 

Contributions                             -                     109,776                             -                               -                     109,776 

Withdrawals                   577,455                   231,720                     98,406                             -                     907,581 

Total  $            3,841,143  $               485,719  $          11,029,865  $               900,139  $          16,256,866 

City of Sacramento

Summary of Transactions

November-15
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City of Sacramento

Summary of Transactions

November-15

  SHRA Investment Pool Fund:

Pool D Total

Purchases  $       2,957,130.00  $            2,957,130 

Sales                             -                               -   

Calls                3,027,820                3,027,820 

Maturities                             -                               -   

Contributions                   326,608                   326,608 

Withdrawals                             -                               -   

Total  $            6,311,558  $            6,311,558 

  Capitol Area Development Authority (CADA) Funds:

CADA CADA-A CADA-B Total 

Contributions  $                         -    $                         -    $                         -    $                         -   

Withdrawals                             -                               -                               -                               -   

Total  $                         -    $                         -    $                         -    $                         -   

  All Other Funds:

ARFCD RD SPLA TNBC Total

Contributions  $                         -    $                         -    $                         -    $                         -    $                         -   

Withdrawals                             -                               -                  2,600,000                             -                  2,600,000 

Total  $                         -    $                         -    $            2,600,000  $                         -    $            2,600,000 

GRAND TOTAL  $        262,338,877 
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 11-01-15 To 11-30-15

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

PURCHASES

11-05-15 5,000,000 Fannie Mae 100.00 5,000,000
1.000% Due 12-02-20

11-12-15 8,000,000 Toyota Motor Credit Corp 99.66 7,973,191
0.580% Due 06-07-16

11-12-15 6,000,000 Freddie Mac 99.85 5,990,792
0.250% Due 06-21-16

11-12-15 2,000,000 U. S. Treasury Bill 99.81 1,996,159
0.310% Due 06-23-16

11-19-15 5,000,000 Federal Home Loan Bank 100.00 5,000,000
1.000% Due 12-19-17

11-19-15 5,000,000 Fannie Mae 98.57 4,928,550
1.500% Due 11-30-20

11-20-15 4,000,000 Toyota Motor Credit Corp 99.59 3,983,787
0.640% Due 07-05-16

TOTAL 34,872,479
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 11-01-15 To 11-30-15

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

CALLS

11-04-15 5,000,000 Federal Farm Credit Bank 99.90 4,995,000 100.00 5,000,000 5,000
0.820% Due 05-01-17

11-07-15 5,000,000 Federal Home Loan Bank 99.94 4,997,000 100.00 5,000,000 3,000
1.000% Due 05-07-18

11-12-15 3,000,000 Federal Home Loan Bank 100.00 3,000,000 100.00 3,000,000 0
2.350% Due 11-12-19

11-15-15 460,000 Federal Home Loan Bank 99.73 458,758 100.00 460,000 1,242
0.850% Due 08-15-17

11-18-15 5,000,000 Freddie Mac 100.00 5,000,000 100.00 5,000,000 0
1.000% Due 08-18-17

11-20-15 7,000,000 Federal Home Loan Bank 101.39 7,097,370 100.00 7,000,000 -97,370
2.250% Due 11-20-19

11-25-15 5,000,000 JP Morgan Chase Bank Na 100.00 5,000,000 100.00 5,000,000 0
2.500% Due 02-25-20

11-27-15 3,000,000 Federal Home Loan Bank 99.75 2,992,500 100.00 3,000,000 7,500
1.250% Due 08-27-19

TOTAL 33,540,628 33,460,000 -80,628
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 11-01-15 To 11-30-15

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

MATURITIES

11-01-15 5,840,000 California St Go Bds 106.22 6,203,484 100.00 5,840,000 -363,484
3.950% Due 11-01-15

11-10-1510,000,000 Toyota Motor Credit Corp 99.85 9,984,978 99.85 9,984,978 0
0.260% Due 11-10-15

11-18-15 6,000,000 Beal Bank USA 100.00 6,000,000 100.00 6,000,000 0
0.250% Due 11-18-15

