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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 that will not result in direct or indirect physical changes in the
environment, and it 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 8§ 15378(a), (b)(2), (b)(4) and (b)(5).)

Sustainability: None

Commission/Committee Action: None

Rationale for Recommendation: The City Treasurer is responsible for depositing and
investing funds in the City treasury and for reporting on investment activity in accordance with
the authority granted by City Charter Section 73, City Council ordinances and resolutions, and
applicable state law. 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). For informational purposes, the City Treasurer also reports on
investment transactions of other funds invested by the City Treasurer’s Office. The summary
and transactions detail for the month ended June 30, 2016 are listed in Exhibits A, B, C, D, E
and F.

Financial Considerations: The monthly investment report sets forth the monthly transactions
of the City Treasurer’s Office Investment Pool A funds. Portfolio value on June 30, 2016 was
$926,650,884 and on July 31, 2016 the value was $911,300,569. The interest yield for the
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month was 1.25%. There were 17 total transactions for the period (12 purchases, 1 call and 4
maturities). The estimated duration of the portfolio is 1.84 years.

Local Business Enterprise (LBE): The matter contained in this report is for the information
of the City Council and public. The report does not involve the purchase of goods or services
for the City and, accordingly, LBE efforts are not applicable.
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Local Agency Funds:

Purchases

Sales

Calls

Maturities

Contributions

Withdrawals

Total

City of Sacramento
Summary of Transactions

Outside Agency Funds:

July-16

Pool A Ethel Hart Trust  Public Trust George Clark Total
$ 62,194,888 $ - $ - 8 - $ 62,194,888
4,998,750 - - - 4,998,750
25,966,776 - - - 25,966,776
74,458,036 - - - 74,458,036
90,926,861 300,000 9,002 2,249 91,238,112
$ 258545311 $ 300.000 _$ 9.002 2.249 $ 258,856,562

Sacramento City Employees' Retirement System (SCERS) Funds:

Purchases
Sales

Calls
Maturities
Expenses
Contributions
Withdrawals

Total

Fixed Bonds  Equity Income Large Cap International Total
$ 7,261,260 $ 16,992,145 $ 4,510,029 $ 5,598,407 $ 34,361,841
5,592,030 11,368,969 3,150,566 6,505,167 26,616,732
24,838 - - - 24,838
160 - - - 160
697,035 107,152 76,686 1,750,000 2,630,873
13,575,323 28,468,266 7,737,281 13,853,574 $ 63,634,444
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City of Sacramento
Summary of Transactions

July-16
SHRA Investment Pool Fund:
Pool D Total
Purchases $ 2,432,184 $ 2,432,184
Sales 2,480,520 2,480,520
Calls - -
Maturities - -
Contributions 2,611,515 2,611,515
Withdrawals 2,019,600 2,019,600
Total $ 9543.819 $ 9,543,819
Capitol Area Development Authority (CADA) Funds:
CADA CADA-A CADA-B Total
Contributions $ - $ - % - $ -
Withdrawals - - - -
Total 3 - % - $ - $ -
All Other Funds:
ARFCD RD SPLA SPLA-T TNBC Total
Contributions $ - $ - $ - $ - $ - $ -
Withdrawals - - 6,500,000 - - 6,500,000
Total $ - % - % 6500000 % - 3 - $ 6,500,000
GRAND TOTAL $ 338.534.825

Page 5 of 43



City of Sacramento

TRANSACTION SUMMARY

City Investment Pool A

From 07-01-16 To 07-31-16

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

PURCHASES

07-01-1610,000,000 Societe Generale 99.42 9,941,733
0.920% Due 02-14-17

07-06-1612,000,000 BNP Paribas 99.32 11,918,843
0.970% Due 03-14-17

07-06-16 5,000,000 Wells Fargo & Co 100.00 5,000,000
1.500% Due 07-12-21

07-07-16 1,000,000 Walt Disney Company 99.66 996,640
0.875% Due 07-12-19

07-08-16 5,043,500 Fannie Mae 100.00 5,043,500
1.700% Due 05-26-20

07-13-16 2,600,000 National Rural Utils Coop Fin 101.34 2,634,866
1.650% Due 02-08-19

07-13-16 1,250,000 Santa Clara Vy Calif Wtr Dist 104.83 1,310,337
2.387% Due 06-01-21

