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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 § 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 16, 2016, 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 August 31, 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 July
31, 2016 was $911,300,569 and on August 31, the value was $893,228,313. The interest
yield for the month was 1.24%. There were total 29 transactions for the period (11 purchases,
3 sales, 2 calls and 13 maturities). The estimated duration of the portfolio is 1.94 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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City of Sacramento
Summary of Transactions

August-16
Local Agency Funds:
Pool A Ethel Hart Trust  Public Trust George Clark Total

Purchases $ 46,857,280 $ - $ - 8 - $ 46,857,280
Sales 11,927,166 - - - 11,927,166
Calls 5,000,000 - - - 5,000,000
Maturities 57,438,157 - - - 57,438,157
Contributions 80,820,941 - - - 80,820,941
Withdrawals 98,901,003 - 8,010 1,598 98,910,611
Total _$ 300944547 $ - _$ 8010 $ 1.598 $ 300,954,155

Outside Agency Funds:

Sacramento City Employees' Retirement System (SCERS) Funds:

Fixed Bonds  Equity Income Large Cap International Total

Purchases $ 3,705603 $ 10,708,769 $ 1,093,469 $ - $ 15,507,841
Sales 199,500 6,911,527 1,673,721 - 8,784,748
Calls 3,030,000 - - - 3,030,000
Maturities 34,986 - - - 34,986
Expenses 159 - - - 159
Contributions - - - - -

Withdrawals 534,037 110,345 42,705 - 687,087
Total 7,504,285 17,730,641 2.809.895 - $ 28,044,821
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City of Sacram

ento

Summary of Transactions

August-16
SHRA Investment Pool Fund:
Pool D Total
Purchases $ 899,910 $ 899,910
Sales - -
Calls - -
Maturities - -
Contributions 159,904 159,904
Withdrawals 48,613 48,613
Total $ 1108.427 $ 1,108,427
Capitol Area Development Authority (CADA) Funds:
CADA CADA-A CADA-B Total
Contributions $ - $ - % - $ -
Withdrawals 350,000 - - 350,000
Total $ 350.000 % - 3 - $ 350,000
All Other Funds:
ARFCD RD SPLA SPLA-T TNBC Total
Contributions $ - % - % 133,327 $ $ 133,327
Withdrawals - - -
Total $ - % - % 133327 % $ 133,327
GRAND TOTAL $ 330.590.730
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City of Sacramento

TRANSACTION SUMMARY

City Investment Pool A

From 08-01-16 To 08-31-16

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

PURCHASES

08-04-16 5,000,000 Wells Fargo & Co 101.09 5,054,400
1.739% Due 07-26-21

08-05-16 6,000,000 BNP Paribas 99.17 5,950,200
1.200% Due 04-11-17

08-05-16 3,000,000 Los Angeles Cnty Calif Redev A 99.07 2,972,250
1.250% Due 09-01-20

08-05-16 1,120,000 Los Angeles Cnty Calif Redev A 99.05 1,109,371
1.500% Due 09-01-21

08-11-16 750,000 Univ Calif Regts Med Ctr Poole 100.00 750,000
1.149% Due 05-15-19

08-11-16 5,000,000 JP Morgan Chase Bank Na 100.00 5,000,000
2.000% Due 08-16-21

08-18-16 7,000,000 Ford Motor Credit Corp 99.02 6,931,336
1.490% Due 04-12-17

08-19-16 7,000,000 Societe Generale 99.21 6,944,933
1.200% Due 04-12-17

08-19-16 4,100,000 Fannie Mae 99.99 4,099,590
1.550% Due 08-24-21

08-25-16 5,000,000 Commonwealth of Massachusetts 100.97 5,048,500
2.000% Due 04-24-17

08-29-16 3,000,000 Coca Cola Co 99.89 2,996,700
1.550% Due 09-01-21

TOTAL 46,857,280
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City of Sacramento

TRANSACTION SUMMARY

City Investment Pool A

From 08-01-16 To 08-31-16

Trade Unit Total Unit Total Gain/

Date  Quantity Security Cost Cost Price Proceeds Loss

SALES

08-04-16 3,000,000 Apple Inc 99.86 2,995,830 100.00 3,000,000 4,170
1.550% Due 08-04-21