11-24-1510,000,000 Bank of America 100.00 10,000,000 100.00 10,000,000 0
0.310% Due 11-24-15

11-24-15 5,000,000 MUFG Union Bank 99.82 4,991,044 99.82 4,991,044 0
0.310% Due 11-24-15

TOTAL 37,179,506 36,816,022 -363,484
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 11-01-15 To 11-30-15

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

CONTRIBUTIONS

11-02-15 B Of A Cash 25,813
11-02-15 B Of A Cash 1,369,044
11-02-15 Fidelity Fund 4,394
11-02-15 Fidelity Fund 2,152
11-02-15 Fidelity Fund 964
11-02-15 Fidelity Fund 490,625
11-02-15 Fidelity Fund 32,452
11-03-15 B Of A Cash 2,234,232
11-03-15 Fidelity Fund 14
11-03-15 Fidelity Fund 28
11-03-15 Fidelity Fund 728
11-04-15 B Of A Cash 4,797,901
11-04-15 Fidelity Fund 356,587
11-05-15 B Of A Cash 2,918,805
11-06-15 B Of A Cash 2,454,875
11-09-15 B Of A Cash 1,662,720
11-09-15 Fidelity Fund 3,785
11-10-15 B Of A Cash 2,245,111
11-12-15 B Of A Cash 3,481
11-12-15 Fidelity Fund 218
11-12-15 Fidelity Fund 164
11-12-15 Fidelity Fund 15,552
11-13-15 B Of A Cash 7,793
11-13-15 B Of A Cash 42,692
11-13-15 Fidelity Fund 2,521
11-13-15 Fidelity Fund 989
11-13-15 Fidelity Fund 568
11-13-15 Fidelity Fund 70,419
11-13-15 Fidelity Fund 36,334
11-16-15 B Of A Cash 2,461,897
11-16-15 Fidelity Fund 3,171
11-16-15 Fidelity Fund 145,209
11-16-15 Fidelity Fund 6,565
11-17-15 B Of A Cash 1,869,823
11-18-15 B Of A Cash 13,132,569
11-18-15 Fidelity Fund 747
11-18-15 Fidelity Fund 20,943
11-19-15 B Of A Cash 630,397
11-19-15 Fidelity Fund 97,338
11-20-15 B Of A Cash 2,132,582
11-20-15 Fidelity Fund 539
11-20-15 Fidelity Fund 269
11-20-15 Fidelity Fund 308
11-23-15 B Of A Cash 4,094,760
11-23-15 Fidelity Fund 118,141
11-24-15 B Of A Cash 2,108
11-24-15 Fidelity Fund 11,437
11-24-15 Fidelity Fund 31,500
11-25-15 Fidelity Fund 2,924
11-25-15 Fidelity Fund 1,855,027
11-27-15 B Of A Cash 1,422,668
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 11-01-15 To 11-30-15

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

11-30-15 B Of A Cash 757,768
11-30-15 Fidelity Fund 334
TOTAL 47,579,989
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 11-01-15 To 11-30-15

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

WITHDRAWALS

11-02-15 B Of A Cash 3,444,131
11-02-15 Fidelity Fund 189,952
11-02-15 Fidelity Fund 313,599
11-03-15 B Of A Cash 688,069
11-03-15 Fidelity Fund 496,463
11-04-15 B Of A Cash 1,305,816
11-05-15 B Of A Cash 663,244
11-05-15 Fidelity Fund 502,186
11-06-15 B Of A Cash 1,100,000
11-06-15 B Of A Cash 582,572
11-09-15 B Of A Cash 3,224,165
11-10-15 B Of A Cash 10,568,347
11-10-15 Fidelity Fund 362,907
11-12-15 B Of A Cash 9,774,459
11-12-15 Fidelity Fund 244,587
11-13-15 B Of A Cash 1,527,401
11-16-15 B Of A Cash 3,046,338
11-17-15 B Of A Cash 1,369,386
11-17-15 Fidelity Fund 4,812
11-18-15 B Of A Cash 848,630
11-18-15 Fidelity Fund 1,235,000
11-18-15 Fidelity Fund 2,959,401
11-19-15 B Of A Cash 2,184,694
11-20-15 B Of A Cash 1,500,000
11-20-15 B Of A Cash 637,118
11-20-15 Fidelity Fund 205,521
11-23-15 B Of A Cash 4,085,320
11-23-15 Fidelity Fund 315,538
11-24-15 B Of A Cash 12,757,021
11-24-15 Fidelity Fund 35,749
11-25-15 B Of A Cash 5,778,773
11-25-15 Fidelity Fund 900,139
11-27-15 B Of A Cash 4,820,585
11-27-15 Fidelity Fund 1,634,411
11-30-15 B Of A Cash 944,206
11-30-15 Fidelity Fund 3,208,516
11-30-15 Fidelity Fund 525,052
TOTAL 83,984,111
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City of Sacramento
TRANSACTION SUMMARY