07-18-16 5,000,000 Wells Fargo & Co New 99.91 4,995,300
2.100% Due 07-26-21

07-25-16 425,000 Rialto Calif Uni Sch Dist 104.07 442,293
2.591% Due 08-01-20

07-27-1610,000,000 Credit Suisse NY 99.18 9,918,325
1.210% Due 03-28-17

07-28-16 5,000,000 Apple Inc 99.86 4,993,050
1.550% Due 08-04-21

07-28-16 5,000,000 Apple Inc 100.00 5,000,000
0.908% Due 08-02-19

TOTAL 62,194,888
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 07-01-16 To 07-31-16

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
CALLS
07-12-16 5,000,000 Federal Home Loan Bank 99.97 4,998,750 100.00 5,000,000 1,250
0.900% Due 10-23-17
TOTAL 4,998,750 5,000,000 1,250
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City of Sacramento
TRANSACTION SUMMARY
City Investment Pool A

From 07-01-16 To 07-31-16

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

MATURITIES

07-01-16 2,050,000 Florida Hurricane Catastrophe 101.07 2,072,037 100.00 2,050,000 -22,037
1.298% Due 07-01-16

07-05-1610,000,000 Toyota Motor Credit Corp 99.58 9,958,108 99.58 9,958,108 0
0.640% Due 07-05-16

07-19-16 7,000,000 Bank of Tokyo MUFJ 99.57 6,970,149 99.57 6,970,149 0
0.760% Due 07-19-16

07-19-16 7,000,000 Toyota Motor Credit Corp 99.52 6,966,482 99.52 6,966,482 0
0.780% Due 07-19-16

TOTAL 25,966,776 25,944,739 -22,037
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City of Sacramento

TRANSACTION SUMMARY

City Investment Pool A

From 07-01-16 To 07-31-16

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

CONTRIBUTIONS

07-01-16 B Of A Cash 120,498
07-01-16 JP Morgan Chase Cash 25,823
07-01-16 JP Morgan Chase Cash 3,763,324
07-01-16 Fidelity Fund 3,501
07-01-16 Fidelity Fund 280
07-01-16 Fidelity Fund 210
07-01-16 Fidelity Fund 185,500
07-01-16 55,000 California St Dept Wtr Res Cen 100.98 55,539

1.671% Due 12-01-18
07-01-16 1,945,000 California St Dept Wtr Res Cen 100.98 1,964,061
1.671% Due 12-01-18

07-05-16 B Of A Cash 190,237
07-05-16 JP Morgan Chase Cash 3,440,886
07-05-16 Fidelity Fund 460
07-05-16 Fidelity Fund 9,200
07-05-16 Fidelity Fund 1,280
07-06-16 B Of A Cash 76,678
07-06-16 JP Morgan Chase Cash 3,235,537
07-06-16 Fidelity Fund 16,606
07-07-16 B Of A Cash 53,804
07-07-16 JP Morgan Chase Cash 1,523
07-08-16 B Of A Cash 13,893
07-08-16 JP Morgan Chase Cash 2,551,781
07-08-16 Fidelity Fund 690
07-08-16 Fidelity Fund 506
07-08-16 Fidelity Fund 422,816
07-11-16 B Of A Cash 34,523
07-11-16 JP Morgan Chase Cash 4,333,803
07-11-16 Fidelity Fund 2,585
07-11-16 Fidelity Fund 1,182
07-11-16 Fidelity Fund 1,030
07-11-16 Fidelity Fund 802,835
07-11-16 Fidelity Fund 33,050
07-12-16 B Of A Cash 14,625
07-12-16 JP Morgan Chase Cash 1,959,295
07-12-16 Fidelity Fund 6,934
07-12-16 Fidelity Fund 51,101
07-13-16 B Of A Cash 13,585
07-13-16 JP Morgan Chase Cash 6,638,363
07-14-16 B Of A Cash 11,868
07-14-16 JP Morgan Chase Cash 2,086,875
07-14-16 Fidelity Fund 7,212,762
07-14-16 Fidelity Fund 79
07-14-16 Fidelity Fund 13,109
07-14-16 Fidelity Fund 594
07-15-16 B Of A Cash 5,998
07-15-16 JP Morgan Chase Cash 650,888
07-15-16 Fidelity Fund 204
07-15-16 Fidelity Fund 9,421
07-15-16 Fidelity Fund 565,398
07-18-16 B Of A Cash 1,790
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City of Sacramento