08-04-16 2,000,000 Apple Inc 100.00 2,000,000 99.82 1,996,380 -3,620
0.908% Due 08-02-19

08-19-16 7,000,000 Ford Motor Credit Corp 99.02 6,931,336  99.02 6,931,626 290
1.490% Due 04-12-17

TOTAL 11,927,166 11,928,006 840
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Trade

City of Sacramento

TRANSACTION SUMMARY

City Investment Pool A

From 08-01-16 To 08-31-16

Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
CALLS
08-05-16 3,000,000 Goldman Sachs Group Inc 100.00 3,000,000 100.00 3,000,000 0
2.000% Due 08-05-19
08-24-16 2,000,000 Freddie Mac 100.00 2,000,000 100.00 2,000,000 0
1.000% Due 08-24-18
TOTAL 5,000,000 5,000,000 0
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 08-01-16 To 08-31-16

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

MATURITIES

08-01-16 4,000,000 Bank Amer Corp 106.57 4,262,690 100.00 4,000,000 -262,690
6.500% Due 08-01-16

08-01-16 6,000,000 Federal Home Loan Bank 99.68 5,980,562 99.68 5,980,562 0
0.375% Due 08-01-16

08-01-16 1,875,000 Fresno Calif Uni Sch Dist 100.00 1,875,000 100.00 1,875,000 0
1.828% Due 08-01-16

08-01-16 1,000,000 Klamath & Trinity Calif Jt Uni 103.41 1,034,140 100.00 1,000,000 -34,140
3.389% Due 08-01-16

08-01-16 600,000 Mountain View Los Altos Calif 100.00 600,000 100.00 600,000 0
1.020% Due 08-01-16

08-01-16 540,000 San Mateo Calif Redev Agy Succ 100.00 540,000 100.00 540,000 0
1.430% Due 08-01-16

08-15-16 2,000,000 San Diego Cnty Calif Pension O 115.00 2,300,000 100.00 2,000,000 -300,000
5.648% Due 08-15-16

08-16-16 7,000,000 Toyota Motor Credit Corp 99.55 6,968,708 99.55 6,968,708 0
0.770% Due 08-16-16

08-17-16 5,000,000 Toyota Motor Credit Corp 99.56 4,978,076 99.56 4,978,076 0
0.770% Due 08-17-16

08-29-16 4,000,000 UBS Finance 99.53 3,981,140 99.53 3,981,140 0
0.820% Due 08-29-16

08-29-1613,000,000 Fannie Mae 99.74 12,965,615 99.74 12,965,615 0
0.460% Due 08-29-16

08-30-16 6,000,000 Nestle Capital Corp 99.70 5,981,833 99.70 5,981,833 0
0.500% Due 08-30-16

08-31-16 6,000,000 UBS Finance 99.51 5,970,392 99.51 5,970,392 0
0.850% Due 08-31-16

TOTAL 57,438,157 56,841,327 -596,830
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 08-01-16 To 08-31-16