Ethel Hart Mutual Endowment Fund
From 11-01-15 To 11-30-15

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

No transactions were found!
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City of Sacramento
TRANSACTION SUMMARY

Ann Land/Bertha Henschel Endowment Fund
From 11-01-15 To 11-30-15

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

WITHDRAWALS

11-30-15 Pool A Cash 11,736
TOTAL 11,736
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City of Sacramento
TRANSACTION SUMMARY

George H. Clark Memorial Scholarship Fund
From 11-01-15 To 11-30-15

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

WITHDRAWALS

11-30-15 Pool A Cash 2,004
TOTAL 2,004
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City of Sacramento
TRANSACTION SUMMARY

Fixed Bonds
SCERS

From 11-01-15 To 11-30-15

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

PURCHASES

11-24-15 3,000,000 Sacramento Calif Pub Fing Auth 106.10 3,183,150
5.637% Due 04-01-50

TOTAL 3,183,150
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City of Sacramento
TRANSACTION SUMMARY

Fixed Bonds
SCERS

From 11-01-15 To 11-30-15

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

MATURITIES

11-02-15 14,903 Walgreens Drugs/Adahi, Inc 100.00 14,903 100.00 14,903 0
6.500% Due 05-01-24

11-16-15 105 Gnma Pool #439515 98.06 103 100.00 105 2
7.000% Due 03-15-27

11-16-15 58 Gnma Pool #450066 99.34 58 100.00 58 0
7.500% Due 12-15-26

11-16-15 24,945 Gnma Pool #550718 97.31 24,274 100.00 24,945 670
5.000% Due 11-15-35

11-16-15 123 Gnma Pool #157445 101.32 125 100.00 123 -2
9.000% Due 06-15-16

11-16-15 45 Gnma Pool #167166 103.07 46 100.00 45 -1
9.500% Due 08-15-16

11-16-15 181 Gnma Pool #208975 100.55 182 100.00 181 -1
9.500% Due 03-15-17

11-16-15 275 Gnma Pool #211421 100.55 277 100.00 275 -2
9.500% Due 04-15-17

11-16-15 148 Gnma Pool #320296 98.19 145 100.00 148 3
8.000% Due 03-15-22

11-16-15 316 Gnma Pool #329837 98.47 311 100.00 316 5
7.500% Due 11-15-22

11-16-15 37,794 Gnma Pool #648348 99.66 37,664 100.00 37,794 130
5.500% Due 10-15-35

11-25-15 2,087 Gnma Pool #256393 99.67 2,080 100.00 2,087 7
6.000% Due 09-01-36

TOTAL 80,168 80,979 812
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City of Sacramento
TRANSACTION SUMMARY

Fixed Bonds
SCERS

From 11-01-15 To 11-30-15

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

EXPENSES

11-02-15 Portfolio Investment Fees Payable 170
11-13-15 Portfolio Investment Fees Payable 200
TOTAL 370
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City of Sacramento
TRANSACTION SUMMARY

Fixed Bonds
SCERS

From 11-01-15 To 11-30-15

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

WITHDRAWALS

11-30-15 Pool A Cash 577,455
TOTAL 577,455
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City of Sacramento
TRANSACTION SUMMARY