City Investment Pool A

TRANSACTION SUMMARY

From 07-01-16 To 07-31-16

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
07-18-16 JP Morgan Chase Cash 1,929,108
07-19-16 B Of A Cash 16,859
07-19-16 JP Morgan Chase Cash 2,165,747
07-19-16 Fidelity Fund 8,226
07-20-16 B Of A Cash 4,554
07-20-16 JP Morgan Chase Cash 4,417,306
07-20-16 Fidelity Fund 421,348
07-20-16 Fidelity Fund 4,050
07-21-16 B Of A Cash 3,818
07-21-16 JP Morgan Chase Cash 18,945
07-21-16 Fidelity Fund 159,375
07-21-16 Fidelity Fund 69,277
07-22-16 B Of A Cash 20,642
07-22-16 JP Morgan Chase Cash 4,411,583
07-22-16 Fidelity Fund 21,808
07-25-16 B Of A Cash 50,049
07-25-16 JP Morgan Chase Cash 2,264,814
07-25-16 Fidelity Fund 460
07-25-16 Fidelity Fund 460
07-25-16 Fidelity Fund 3,680
07-25-16 Fidelity Fund 349,173
07-25-16 Fidelity Fund 23,812
07-25-16 Fidelity Fund 17,030
07-26-16 B Of A Cash 4,226
07-26-16 JP Morgan Chase Cash 1,957,016
07-26-16 Fidelity Fund 6,700
07-26-16 Fidelity Fund 22,895
07-27-16 B Of A Cash 8,402
07-27-16 JP Morgan Chase Cash 8,910,828
07-27-16 Fidelity Fund 8,295
07-27-16 Fidelity Fund 22,531
07-27-16 Fidelity Fund 3,440
07-28-16 B Of A Cash 3,164
07-28-16 JP Morgan Chase Cash 5,362,491
07-28-16 Fidelity Fund 426
07-28-16 Fidelity Fund 2,953
07-28-16 Fidelity Fund 8,340
07-29-16 B Of A Cash 7,984
07-29-16 JP Morgan Chase Cash 1,082,561
07-29-16 Fidelity Fund 711
07-29-16 Fidelity Fund 173
07-29-16 Fidelity Fund 930
07-29-16 Fidelity Fund 44,216
07-29-16 Fidelity Fund 31,098
TOTAL 74,458,036

Page 10 of 43



City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 07-01-16 To 07-31-16

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

WITHDRAWALS

07-01-16 JP Morgan Chase Cash 3,030,907
07-01-16 2,000,000 California St Dept Wtr Res Cen 100.98 2,019,600

1.671% Due 12-01-18

07-05-16 B Of A Cash 1,745
07-05-16 JP Morgan Chase Cash 12,045,791
07-06-16 B Of A Cash 149
07-06-16 JP Morgan Chase Cash 5,591,167
07-07-16 B Of A Cash 1,946
07-07-16 JP Morgan Chase Cash 2,953,186
07-07-16 Fidelity Fund 3,973,917
07-07-16 Fidelity Fund 1,842,173
07-08-16 JP Morgan Chase Cash 1,500,000
07-08-16 JP Morgan Chase Cash 352,380
07-08-16 Fidelity Fund 2,813,223
07-11-16 B Of A Cash 2,524
07-11-16 JP Morgan Chase Cash 1,264,424
07-12-16 B Of A Cash 557
07-12-16 JP Morgan Chase Cash 1,366,060
07-13-16 B Of A Cash 509
07-13-16 JP Morgan Chase Cash 1,921,515
07-13-16 Fidelity Fund 652,403
07-14-16 JP Morgan Chase Cash 2,168,993
07-15-16 B Of A Cash 740
07-15-16 JP Morgan Chase Cash 1,000,000
07-15-16 JP Morgan Chase Cash 1,194,882
07-15-16 Fidelity Fund 5,104
07-18-16 JP Morgan Chase Cash 2,077,649
07-18-16 Fidelity Fund 602,299
07-18-16 Fidelity Fund 4,901
07-19-16 B Of A Cash 1,576
07-19-16 JP Morgan Chase Cash 12,786,729
07-19-16 Fidelity Fund 270,143
07-20-16 B Of A Cash 21
07-20-16 JP Morgan Chase Cash 5,844,451
07-21-16 JP Morgan Chase Cash 3,992,278
07-22-16 JP Morgan Chase Cash 1,500,000
07-22-16 JP Morgan Chase Cash 1,419,371
07-22-16 Fidelity Fund 5,000,000
07-22-16 Fidelity Fund 1,650
07-25-16 B Of A Cash 2,424
07-25-16 JP Morgan Chase Cash 2,758,577
07-26-16 B Of A Cash 2,949
07-26-16 JP Morgan Chase Cash 757,890
07-26-16 Fidelity Fund 2,298,013
07-26-16 Fidelity Fund 3,440
07-27-16 JP Morgan Chase Cash 1,762,285
07-28-16 JP Morgan Chase Cash 575,209
07-28-16 Fidelity Fund 1,470
07-29-16 B Of A Cash 21,175
07-29-16 JP Morgan Chase Cash 2,500,000
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 07-01-16 To 07-31-16