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
CONTRIBUTIONS
08-01-16 B Of A Cash 4,633
08-01-16 JP Morgan Chase Cash 25,824
08-01-16 JP Morgan Chase Cash 4,998,653
08-01-16 Fidelity Fund 3,372
08-01-16 Fidelity Fund 1,633
08-01-16 Fidelity Fund 971
08-01-16 Fidelity Fund 3,597,692
08-01-16 Fidelity Fund 461,337
08-02-16 B Of A Cash 54,557
08-02-16 JP Morgan Chase Cash 451
08-02-16 JP Morgan Chase Cash 2,742,129
08-02-16 Fidelity Fund 11,995
08-03-16 B Of A Cash 6,612
08-03-16 JP Morgan Chase Cash 1,780,688
08-03-16 Fidelity Fund 780,208
08-03-16 Fidelity Fund 15,295
08-04-16 B Of A Cash 9,630
08-04-16 JP Morgan Chase Cash 1,993
08-04-16 Fidelity Fund 142,586
08-04-16 Fidelity Fund 125
08-05-16 B Of A Cash 18,703
08-05-16 JP Morgan Chase Cash 21,918,590
08-05-16 Fidelity Fund 5,985
08-08-16 B Of A Cash 382
08-08-16 JP Morgan Chase Cash 1,543,096
08-08-16 Fidelity Fund 5,715
08-08-16 Fidelity Fund 7,170
08-08-16 Fidelity Fund 720
08-09-16 B Of A Cash 327
08-09-16 JP Morgan Chase Cash 2,241,010
08-09-16 Fidelity Fund 11,300
08-10-16 B Of A Cash 2,592
08-10-16 JP Morgan Chase Cash 2,141,259
08-10-16 Fidelity Fund 5,900
08-11-16 JP Morgan Chase Cash 898,701
08-11-16 Fidelity Fund 239
08-11-16 Fidelity Fund 180
08-12-16 JP Morgan Chase Cash 2,000,938
08-12-16 Fidelity Fund 1,066
08-15-16 JP Morgan Chase Cash 313,438
08-15-16 Fidelity Fund 1,390
08-15-16 Fidelity Fund 167
08-15-16 Fidelity Fund 139
08-15-16 Fidelity Fund 267,407
08-15-16 Fidelity Fund 2,500
08-16-16 B Of A Cash 499
08-16-16 JP Morgan Chase Cash 2,955,867
08-16-16 Fidelity Fund 28,857
08-17-16 JP Morgan Chase Cash 11,169,606
08-17-16 Fidelity Fund 600
08-17-16 Fidelity Fund 39,600 Page 9 of 41



City of Sacramento

City Investment Pool A

TRANSACTION SUMMARY

From 08-01-16 To 08-31-16

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
08-18-16 B Of A Cash 1,099
08-18-16 JP Morgan Chase Cash 2,317
08-18-16 Fidelity Fund 29,261
08-19-16 B Of A Cash 101
08-19-16 JP Morgan Chase Cash 1,362,883
08-19-16 Fidelity Fund 3,668
08-22-16 JP Morgan Chase Cash 2,125,148
08-22-16 Fidelity Fund 539
08-22-16 Fidelity Fund 269
08-22-16 Fidelity Fund 308
08-22-16 Fidelity Fund 12,835
08-23-16 B Of A Cash 10,396
08-23-16 JP Morgan Chase Cash 5,051,027
08-23-16 Fidelity Fund 7,705
08-24-16 JP Morgan Chase Cash 1,820,173
08-24-16 Fidelity Fund 11,437
08-24-16 Fidelity Fund 13,620
08-24-16 Fidelity Fund 3,145
08-25-16 B Of A Cash 9,297
08-25-16 JP Morgan Chase Cash 1,244,114
08-25-16 Fidelity Fund 2,773
08-25-16 Fidelity Fund 8,490
08-26-16 B Of A Cash 2,639,039
08-26-16 JP Morgan Chase Cash 790,608
08-26-16 Fidelity Fund 6,970
08-29-16 JP Morgan Chase Cash 1,898,748
08-30-16 JP Morgan Chase Cash 571
08-30-16 Fidelity Fund 431,472
08-30-16 Fidelity Fund 3,002,287
08-31-16 JP Morgan Chase Cash 74,319
08-31-16 Fidelity Fund 323
08-31-16 Fidelity Fund 31,671
TOTAL 80,820,941
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 08-01-16 To 08-31-16