Equity Income
SCERS

From 11-01-15 To 11-30-15

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

SALES

11-18-15 4,667 Four Corners Ppty Tr I Com 23.52 109,776 19.26 89,884 -19,892
11-18-15 1,300 Pjt Partners Inc Com Cl A 26.50 34,448 21.75 28,271 -6,177
TOTAL 144,223 118,155 -26,069
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City of Sacramento
TRANSACTION SUMMARY

Equity Income
SCERS

From 11-01-15 To 11-30-15

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

CONTRIBUTIONS

11-10-15 4,667 Four Corners Ppty Tr I Com 23.52 109,776
TOTAL 109,776
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City of Sacramento
TRANSACTION SUMMARY

Equity Income
SCERS

From 11-01-15 To 11-30-15

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

WITHDRAWALS

11-10-15 14,000 Darden Restaurants Inc Com 70.06 109,776
11-30-15 Pool A Cash 121,944
TOTAL 231,720
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City of Sacramento
TRANSACTION SUMMARY

Large Cap Growth
SCERS

From 11-01-15 To 11-30-15

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

PURCHASES

11-02-15 -90 Keurig Green M Cll Opt 54.0000 
11062015

0.48 -4,365

11-02-15 220 Visa Inc       Cll Opt 82.0000 11202015 0.07 1,650
11-02-15 8,000 Starbucks Corp 62.29 498,341
11-03-15 -100 Keurig Green M Cll Opt 55.0000 

11062015
0.53 -5,252

11-04-15 100 Keurig Green M Cll Opt 55.0000 
11062015

0.20 2,000

11-04-15 190 Mondelez Intl  Cll Opt 49.0000 
11202015

0.10 1,845

11-05-15 3,000 Celgene Corporation 120.17 360,502
11-06-15 -100 Arista Network Cll Opt 75.0000 

11202015
0.56 -5,650

11-06-15 100 Arista Network Cll Opt 80.0000 
11202015

0.18 1,850

11-06-15 190 Mondelez Intl  Cll Opt 48.0000 
11202015

0.08 1,615

11-09-15 135 American Airls Cll Opt 49.0000 
11202015

0.10 1,315

11-09-15 40 Nike Inc       Cll Opt138.0000 11202015 0.08 340
11-09-15 120 Unitedhealth   Cll Opt125.0000 

11202015
0.06 750

11-10-15 3 American Airls Cll Opt 48.0000 
11202015

0.10 31

11-10-15 70 Celgene Corp   Cll Opt126.0000 
11202015

0.13 945

11-10-15 -180 Keurig Green M Cll Opt 53.0000 
11202015

3.48 -62,624

11-10-15 100 Skyworks Soltn Cll Opt 90.0000 
11202015

0.15 1,550

11-10-15 180 Keurig Green M  Put Opt 47.000 
11202015

3.50 62,986

11-12-15 132 American Airls Cll Opt 48.0000 
11202015

0.07 990

11-12-15 55 Nike Inc       Cll Opt135.0000 11202015 0.07 412
11-12-15 15 Nike Inc       Cll Opt138.0000 11202015 0.04 67
11-13-15 150 Apple Inc      Cll Opt120.0000 11202015 0.08 1,275
11-13-15 71 Arista Network Cll Opt 75.0000 

11202015
0.08 603

11-13-15 9 Avago Tech Ltd Cll Opt130.0000 
11202015

0.10 94

11-13-15 30 Avago Tech Ltd Cll Opt135.0000 
11202015

0.07 225

11-13-15 150 Delta Air Lns  Cll Opt 52.5000 
11202015

0.07 1,125

11-13-15 10 Tjx Companies  Cll Opt 77.5000 
11202015

0.05 55

11-13-15 1,000 Chipotle Mexican Grill Com 597.15 597,147
11-13-15 2,000 Netflix Inc Com 103.71 207,412
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City of Sacramento
TRANSACTION SUMMARY