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

07-29-16 JP Morgan Chase Cash 1,038,463

TOTAL 90,926,861
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City of Sacramento

TRANSACTION SUMMARY
Ethel Hart Mutual Endowment Fund
From 07-01-16 To 07-31-16

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
WITHDRAWALS
07-01-16 Pool A Cash 300,000
TOTAL 300,000
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City of Sacramento
TRANSACTION SUMMARY
Ann Land/Bertha Henschel Endowment Fund
From 07-01-16 To 07-31-16

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
WITHDRAWALS
07-31-16 Pool A Cash 9,002
TOTAL 9,002
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City of Sacramento
TRANSACTION SUMMARY

George H. Clark Memorial Scholarship Fund
From 07-01-16 To 07-31-16

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
WITHDRAWALS
07-31-16 Pool A Cash 2,249
TOTAL 2,249
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City of Sacramento

TRANSACTION SUMMARY

Fixed Bonds
SCERS
From 07-01-16 To 07-31-16
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

PURCHASES
07-19-16 5,000,000 Citigroup Inc 100.00 5,000,000

3.150% Due 07-22-36
07-21-16 2,000,000 Verizon Communications Inc 113.06 2,261,260

5.050% Due 03-15-34
TOTAL 7,261,260
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City of Sacramento
TRANSACTION SUMMARY

Fixed Bonds
SCERS
From 07-01-16 To 07-31-16
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
SALES
07-13-16 5,000,000 General Electric Capital Corp 102.38 5,118,900 142.02 7,101,200 1,982,300
6.750% Due 03-15-32
07-29-16 500,000 California St Build America Bonds 94.63 473,130 153.50 767,500 294,370
7.500% Due 04-01-34
TOTAL 5,592,030 7,868,700 2,276,670
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City of Sacramento

TRANSACTION SUMMARY

Fixed Bonds
SCERS
From 07-01-16 To 07-31-16
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

MATURITIES

07-01-16 15,561 Walgreens Drugs/Adahi, Inc 100.00 15,561 100.00 15,561 0
6.500% Due 05-01-24

07-15-16 111 Gnma Pool #439515 98.06 109 100.00 111 2
7.000% Due 03-15-27

07-15-16 62 Gnma Pool #450066 99.34 61 100.00 62 0
7.500% Due 12-15-26

07-15-16 2,223 Gnma Pool #550718 97.31 2,164 100.00 2,223 60
5.000% Due 11-15-35

07-15-16 48 Gnma Pool #167166 103.07 49 100.19 48 -1
9.500% Due 08-15-16

07-15-16 193 Gnma Pool #208975 100.55 194 100.00 193 -1
9.500% Due 03-15-17

07-15-16 294 Gnma Pool #211421 100.55 296 100.00 294 -2
9.500% Due 04-15-17

07-15-16 156 Gnma Pool #320296 98.19 153 100.00 156 3
8.000% Due 03-15-22

07-15-16 328 Gnma Pool #329837 98.47 323 100.00 328 5
7.500% Due 11-15-22

07-15-16 1,031 Gnma Pool #648348 99.66 1,028 100.00 1,031 4
5.500% Due 10-15-35

07-25-16 4,916 Gnma Pool #256393 99.67 4,900 100.00 4,916 16
6.000% Due 09-01-36

TOTAL 24,838 24,924 86
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City of Sacramento
TRANSACTION SUMMARY

Fixed Bonds
SCERS
From 07-01-16 To 07-31-16

Trade Unit Total Unit Total Gain/

Date  Quantity Security Cost Cost Price Proceeds Loss
EXPENSES
07-01-16 Portfolio Investment Fees Payable 160
TOTAL 160
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City of Sacramento