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

WITHDRAWALS

08-01-16 JP Morgan Chase Cash 4,064,302
08-01-16 Fidelity Fund 441,653
08-02-16 JP Morgan Chase Cash 9,602,116
08-02-16 Fidelity Fund 320,414
08-03-16 JP Morgan Chase Cash 451
08-03-16 JP Morgan Chase Cash 4,340,216
08-04-16 JP Morgan Chase Cash 3,323,538
08-05-16 JP Morgan Chase Cash 1,294,094
08-05-16 Fidelity Fund 728,981
08-08-16 B Of A Cash 50
08-08-16 JP Morgan Chase Cash 1,377,254
08-09-16 B Of A Cash 2
08-09-16 JP Morgan Chase Cash 888,627
08-09-16 Fidelity Fund 1,100
08-10-16 JP Morgan Chase Cash 3,894,081
08-11-16 JP Morgan Chase Cash 4,050,409
08-11-16 Fidelity Fund 2,520
08-12-16 JP Morgan Chase Cash 747,835
08-15-16 B Of A Cash 3,929
08-15-16 JP Morgan Chase Cash 1,095,816
08-15-16 Fidelity Fund 1,783,623
08-16-16 B Of A Cash 52
08-16-16 JP Morgan Chase Cash 825,896
08-17-16 B Of A Cash 300
08-17-16 B Of A Cash 739
08-17-16 JP Morgan Chase Cash 4,175,231
08-17-16 Fidelity Fund 17,351
08-18-16 JP Morgan Chase Cash 11,144,205
08-19-16 JP Morgan Chase Cash 3,336,643
08-22-16 JP Morgan Chase Cash 2,361,425
08-23-16 JP Morgan Chase Cash 1,932,665
08-24-16 JP Morgan Chase Cash 445,205
08-25-16 JP Morgan Chase Cash 2,186,598
08-26-16 JP Morgan Chase Cash 1,009,096
08-29-16 JP Morgan Chase Cash 919,394
08-29-16 Fidelity Fund 60
08-30-16 JP Morgan Chase Cash 350,000
08-30-16 JP Morgan Chase Cash 22,443,599
08-31-16 JP Morgan Chase Cash 6,808,108
08-31-16 Fidelity Fund 2,981,250
08-31-16 Fidelity Fund 2,174
TOTAL 98,901,003
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Trade
Date

Quantity

City of Sacramento

TRANSACTION SUMMARY
Ethel Hart Mutual Endowment Fund
From 08-01-16 To 08-31-16

Unit Total Unit Total
Security Cost Cost Price Proceeds

Gain/
Loss

No transactions were found!
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City of Sacramento
TRANSACTION SUMMARY
Ann Land/Bertha Henschel Endowment Fund
From 08-01-16 To 08-31-16

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
WITHDRAWALS
08-31-16 Pool A Cash 8,010
TOTAL 8,010
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City of Sacramento
TRANSACTION SUMMARY

George H. Clark Memorial Scholarship Fund
From 08-01-16 To 08-31-16

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
WITHDRAWALS
08-31-16 Pool A Cash 1,598
TOTAL 1,598
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City of Sacramento

TRANSACTION SUMMARY

Fixed Bonds
SCERS
From 08-01-16 To 08-31-16
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

PURCHASES
08-02-16 700,000 Aetna Inc 103.48 724,353

4.250% Due 06-15-36
08-29-16 3,000,000 Goldman Sachs Group Inc 99.37 2,981,250

3.125% Due 08-31-36
TOTAL 3,705,603
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City of Sacramento
TRANSACTION SUMMARY

Fixed Bonds
SCERS
From 08-01-16 To 08-31-16
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

SALES
08-01-16 210,000 Riverside Calif Pub Fing Auth Tax 95.00 199,500 100.00 210,000 10,500

Alloc

5.240% Due 08-01-17
TOTAL 199,500 210,000 10,500
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City of Sacramento
TRANSACTION SUMMARY

Fixed Bonds
SCERS
From 08-01-16 To 08-31-16

Trade Unit Total Unit Total Gain/

Date  Quantity Security Cost Cost Price Proceeds Loss
CALLS
08-30-16 3,000,000 General Electric Capital Corp 101.00 3,030,000 100.00 3,000,000 -30,000

4.575% Due 08-24-37

TOTAL 3,030,000 3,000,000 -30,000
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City of Sacramento

TRANSACTION SUMMARY

Fixed Bonds
SCERS
From 08-01-16 To 08-31-16
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

MATURITIES

08-01-16 15,645 Walgreens Drugs/Adahi, Inc 100.00 15,645 100.00 15,645 0
6.500% Due 05-01-24

08-15-16 111 Gnma Pool #439515 98.06 109 100.00 111 2
7.000% Due 03-15-27

08-15-16 62 Gnma Pool #450066 99.34 62 100.00 62 0
7.500% Due 12-15-26

08-15-16 2,239 Gnma Pool #550718 97.31 2,179 100.00 2,239 60
5.000% Due 11-15-35

08-15-16 195 Gnma Pool #208975 100.55 196 100.00 195 -1
9.500% Due 03-15-17

08-15-16 296 Gnma Pool #211421 100.55 298 100.00 296 -2
9.500% Due 04-15-17

08-15-16 157 Gnma Pool #320296 98.19 154 100.00 157 3
8.000% Due 03-15-22

08-15-16 322 Gnma Pool #329837 98.47 317 100.00 322 5
7.500% Due 11-15-22

08-15-16 13,960 Gnma Pool #648348 99.66 13,912 100.00 13,960 48
5.500% Due 10-15-35