Large Cap Growth
SCERS

From 11-01-15 To 11-30-15

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

11-13-15 7,000 Spdr Tr Unit Ser 1 202.80 1,419,600
11-13-15 3,000 Under Armour Inc Cl A 87.44 262,321
11-13-15 2,000 Unitedhealth Group Inc 111.52 223,040
11-13-15 3,000 Select Sector Spdr Tr Sbi Cons Discr 77.79 233,370
11-16-15 29 Arista Network Cll Opt 75.0000 

11202015
0.10 304

11-16-15 41 Avago Tech Ltd Cll Opt130.0000 
11202015

0.10 430

11-16-15 30 Avago Tech Ltd Cll Opt135.0000 
11202015

0.05 165

11-16-15 -110 Avago Tech Ltd Cll Opt140.0000 
12182015

1.44 -15,865

11-16-15 90 Citigroup Inc  Cll Opt 55.0000 
11202015

0.09 813

11-16-15 75 Home Depot Inc Cll Opt128.0000 
11202015

0.10 787

11-16-15 200 Ishare Rus2000 Cll Opt119.0000 
11202015

0.04 900

11-16-15 -115 Ishare Rus2000 Cll Opt120.0000 
12182015

0.53 -6,152

11-16-15 50 Netflix Com    Cll Opt120.0000 
11202015

0.14 718

11-16-15 -100 Netflix Com    Cll Opt125.0000 
12182015

1.22 -12,193

11-16-15 -14 Nike Inc       Cll Opt135.0000 12182015 0.73 -1,029
11-16-15 130 Nxp Semicndctr Cll Opt 84.0000 

11202015
0.13 1,722

11-16-15 -130 Nxp Semicndctr Cll Opt 87.5000 
12182015

0.91 -11,862

11-16-15 -120 Under Armor    Cll Opt100.0000 
12182015

0.73 -8,820

11-17-15 20 Amazon Com Inc Cll Opt620.0000 
11202015

25.24 50,473

11-17-15 -10 Amazon Com Inc Cll Opt680.0000 
12182015

9.20 -9,196

11-17-15 -10 Amazon Com Inc Cll Opt690.0000 
12182015

7.01 -7,008

11-17-15 110 Citigroup Inc  Cll Opt 55.0000 
11202015

0.07 825

11-17-15 -22 Citigroup Inc  Cll Opt 57.5000 
12182015

0.36 -803

11-17-15 125 Southwest Airl Cll Opt 44.5000 
11202015

1.56 19,531

11-17-15 -125 Southwest Airl Cll Opt 49.0000 
12182015

0.44 -5,531

11-17-15 130 Schlumberger   Cll Opt 80.0000 
11202015

0.14 1,836

11-17-15 -130 Schlumberger   Cll Opt 82.5000 
12182015

0.60 -7,847

11-17-15 -100 Skyworks Soltn Cll Opt 85.0000 
12182015

1.03 -10,350
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City of Sacramento
TRANSACTION SUMMARY

Large Cap Growth
SCERS

From 11-01-15 To 11-30-15

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

11-17-15 195 Tjx Companies  Cll Opt 77.5000 
11202015

0.05 1,072

11-18-15 -100 Arista Network Cll Opt 75.0000 
12182015

1.03 -10,350

11-18-15 -178 Citigroup Inc  Cll Opt 57.5000 
12182015

0.40 -7,209

11-18-15 -50 Celgene Corp   Cll Opt120.0000 
12182015

1.68 -8,425

11-18-15 -50 Celgene Corp   Cll Opt125.0000 
12182015

0.78 -3,925

11-18-15 -115 Ishare Rus2000 Cll Opt121.0000 
12182015

0.46 -5,347

11-18-15 -96 Nike Inc       Cll Opt135.0000 12182015 0.73 -7,056
11-18-15 -150 Spdr S&p500 Qt Cll Opt214.0000 

12192015
0.60 -9,075

11-18-15 -100 Skyworks Soltn Cll Opt 90.0000 
12182015

0.48 -4,850

11-18-15 3,000 Target Corp 69.73 209,190
11-19-15 -100 Delta Air Lns  Cll Opt 52.5000 