TRANSACTION SUMMARY

Fixed Bonds
SCERS
From 07-01-16 To 07-31-16
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
WITHDRAWALS
07-01-16 Pool A Cash 250,000
07-31-16 Pool A Cash 447,035
TOTAL 697,035

Page 20 of 43



City of Sacramento

TRANSACTION SUMMARY

Equity Income

SCERS
From 07-01-16 To 07-31-16
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
PURCHASES
07-01-16 10,000 Cisco Sys Inc Com 28.82 288,225
07-01-16 6,000 Ishares Select Dividend ETF 85.26 511,582
07-01-16 5,000 Helmerich & Payne Inc Com 68.37 341,828
07-01-16 6,000 Ishares Tr U.S. Real Es Etf 82.42 494,506
07-01-16 12,000 Ishares Tr Us Pfd Stk Idx 39.92 478,987
07-01-16 30,000 Powershares Etf Tr li Pfd Portfolio 15.27 458,199
07-01-16 12,000 Powershares S+P 500 High D Low Vola  38.36 460,321
07-01-16 10,000 At&tInc 43.45 434,526
07-01-16 9,000 Verizon Communications Inc 56.19 505,742
07-05-16 6,000 Ishares Select Dividend ETF 84.80 508,775
07-05-16 5,000 Helmerich & Payne Inc Com 65.00 325,011
07-05-16 6,000 Ishares Tr U.S. Real Es Etf 82.78 496,667
07-05-16 12,000 Powershares S+P 500 High D Low Vola  38.13 457,612
07-05-16 12,000 At&tInc 43.64 523,633
07-05-16 9,000 Verizon Communications Inc 56.75 510,725
07-12-16 2,000 Helmerich & Payne Inc Com 69.83 139,662
07-12-16 10,000 Qualcomm Inc. 54.62 546,244
07-13-16 5,000 Helmerich & Payne Inc Com 68.36 341,802
07-13-16 5,000 Qualcomm Inc. 54.86 274,286
07-14-16 5,000 Qualcomm Inc. 55.01 275,068
07-15-16 -140 Helmerich Payn CIl Opt 75.0000 0.98 -13,790
08192016
07-18-16 -50 Intl Bus Mach CII Opt170.0000 0.98 -4,925
08192016
07-19-16 -100 Mcdonalds Corp Cll Opt132.0000 0.40 -4,050
08192016
07-25-16 -200 Lilly Eli & Co Cll Opt 85.0000 0.33 -6,700
08192016
07-26-16 50 Intl Bus Mach CIl Opt170.0000 0.15 775
08192016
07-26-16 100 Mcdonalds Corp CIl Opt132.0000 0.05 550
08192016
07-27-16 140 Helmerich Payn CIl Opt 75.0000 0.10 1,470
08192016
07-28-16 41,000 Ishares Tr Russell 1000 Val 105.27 4,315,951
07-29-16 41,000 Ishares Tr Russell 1000 Val 105.60 4,329,461
TOTAL 16,992,145
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City of Sacramento

TRANSACTION SUMMARY

Equity Income

SCERS
From 07-01-16 To 07-31-16
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
SALES
07-12-16 2,000 Kimberly Clark Corp 118.43 236,857 134.86 269,724 32,867
07-12-16 5,000 Altria Group Inc 26.61 133,065 69.08 345,390 212,325
07-12-16 3,000 Pepsico Inc 99.24 297,723 108.83 326,477 28,755
07-12-16 3,000 Philip Morris Intl Inc Com 48.41 145,226 103.24 309,713 164,487
07-20-16 4,000 Procter & Gamble Co 75.67 302,688 85.28 341,123 38,434
07-27-16 24,000 Dominion Res Va New Com 43.87 1,052,958 76.69 1,840,568 787,610
07-27-16 20,000 Ishares Select Dividend ETF 76.67 1,533,409 86.43 1,728,554 195,146
07-28-16 50,000 Ishares Select Dividend ETF 76.67 3,833,521 86.56 4,327,946 494,424
07-29-16 50,000 Ishares Select Dividend ETF 76.67 3,833,521 86.90 4,344,755 511,234
TOTAL 11,368,969 13,834,250 2,465,282
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City of Sacramento
TRANSACTION SUMMARY
Equity Income
SCERS
From 07-01-16 To 07-31-16

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

Gain/
Loss

WITHDRAWALS

07-31-16 Pool A Cash 107,152
TOTAL 107,152
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City of Sacramento

TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 07-01-16 To 07-31-16
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