08-25-16 2,120 Gnma Pool #256393 99.67 2,113 100.00 2,120 7
6.000% Due 09-01-36

TOTAL 34,986 35,109 123

Page 18 of 41



City of Sacramento
TRANSACTION SUMMARY

Fixed Bonds
SCERS
From 08-01-16 To 08-31-16

Trade Unit Total Unit Total Gain/

Date  Quantity Security Cost Cost Price Proceeds Loss
EXPENSES
08-01-16 Portfolio Investment Fees Payable 159
TOTAL 159
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City of Sacramento
TRANSACTION SUMMARY

Fixed Bonds
SCERS
From 08-01-16 To 08-31-16
Trade Unit Total Unit Total
Date  Quantity Security Cost Cost Price Proceeds

Gain/
Loss

WITHDRAWALS

08-31-16 Pool A Cash 534,037
TOTAL 534,037
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City of Sacramento

TRANSACTION SUMMARY

Equity Income

SCERS
From 08-01-16 To 08-31-16
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
PURCHASES
08-01-16 58,000 Ishares Tr Russell 1000 Val 105.14 6,097,842
08-08-16 200 Lilly Eli & Co CIl Opt 85.0000 0.05 1,100
08192016
08-10-16 40,000 Bank Of America Corp 14.84 593,488
08-10-16 10,000 Bristol Myers Squibb Com 60.68 606,783
08-10-16 13,000 Citigroup Inc 45.49 591,386
08-23-16 -170 Helmerich Payn CIl Opt 70.0000 0.18 -3,145
09162016
08-29-16 -200 Qualcomm Inc Cll Opt 65.0000 0.23 -4,700
09162016
08-30-16 7,000 Jpmorgan Chase & Co 67.56 472,905
08-30-16 6,000 Wells Fargo & Company 50.63 303,774
08-31-16 9 Helmerich Payn Cll Opt 70.0000 0.05 49
09162016
08-31-16 20,000 Bank Of America Corp 16.13 322,690
08-31-16 6,000 Citigroup Inc 47.74 286,420
08-31-16 7,000 Jpmorgan Chase & Co 67.36 471,487
08-31-16 15,000 Spdr Series Trust S&p Bk Etf 34.19 512,848
08-31-16 9,000 Wells Fargo & Company 50.65 455,841
TOTAL 10,708,769
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City of Sacramento

TRANSACTION SUMMARY

Equity Income

SCERS
From 08-01-16 To 08-31-16
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
SALES
08-01-16 72,000 Ishares Select Dividend ETF 76.67 5,520,271 86.67 6,240,428 720,157
08-19-16 0 Helmerich Payn Cll Opt 75.0000 0.00 1,470  0.00 13,790 12,320
08192016
08-19-16 0 Intl Bus Mach CIl Opt170.0000 0.00 775 0.00 4,925 4,150
08192016
08-19-16 0 Lilly Eli & Co Cll Opt 85.0000 0.00 1,100 0.00 6,700 5,600
08192016
08-19-16 0 Mcdonalds Corp Cll Opt132.0000 0.00 550 0.00 4,050 3,500
08192016
08-30-16 12,000 Pinnacle West Cap Corp 41.18 494,194 74.64 895,716 401,522
08-31-16 9,000 Pepsico Inc 99.24 893,168 106.60 959,436 66,268
TOTAL 6,911,527 8,125,044 1,213,516
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City of Sacramento
TRANSACTION SUMMARY
Equity Income
SCERS
From 08-01-16 To 08-31-16

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

Gain/
Loss

WITHDRAWALS

08-31-16 Pool A Cash 110,345
TOTAL 110,345
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City of Sacramento

TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 08-01-16 To 08-31-16
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