12182015
0.43 -4,349

11-19-15 80 Disney Walt Co Cll Opt115.0000 
11202015

3.74 29,930

11-19-15 80 Disney Walt Co Cll Opt117.0000 
11202015

1.77 14,190

11-19-15 -160 Disney Walt Co Cll Opt125.0000 
12182015

0.47 -7,459

11-19-15 200 Facebook Inc   Cll Opt105.0000 
11202015

1.76 35,286

11-19-15 -200 Facebook Inc   Cll Opt115.0000 
12182015

0.63 -12,686

11-19-15 20 Alphabet Inc   Cll Opt715.0000 
11202015

25.83 51,660

11-19-15 -20 Alphabet Inc   Cll Opt775.0000 
12182015

4.21 -8,420

11-19-15 125 Southwest Airl Cll Opt 44.5000 
11202015

2.50 31,257

11-19-15 -125 Southwest Airl Cll Opt 49.0000 
12182015

0.64 -7,972

11-19-15 130 Tesoro Corp    Cll Opt110.0000 
11202015

3.28 42,663

11-19-15 -70 Tesoro Corp    Cll Opt125.0000 
12182015

0.79 -5,563

11-19-15 90 Valero Energy  Cll Opt 70.0000 
11202015

1.35 12,172

11-19-15 -90 Valero Energy  Cll Opt 75.0000 
12182015

0.81 -7,289

11-19-15 2,500 Target Corp 70.57 176,421
11-20-15 75 Home Depot Inc Cll Opt125.0000 

11202015
3.56 26,668

11-20-15 100 Netflix Com    Cll Opt125.0000 
12182015

5.01 50,075
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Trade Unit Total Unit Total Gain/
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11-20-15 -100 Netflix Com    Cll Opt130.0000 
12182015

3.09 -30,874

11-20-15 150 Spdr S&p500 Tr Cll Opt207.0000 
11202015

3.04 45,622

11-20-15 150 Spdr S&p500 Tr Cll Opt208.0000 
11202015

2.07 31,092

11-20-15 -150 Spdr S&p500 Tr Cll Opt215.0000 
12192015

0.67 -10,125

11-20-15 -150 Spdr S&p500 Qt Cll Opt216.0000 
12192015

0.45 -6,792

11-20-15 -60 Tesoro Corp    Cll Opt125.0000 
12182015

0.83 -5,010

11-20-15 1,000 Chipotle Mexican Grill Com 559.60 559,596
11-20-15 4,000 Target Corp 70.86 283,457
11-23-15 -270 American Airls Cll Opt 45.5000 

12182015
0.42 -11,475

11-23-15 -280 Halliburton Co Cll Opt 41.0000 
12182015

0.28 -7,980

11-23-15 30,000 Ciena Corporation New + 25.16 754,923
11-23-15 40,000 Infinera Corporation Com 22.07 882,688
11-24-15 3,000 Illumina Inc 176.03 528,090
11-25-15 4,500 Target Corp 73.40 330,285
11-30-15 50 Celgene Corp   Cll Opt125.0000 

12182015
0.13 675

11-30-15 100 Delta Air Lns  Cll Opt 52.5000 
12182015

0.08 850

11-30-15 160 Disney Walt Co Cll Opt125.0000 
12182015

0.12 1,995

11-30-15 1,000 Illumina Inc 183.76 183,757
11-30-15 3,000 Target Corp 72.43 217,280
TOTAL 8,106,083
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City of Sacramento
TRANSACTION SUMMARY

Large Cap Growth
SCERS

From 11-01-15 To 11-30-15

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

SALES

11-06-15 -90 Keurig Green M Cll Opt 54.0000 
11062015

0.00 0 0.00 4,365 4,365

11-06-15 0 Keurig Green M Cll Opt 55.0000 
11062015

0.00 2,000 0.00 5,252 3,252

11-09-15 1,000 Keurig Green Mountain Inc 53.88 53,878 53.02 53,019 -859
11-19-15 1,000 Netflix Inc Com 100.05 100,050 121.22 121,218 21,168
11-20-15 0 American Airls Cll Opt 48.0000 