PURCHASES

07-01-16 2,500 Allergan Plc Shs 233.59 583,976

07-01-16 4,000 Arista Networks Inc Com 63.36 253,444

07-01-16 5,000 Palo Alto Networks Inc Com 121.28 606,425

07-01-16 11,000 Select Sector Spdr Tr Technology 43.54 478,944

07-05-16 -130 American Airls CIl Opt 30.5000 0.23 -3,055
07152016

07-05-16 -300 Vaneck Vectors ClI Opt 31.5000 0.26 -7,851
07152016

07-05-16 -200 Spdr S&p500 Tr CIl Opt212.5000 0.28 -5,700
07152016

07-05-16 10,000 Helmerich & Payne Inc Com 64.99 649,904

07-06-16 -190 Ishares Rs2000 Cll Opt117.0000 0.21 -4,085
07152016

07-06-16 -200 Spdr S&p500 Tr Cll Opt213.5000 0.20 -4,100
07152016

07-06-16 -120 Under Armour | Cll Opt 41.0000 0.33 -4,020
07152016

07-07-16 -160 Halliburton Co CII Opt 46.5000 0.21 -3,440
07152016

07-08-16 3,000 Spdr Tr Unit Ser 1 212.78 638,340

07-11-16 -9 Amazon Com Inc Cll Opt830.0000 8.58 -7,726
08192016

07-11-16 -110 Delta Air Lns CII Opt 39.5000 0.34 -3,795
07152016

07-11-16 -70 Facebook Inc CIl Opt130.0000 0.73 -5,145
08192016

07-11-16 160 Halliburton Co CII Opt 46.5000 0.09 1,520
07152016

07-11-16 -160 Halliburton Co CII Opt 49.0000 0.40 -6,480
08192016

07-11-16 -60 Ishare Nas Bio CIl Opt295.0000 1.23 -7,410
08192016

07-11-16 -100 Southwest Airl CIl Opt 45.0000 0.38 -3,850
08192016

07-11-16 -50 Palo Alto Netw CII Opt140.0000 1.28 -6,425
08192016

07-12-16 130 American Airls CIl Opt 30.5000 4.25 55,294
07152016

07-12-16 -130 American Airls Cll Opt 38.0000 0.65 -8,494
08192016

07-12-16 -25 Allergan Plc CIl Opt265.0000 1.78 -4,462
08192016

07-12-16 -100 Helmerich Payn CIl Opt 75.0000 0.98 -9,850
08192016

07-12-16 -300 Spdr Rgnl Bkg Cll Opt 42.0000 0.31 -9,450
08192016

07-12-16 -50 Netflix Com CII Opt 98.0000 0.68 -3,425

07152016
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City of Sacramento

TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 07-01-16 To 07-31-16
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