PURCHASES

08-01-16 90 Salesforce Com CII Opt 87.5000 0.07 675
08192016

08-01-16 300 Spdr Rgnl Bkg CII Opt 43.0000 0.04 1,350
08192016

08-03-16 -190 Ishares Rs2000 Cll Opt123.0000 0.31 -5,985
08192016

08-03-16 190 Ishares Rs2000 Cll Opt125.0000 0.10 1,995
08192016

08-03-16 200 Spdr S&p500 Qt Cll Opt223.0000 0.06 1,300
08192016

08-03-16 -120 Under Armour I CIl Opt 41.0000 0.28 -3,420
08192016

08-05-16 -90 Tjx Companies Cll Opt 85.0000 0.63 -5,715
08192016

08-08-16 80 Arista Network CIl Opt 80.0000 0.10 840
08192016

08-08-16 200 Spdr S&p500 Qt Cll Opt223.0000 0.06 1,300
08192016

08-08-16 -600 Sector Spdr-En CII Opt 70.5000 0.20 -12,300
08192016

08-09-16 -200 Spdr S&p500 Qt Cll Opt225.0000 0.29 -5,900
09162016

08-10-16 130 American Airls CIl Opt 38.0000 0.05 715
08192016

08-10-16 70 Facebook Inc Cll Opt130.0000 0.10 735
08192016

08-10-16 50 Palo Alto Netw Cll Opt140.0000 0.13 650
08192016

08-10-16 600 Sector Spdr-En CIl Opt 70.5000 0.04 2,700
08192016

08-15-16 -130 American Airls CII Opt 39.0000 0.35 -4,515
09162016

08-15-16 25 Allergan Plc CIl Opt265.0000 0.10 262
08192016

08-15-16 -80 Arista Network Cll Opt 85.0000 0.58 -4,680
09162016

08-15-16 -100 Helmerich Payn CII Opt 70.0000 0.38 -3,850
09162016

08-15-16 -300 Spdr Rgnl Bkg Cll Opt 43.0000 0.30 -9,150
09162016

08-15-16 -50 Palo Alto Netw CIl Opt150.0000 1.38 -6,925
09162016

08-16-16 300 Vaneck Vectors Cll Opt 32.0000 0.08 2,550
08192016

08-16-16 -300 Vaneck Vectors Cll Opt 34.0000 0.33 -10,050
09162016

08-16-16 -200 Kinder Morgan CIll Opt 23.0000 0.20 -4,100

09162016
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City of Sacramento
TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 08-01-16 To 08-31-16
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