11202015
0.00 1,021 0.00 6,412 5,391

11-20-15 0 American Airls Cll Opt 49.0000 
11202015

0.00 1,315 0.00 4,522 3,208

11-20-15 0 Apple Inc      Cll Opt120.0000 11202015 0.00 1,275 0.00 20,475 19,200
11-20-15 -10 Amazon Com Inc Cll Opt620.0000 

11202015
-58.23 58,232 -23.28 23,278 -34,955

11-20-15 0 Arista Network Cll Opt 75.0000 
11202015

0.00 908 0.00 5,650 4,742

11-20-15 0 Arista Network Cll Opt 80.0000 
11202015

0.00 1,850 0.00 8,775 6,925

11-20-15 0 Avago Tech Ltd Cll Opt130.0000 
11202015

0.00 525 0.00 11,650 11,125

11-20-15 0 Avago Tech Ltd Cll Opt135.0000 
11202015

0.00 390 0.00 11,010 10,620

11-20-15 0 Citigroup Inc  Cll Opt 55.0000 
11202015

0.00 1,638 0.00 10,650 9,012

11-20-15 0 Celgene Corp   Cll Opt126.0000 
11202015

0.00 945 0.00 10,255 9,310

11-20-15 0 Cummins Inc    Cll Opt119.0000 
11202015

0.00 507 0.00 6,460 5,954

11-20-15 0 Delta Air Lns  Cll Opt 52.5000 
11202015

0.00 1,125 0.00 8,775 7,650

11-20-15 0 Disney Walt Co Cll Opt115.0000 
11202015

0.00 37,850 0.00 9,360 -28,490

11-20-15 0 Disney Walt Co Cll Opt117.0000 
11202015

0.00 14,190 0.00 4,400 -9,790

11-20-15 0 Facebook Inc   Cll Opt105.0000 
11202015

0.00 35,286 0.00 14,200 -21,086

11-20-15 -180 Keurig Green M Cll Opt 53.0000 
11202015

0.00 0 0.00 62,624 62,624

11-20-15 -10 Alphabet Inc   Cll Opt715.0000 
11202015

-57.49 57,492 -17.49 17,495 -39,997

11-20-15 0 Halliburton Co Cll Opt 43.0000 
11202015

0.00 2,495 0.00 13,580 11,085

11-20-15 0 Home Depot Inc Cll Opt125.0000 
11202015

0.00 38,593 0.00 19,200 -19,394

11-20-15 0 Home Depot Inc Cll Opt128.0000 
11202015

0.00 787 0.00 4,576 3,788

11-20-15 0 Ishare Rus2000 Cll Opt119.0000 
11202015

0.00 900 0.00 9,400 8,500

11-20-15 0 Southwest Airl Cll Opt 44.5000 
11202015

0.00 50,789 0.00 9,875 -40,914
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11-20-15 0 Mondelez Intl  Cll Opt 48.0000 
11202015

0.00 1,615 0.00 9,215 7,600

11-20-15 0 Mondelez Intl  Cll Opt 49.0000 
11202015

0.00 1,845 0.00 7,315 5,470

11-20-15 0 Netflix Com    Cll Opt120.0000 
11202015

0.00 718 0.00 6,940 6,222

11-20-15 0 Nike Inc       Cll Opt135.0000 11202015 0.00 11,317 0.00 8,630 -2,686
11-20-15 0 Nike Inc       Cll Opt138.0000 11202015 0.00 407 0.00 5,294 4,887
11-20-15 0 Nxp Semicndctr Cll Opt 84.0000 