07-12-16 -300 Sector Spdr-En CII Opt 74.0000 0.18 -5,550
08192016

07-12-16 3,000 Ishares Tr Transp Ave ldx 141.19 423,570

07-13-16 300 Vaneck Vectors Cll Opt 31.5000 0.09 2,583
07152016

07-13-16 -300 Vaneck Vectors Cll Opt 35.0000 0.37 -10,983
08192016

07-13-16 -4 Alphabet Inc CII Opt775.0000 3.70 -1,479
08192016

07-14-16 -80 Arista Network CIl Opt 80.0000 0.73 -5,880
08192016

07-14-16 110 Delta Air Lns CII Opt 39.5000 1.46 16,009
07152016

07-14-16 -110 Delta Air Lns CII Opt 45.0000 0.39 -4,239
08192016

07-14-16 190 Ishares Rs2000 Cll Opt117.0000 2.70 51,239
07152016

07-14-16 -190 Ishares Rs2000 Cll Opt125.0000 0.38 -7,159
08192016

07-14-16 -300 Spdr Rgnl Bkg Cll Opt 43.0000 0.24 -7,350
08192016

07-14-16 200 Spdr S&p500 Tr Cll Opt212.5000 3.91 78,300
07152016

07-14-16 200 Spdr S&p500 Tr Cll Opt213.5000 2.76 55,152
07152016

07-14-16 -400 Spdr S&p500 Qt Cll Opt223.0000 0.48 -19,304
08192016

07-15-16 -90 Salesforce Com CII Opt 87.5000 0.38 -3,465
08192016

07-15-16 120 Under Armour | ClI Opt 41.0000 0.70 8,366
07152016

07-15-16 -120 Under Armour I CIl Opt 47.5000 0.38 -4,526
08192016

07-18-16 -200 Kinder Morgan CII Opt 23.5000 0.18 -3,700
08192016

07-21-16 200 Kinder Morgan CII Opt 23.5000 0.05 1,100
08192016

07-21-16 100 Southwest Airl CIl Opt 45.0000 0.05 550
08192016

07-25-16 300 Vaneck Vectors Cll Opt 35.0000 0.04 1,350
08192016

07-25-16 160 Halliburton Co CII Opt 49.0000 0.06 1,040
08192016

07-25-16 300 Sector Spdr-En CII Opt 74.0000 0.03 1,050
08192016

07-27-16 -300 Vaneck Vectors Cll Opt 32.0000 0.33 -10,050
08192016

07-27-16 100 Helmerich Payn Cll Opt 75.0000 0.10 1,050
08192016

07-27-16 120 Under Armour | ClI Opt 47.5000 0.05 660

08192016
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City of Sacramento

TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 07-01-16 To 07-31-16
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
07-27-16 20,000 Select Sector Spdr Tr Shi Int-Finl 23.63 472,654
07-28-16 55,000 Oclaro Inc Com New 5.79 318,389
07-29-16 9 Amazon Com Inc CIl Opt830.0000 0.45 409
08192016
07-29-16 110 Delta Air Lns CII Opt 45.0000 0.10 1,155
08192016
TOTAL 4,510,029
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City of Sacramento

TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 07-01-16 To 07-31-16
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
SALES
07-01-16 1,500 Mondelez Intl Inc CI A 23.70 35,550 45.61 68,411 32,861
07-05-16 6,000 Halliburton Co 52.89 317,362 43.30 259,827 -57,535
07-05-16 7,500 Mondelez Intl Inc CI A 23.70 177,751 45.13 338,481 160,730
07-05-16 6,000 Schlumberger Ltd 78.18 469,056 77.41 464,473 -4,583
07-06-16 6,000 Halliburton Co 52.89 317,362 43.36 260,137 -57,225
07-06-16 7,000 Schlumberger Ltd 78.18 547,232 77.53 542,698 -4,533
07-12-16 3,500 Constellation Brands Cl A 147.03 514,595 163.62 572,685 58,090
07-15-16 0 American Airls ClIl Opt 30.5000 0.00 55,294  0.00 3,055 -52,239
07152016
07-15-16 0 Delta Air Lns CII Opt 39.5000 0.00 16,009 0.00 3,795 -12,214
07152016
07-15-16 0 Vaneck Vectors Cll Opt 31.5000 0.00 2,583 0.00 7,851 5,268
07152016
07-15-16 0 Halliburton Co CII Opt 46.5000 0.00 1,520 0.00 3,440 1,920
07152016
07-15-16 0 Ishares Rs2000 Cll Opt117.0000 0.00 51,239  0.00 4,085 -47,154
07152016
07-15-16 -50 Netflix Com CII Opt 98.0000 -0.59 2,945 -0.68 3,425 479
07152016
07-15-16 0 Spdr S&p500 Tr CIl Opt212.5000 0.00 78,300 0.00 5,700 -72,600
07152016
07-15-16 0 Spdr S&p500 Tr CIl Opt213.5000 0.00 55,152  0.00 4,100 -51,052
07152016
07-15-16 0 Under Armour | Cll Opt 41.0000 0.00 8,366  0.00 4,020 -4,346
07152016
07-15-16 4,300 Netflix Inc Com 100.05 430,214 98.67 424,293 -5,921
07-18-16 700 Netflix Inc Com 100.05 70,035 98.97 69,277 -757
TOTAL 3,150,566 3,039,753 -110,814
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City of Sacramento
TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 07-01-16 To 07-31-16
Trade Unit Total Unit Total
Date  Quantity Security Cost Cost Price Proceeds

Gain/
Loss

WITHDRAWALS

07-31-16 Pool A Cash 76,686
TOTAL 76,686

Page 28 of 43



City of Sacramento

TRANSACTION SUMMARY

International

SCERS
From 07-01-16 To 07-31-16

Trade Unit Total Unit Total Gain/

Date  Quantity Security Cost Cost Price Proceeds Loss
PURCHASES
07-19-16 35,000 Ishares Msci Acwi Us Etf 39.78 1,392,216
07-20-16 35,000 Ishares Msci Acwi Us Etf 40.12 1,404,242
07-21-16 35,000 Ishares Msci Acwi Us Etf 40.01 1,400,364
07-22-16 35,000 Ishares Msci Acwi Us Etf 40.05 1,401,585
TOTAL 5,598,407
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City of Sacramento