08-16-16 90 Tjx Companies CII Opt 85.0000 0.04 405
08192016

08-16-16 120 Under Armour | Cll Opt 41.0000 1.54 18,496
08192016

08-16-16 -120 Under Armour I CIl Opt 45.0000 0.47 -5,655
09162016

08-17-16 -9 Amazon Com Inc CIl Opt800.0000 3.28 -2,956
09162016

08-17-16 300 Spdr Rgnl Bkg CII Opt 42.0000 0.05 1,650
08192016

08-17-16 -500 Sector Spdr-En CII Opt 73.0000 0.24 -12,250
09162016

08-18-16 4 Alphabet Inc CIl Opt775.0000 4.00 1,602
08192016

08-18-16 190 Ishares Rs2000 Cll Opt123.0000 0.30 5,795
08192016

08-18-16 -190 Ishare Rus2000 Cll Opt127.0000 0.29 -5,605
09162016

08-18-16 -80 Oclaro Inc  Cll Opt 8.0000 09162016 0.29 -2,360

08-19-16 -90 Salesforce Com CII Opt 85.0000 0.70 -6,345
09162016

08-19-16 -220 Oclaro Inc  CIl Opt 8.0000 09162016 0.29 -6,490

08-22-16 -70 Facebook Inc CIl Opt130.0000 0.38 -2,695
09162016

08-22-16 -60 Ishare Nas Bio CIlI Opt315.0000 0.83 -5,010
09162016

08-23-16 -90 Bristol-Myers CII Opt 63.0000 0.30 -2,745
09162016

08-23-16 -110 Delta Air Lns CII Opt 39.5000 0.25 -2,805
09162016

08-23-16 -160 Halliburton Co CII Opt 48.5000 0.18 -2,960
09162016

08-23-16 -140 Spdr S&p500 Tr CIl Opt223.0000 0.36 -5,110
09162016

08-24-16 300 Vaneck Vectors Cll Opt 34.0000 0.04 1,200
09162016

08-24-16 -250 Oclaro Inc  CIl Opt 8.0000 09162016 0.28 -7,125

08-24-16 -90 Starbucks Corp Cll Opt 59.0000 0.28 -2,565
09162016

08-25-16 -300 Vaneck Vectors CIl Opt 31.0000 0.19 -5,850
09162016

08-26-16 11 Spdr S&p500 Qt Cll Opt225.0000 0.05 60
09162016

08-30-16 100 Helmerich Payn CIl Opt 70.0000 0.05 550
09162016

08-30-16 90 Starbucks Corp CIl Opt 59.0000 0.06 585
09162016

08-30-16 189 Spdr S&p500 Qt Cll Opt225.0000 0.05 1,039
09162016

08-31-16 160 Halliburton Co CII Opt 48.5000 0.03 560

09162016

Page 25 of 41



City of Sacramento

TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 08-01-16 To 08-31-16
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
08-31-16 24 Ishare Nas Bio Cll Opt315.0000 0.05 132
09162016
08-31-16 13 Palo Alto Netw CII Opt150.0000 0.10 136
09162016
08-31-16 120 Under Armour | CIl Opt 45.0000 0.05 660
09162016
08-31-16 12,000 Bank Of America Corp 16.12 193,428
08-31-16 8,000 Citigroup Inc 47.69 381,519
08-31-16 3,000 Jpmorgan Chase & Co 67.39 202,181
08-31-16 5,000 U.S. Bancorp 44,12 220,602
08-31-16 4,000 Wells Fargo & Company 50.73 202,908
TOTAL 1,093,469
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City of Sacramento
TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 08-01-16 To 08-31-16