11202015
0.00 1,722 0.00 9,100 7,377

11-20-15 0 Nxp Semicndctr Cll Opt 97.5000 
11202015

0.00 1,127 0.00 29,337 28,209

11-20-15 0 Schlumberger   Cll Opt 80.0000 
11202015

0.00 1,836 0.00 6,955 5,119

11-20-15 0 Spdr S&p500 Tr Cll Opt207.0000 
11202015

0.00 45,622 0.00 13,200 -32,423

11-20-15 0 Spdr S&p500 Tr Cll Opt208.0000 
11202015

0.00 31,092 0.00 11,428 -19,664

11-20-15 0 Skyworks Soltn Cll Opt 90.0000 
11202015

0.00 1,550 0.00 17,850 16,300

11-20-15 0 Tjx Companies  Cll Opt 77.5000 
11202015

0.00 1,127 0.00 7,892 6,765

11-20-15 0 Tesoro Corp    Cll Opt110.0000 
11202015

0.00 42,663 0.00 16,248 -26,415

11-20-15 0 Unitedhealth   Cll Opt125.0000 
11202015

0.00 750 0.00 9,492 8,742

11-20-15 0 Visa Inc       Cll Opt 82.0000 11202015 0.00 1,650 0.00 13,862 12,212
11-20-15 0 Valero Energy  Cll Opt 70.0000 

11202015
0.00 12,172 0.00 5,760 -6,412

11-20-15 1,000 Amazon.com Inc. 280.59 280,591 627.74 627,738 347,146
11-20-15 18,000 Keurig Green Mountain Inc 53.88 969,803 47.41 853,364 -116,439
11-20-15 1,000 Alphabet, Inc. Cl C Capital Stock 429.47 429,474 720.81 720,808 291,334
11-20-15 1,000 Netflix Inc Com 100.05 100,050 121.62 121,616 21,566
11-20-15 3,000 Unitedhealth Group Inc 120.41 361,217 112.97 338,904 -22,313
11-20-15 180 Keurig Green M  Put Opt 47.000 

11202015
3.50 62,986 0.00 0 -62,986

TOTAL 2,825,376 3,317,420 492,044
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WITHDRAWALS

11-30-15 Pool A Cash 98,406
TOTAL 98,406
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International
SCERS

From 11-01-15 To 11-30-15

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

PURCHASES

11-20-15 6,000 Wisdomtree Trust Japn Hedge Eqt 55.74 334,441
11-20-15 5,000 Ishares China Large Cap ETF 38.48 192,379
11-20-15 6,000 Wisdomtree Tr Europe Hedged Eq 62.22 373,319
TOTAL 900,139
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City of Sacramento
TRANSACTION SUMMARY

Pool D
SHRA Investment Pool

From 11-01-15 To 11-30-15

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

PURCHASES

11-19-15 3,000,000 Fannie Mae 98.57 2,957,130
1.500% Due 11-30-20

TOTAL 2,957,130
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City of Sacramento
TRANSACTION SUMMARY

Pool D
SHRA Investment Pool

From 11-01-15 To 11-30-15

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

CALLS

11-20-15 2,000,000 Federal Home Loan Bank 101.39 2,027,820 100.00 2,000,000 -27,820
2.250% Due 11-20-19

11-20-15 1,000,000 Federal Farm Credit Bank 100.00 1,000,000 100.00 1,000,000 0
1.940% Due 11-20-19

TOTAL 3,027,820 3,000,000 -27,820
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TRANSACTION SUMMARY

Pool D
SHRA Investment Pool

From 11-01-15 To 11-30-15

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

CONTRIBUTIONS

11-05-15 Fidelity Fund 163,304
11-23-15 Fidelity Fund 163,304
TOTAL 326,608
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City of Sacramento
TRANSACTION SUMMARY

Capitol Area Development Authority - Banking
From 11-01-15 To 11-30-15

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

No transactions were found!
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City of Sacramento
TRANSACTION SUMMARY

Capitol Area Development Authority - Tax Exempt
From 11-01-15 To 11-30-15

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

No transactions were found!
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City of Sacramento
TRANSACTION SUMMARY

Capitol Area Development Authority - Taxable
From 11-01-15 To 11-30-15

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

American River Flood Control District
From 11-01-15 To 11-30-15

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

Reclamation District No. 1000
From 11-01-15 To 11-30-15

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 11-01-15 To 11-30-15

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

WITHDRAWALS

11-06-15 Pool A Cash 1,100,000
11-20-15 Pool A Cash 1,500,000
TOTAL 2,600,000

38 of 39



City of Sacramento
TRANSACTION SUMMARY

The Natomas Basin Conservancy
From 11-01-15 To 11-30-15

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

No transactions were found!
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