TRANSACTION SUMMARY

International

SCERS
From 07-01-16 To 07-31-16

Trade Unit Total Unit Total Gain/

Date  Quantity Security Cost Cost Price Proceeds Loss
SALES
07-19-16 25,000 Ishares MSCI Eafe ETF 65.05 1,626,292 56.56 1,414,024 -212,268
07-20-16 25,000 Ishares MSCI Eafe ETF 65.05 1,626,292 57.12 1,428,054 -198,238
07-21-16 25,000 Ishares MSCI Eafe ETF 65.05 1,626,292 56.93 1,423,259 -203,033
07-22-16 25,000 Ishares MSCI Eafe ETF 65.05 1,626,292 56.96 1,424,116 -202,175
TOTAL 6,505,167 5,689,453 -815,713
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City of Sacramento
TRANSACTION SUMMARY

International
SCERS
From 07-01-16 To 07-31-16

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

Gain/
Loss

WITHDRAWALS

07-01-16 Pool A Cash 1,750,000
TOTAL 1,750,000
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City of Sacramento
TRANSACTION SUMMARY
Pool D
SHRA Investment Pool
From 07-01-16 To 07-31-16

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
PURCHASES
07-13-16 2,400,000 National Rural Utils Coop Fin 101.34 2,432,184
1.650% Due 02-08-19
TOTAL 2,432,184
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City of Sacramento

TRANSACTION SUMMARY

Pool D
SHRA Investment Pool

From 07-01-16 To 07-31-16

Trade Unit Total Unit Total Gain/

Date  Quantity Security Cost Cost Price Proceeds Loss

SALES

07-13-16 1,500,000 Freddie Mac 98.82 1,482,330 100.00 1,500,000 17,670
0.850% Due 12-12-17

07-13-16 1,000,000 Fannie Mae 99.82 998,190 100.04 1,000,400 2,210
1.450% Due 11-27-19

TOTAL 2,480,520 2,500,400 19,880
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City of Sacramento
TRANSACTION SUMMARY
Pool D
SHRA Investment Pool
From 07-01-16 To 07-31-16

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

CONTRIBUTIONS

07-01-16 45,000 California St Dept Wtr Res Cen 100.98 45,441
1.671% Due 12-01-18

07-01-16 1,955,000 California St Dept Wtr Res Cen 100.98 1,974,159
1.671% Due 12-01-18

07-28-16 Fidelity Fund 357,010

07-28-16 Fidelity Fund 234,904

TOTAL 2,611,515
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City of Sacramento

TRANSACTION SUMMARY
Pool D
SHRA Investment Pool
From 07-01-16 To 07-31-16

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

Gain/
Loss

WITHDRAWALS

07-01-16 2,000,000 California St Dept Wtr Res Cen 100.98 2,019,600
1.671% Due 12-01-18
TOTAL 2,019,600
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Trade
Date

Quantity

City of Sacramento
TRANSACTION SUMMARY

Capitol Area Development Authority - Banking
From 07-01-16 To 07-31-16

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 07-01-16 To 07-31-16

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 07-01-16 To 07-31-16

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 07-01-16 To 07-31-16

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
Reclamation District No. 1000
From 07-01-16 To 07-31-16

Unit Total
Security Cost Cost

Unit
Price

Total
Proceeds

Gain/
Loss

No transactions were found!
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City of Sacramento
TRANSACTION SUMMARY

Sacramento Public Library Authority
From 07-01-16 To 07-31-16

Trade Unit Total
Date  Quantity Security Cost Cost

Unit
Price

Total
Proceeds

Gain/
Loss

WITHDRAWALS

07-08-16 Pool A Cash 1,500,000
07-15-16 Pool A Cash 1,000,000
07-22-16 Pool A Cash 1,500,000
07-29-16 Pool A Cash 2,500,000
TOTAL 6,500,000
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Trade
Date

Quantity

City of Sacramento
TRANSACTION SUMMARY

Sacramento Public Library Authority Hurst Trust
From 07-01-16 To 07-31-16

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

The Natomas Basin Conservancy
From 07-01-16 To 07-31-16

Unit Total
Security Cost Cost

Unit
Price

Total
Proceeds

Gain/
Loss

No transactions were found!
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