Trade Unit Total Unit Total Gain/

Date  Quantity Security Cost Cost Price Proceeds Loss

SALES

08-19-16 0 American Airls Cll Opt 38.0000 0.00 715 0.00 8,494 7,779
08192016

08-19-16 0 Allergan Plc CII Opt265.0000 0.00 262 0.00 4,462 4,200
08192016

08-19-16 0 Amazon Com Inc Cll Opt830.0000 0.00 409  0.00 7,726 7,317
08192016

08-19-16 0 Arista Network CII Opt 80.0000 0.00 840 0.00 5,880 5,040
08192016

08-19-16 0 Salesforce Com Cll Opt 87.5000 0.00 675 0.00 3,465 2,790
08192016

08-19-16 0 Delta Air Lns Cll Opt 45.0000 0.00 1,155  0.00 4,239 3,084
08192016

08-19-16 0 Facebook Inc CII Opt130.0000 0.00 735 0.00 5,145 4,410
08192016

08-19-16 0 Vaneck Vectors Cll Opt 32.0000 0.00 2,550 0.00 10,050 7,500
08192016

08-19-16 0 Vaneck Vectors Cll Opt 35.0000 0.00 1,350 0.00 10,983 9,633
08192016

08-19-16 0 Alphabet Inc Cll Opt775.0000 0.00 1,602  0.00 1,479 -123
08192016

08-19-16 0 Halliburton Co CII Opt 49.0000 0.00 1,040 0.00 6,480 5,440
08192016

08-19-16 0 Helmerich Payn Cll Opt 75.0000 0.00 1,050 0.00 9,850 8,800
08192016

08-19-16 -60 Ishare Nas Bio CII Opt295.0000 0.00 0 0.00 7,410 7,410
08192016

08-19-16 0 Ishares Rs2000 Cll Opt123.0000 0.00 5,795  0.00 5,985 190
08192016

08-19-16 0 Ishares Rs2000 Cll Opt125.0000 0.00 1,995 0.00 7,159 5,164
08192016

08-19-16 0 Kinder Morgan Cll Opt 23.5000 0.00 1,100 0.00 3,700 2,600
08192016

08-19-16 0 Spdr Rgnl Bkg Cll Opt 42.0000 0.00 1,650 0.00 9,450 7,800
08192016

08-19-16 0 Spdr Rgnl Bkg Cll Opt 43.0000 0.00 1,350 0.00 7,350 6,000
08192016

08-19-16 0 Southwest Airl CIl Opt 45.0000 0.00 550  0.00 3,850 3,300
08192016

08-19-16 0 Palo Alto Netw CII Opt140.0000 0.00 650 0.00 6,425 5,775
08192016

08-19-16 0 Spdr S&p500 Qt Cll Opt223.0000 0.00 2,600 0.00 19,304 16,704
08192016

08-19-16 0 Tjx Companies CII Opt 85.0000 0.00 405 0.00 5,715 5,310
08192016

08-19-16 0 Under Armour | Cll Opt 41.0000 0.00 18,496  0.00 3,420 -15,076
08192016

08-19-16 0 Under Armour | Cll Opt 47.5000 0.00 660  0.00 4,526 3,866

08192016
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City of Sacramento

TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 08-01-16 To 08-31-16
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
08-19-16 0 Sector Spdr-En CIl Opt 70.5000 0.00 2,700 0.00 12,300 9,600
08192016
08-19-16 0 Sector Spdr-En CII Opt 74.0000 0.00 1,050 0.00 5,550 4,500
08192016
08-25-16 10,000 Mondelez Intl Inc Cl A 23.70 237,002 43.15 431,472 194,470
08-30-16 20,000 Select Sector Spdr Tr Shi Cons Stpls 48.45 968,976 54.30 1,085,986 117,011
08-30-16 10,000 Select Sector Spdr Tr Shi Int-Utils 41.64 416,359 49.02 490,196 73,838
TOTAL 1,673,721 2,188,050 514,329
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City of Sacramento
TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 08-01-16 To 08-31-16
Trade Unit Total Unit Total
Date  Quantity Security Cost Cost Price Proceeds

Gain/
Loss

WITHDRAWALS

08-31-16 Pool A Cash 42,705
TOTAL 42,705
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Trade
Date

Quantity

City of Sacramento
TRANSACTION SUMMARY

International
SCERS
From 08-01-16 To 08-31-16

Unit Total Unit Total
Security Cost Cost Price Proceeds

Gain/
Loss

No transactions were found!
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City of Sacramento
TRANSACTION SUMMARY
Pool D
SHRA Investment Pool
From 08-01-16 To 08-31-16

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
PURCHASES
08-19-16 900,000 Fannie Mae 99.99 899,910
1.550% Due 08-24-21
TOTAL 899,910
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City of Sacramento

TRANSACTION SUMMARY
Pool D
SHRA Investment Pool
From 08-01-16 To 08-31-16

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

Gain/
Loss

CONTRIBUTIONS

08-03-16 Fidelity Fund 159,904
TOTAL 159,904
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City of Sacramento

TRANSACTION SUMMARY
Pool D
SHRA Investment Pool
From 08-01-16 To 08-31-16

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

Gain/
Loss

WITHDRAWALS

08-23-16 Fidelity Fund 48,613
TOTAL 48,613

Page 33 of 41



City of Sacramento
TRANSACTION SUMMARY

Capitol Area Development Authority - Banking
From 08-01-16 To 08-31-16

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
WITHDRAWALS
08-30-16 Pool A Cash 350,000
TOTAL 350,000
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Trade
Date

Quantity

City of Sacramento
TRANSACTION SUMMARY

Capitol Area Development Authority - Tax Exempt
From 08-01-16 To 08-31-16

Unit Total Unit Total
Security Cost Cost Price Proceeds

Gain/
Loss

No transactions were found!

Page 35 of 41



Trade
Date

Quantity

City of Sacramento
TRANSACTION SUMMARY

Capitol Area Development Authority - Taxable
From 08-01-16 To 08-31-16

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 08-01-16 To 08-31-16

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 08-01-16 To 08-31-16

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 08-01-16 To 08-31-16

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
CONTRIBUTIONS
08-05-16 Pool A Cash 133,327
TOTAL 133,327
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Trade
Date

Quantity

City of Sacramento
TRANSACTION SUMMARY

Sacramento Public Library Authority Hurst Trust
From 08-01-16 To 08-31-16

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 08-01-16 To 08-31-16

Unit Total
Security Cost Cost

Unit
Price

Total
Proceeds

Gain/
Loss

No transactions were found!
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