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File #: 2016-01234     Consent Item 02

November 1, 2016 

powered by Legistar™ 

City of Sacramento 

  

  

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 September 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 August 31, 2016 
was $893,228,313 and on September 30, the value was $891,535,288. The interest yield for 
the month was 1.34%.  There were total 14 transactions for the period (7 purchases, 3 sales, 1 
call and 3 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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Local Agency Funds:

Pool A Ethel Hart Trust Public Trust George Clark Total

Purchases  $    41,501,115  $             22,256  $           13,799  $             8,903  $    41,546,073 

Sales          9,985,540                        23                      11                        9          9,985,583 

Calls          2,995,500                         -                         -                         -            2,995,500 

Maturities        26,117,407                         -                         -                         -          26,117,407 

Contributions        62,115,892                         -                         -                         -          62,115,892 

Withdrawals        64,606,429                         -                 12,951                 2,937        64,622,317 

Total  $  207,321,883  $             22,279  $           26,761  $           11,849  $  207,382,772 

Outside Agency Funds:

  Sacramento City Employees' Retirement System (SCERS) Funds:

Fixed Bonds Equity Income Large Cap International Total

Purchases  $                   -    $        8,787,388  $      2,851,098  $                   -    $    11,638,486 

Sales                       -              7,714,974          1,436,319                       -            9,151,293 

Calls                       -                           -                         -                         -                         -   

Maturities               37,411                         -                         -                         -                 37,411 

Expenses                    158                         -                         -                         -                      158 

Contributions                       -                           -                         -                         -                         -   

Withdrawals          1,576,358            1,839,990          1,628,652                       -            5,045,000 

Total  $      1,613,927  $      18,342,352  $      5,916,069  $                   -    $    25,872,348 

City of Sacramento
Summary of Transactions

September-16
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City of Sacramento
Summary of Transactions

September-16

  SHRA Investment Pool Fund:

Pool D Total

Purchases  $      3,118,725  $      3,118,725 

Sales                       -                         -   

Calls          1,225,000          1,225,000 

Maturities          4,148,000          4,148,000 

Contributions             159,904             159,904 

Withdrawals          2,000,000          2,000,000 

Total  $    10,651,629  $    10,651,629 

  Capitol Area Development Authority (CADA) Funds:

CADA CADA-A CADA-B Total 

Contributions  $                   -    $                     -    $                   -    $                   -   

Withdrawals                         -                         -                         -   

Total  $                   -    $                     -    $                   -    $                   -   

  All Other Funds:

ARFCD RD SPLA SPLA-T TNBC Total

Purchases  $                   -    $                     -    $                   -    $    275,000.00  $                   -    $         275,000 

Contributions                       -                           -                         -                         -                         -                         -   

Withdrawals                       -                           -            2,500,000                       -                         -            2,500,000 

Total  $                   -    $                     -    $      2,500,000  $         275,000  $                   -    $      2,775,000 

GRAND TOTAL  $  246,681,749 
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 09-01-16 To 09-30-16

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

PURCHASES

09-01-16 1,200,000 Univ Calif Regts Med Ctr Poole 114.58 1,374,936
5.035% Due 05-15-21

09-12-1612,000,000 Coca Cola Company 99.42 11,929,987
0.890% Due 05-09-17

09-14-16 5,000,000 California St Dept Wtr Res Pwr 100.00 5,000,000
1.713% Due 05-01-21

09-22-16 5,000,000 JP Morgan Chase Bank Na 103.17 5,158,300
2.322% Due 03-01-21

09-23-16 9,000,000 BNP Paribas 99.17 8,924,980
1.240% Due 05-23-17

09-28-16 3,000,000 Riverside Cnty Calif Teeter Ob 102.07 3,062,250
3.000% Due 10-11-17

09-28-16 5,875,000 JP Morgan Chase Bank Na 102.99 6,050,662
2.322% Due 03-01-21

TOTAL 41,501,115

Page 5 of 45



City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 09-01-16 To 09-30-16

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

SALES

09-22-16 2,000,000 JP Morgan Chase & Co 100.05 2,001,040 101.67 2,033,400 32,360
2.350% Due 01-28-19

09-22-16 3,000,000 Barclays Bank Plc 99.90 2,997,000 100.06 3,001,800 4,800
2.353% Due 06-26-17

09-28-16 5,000,000 JP Morgan Chase Bank Na 99.75 4,987,500 99.50 4,975,000 -12,500
1.301% Due 05-15-18

TOTAL 9,985,540 10,010,200 24,660
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 09-01-16 To 09-30-16

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

CALLS

09-21-16 3,000,000 Federal Farm Credit Bank 99.85 2,995,500 100.00 3,000,000 4,500
1.370% Due 03-21-19

TOTAL 2,995,500 3,000,000 4,500
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 09-01-16 To 09-30-16

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

MATURITIES

09-13-1614,000,000 Federal Home Loan Bank 99.69 13,956,168 99.69 13,956,168 0
0.510% Due 09-13-16

09-22-16 5,000,000 Barclays Bk Plc 103.70 5,185,000 100.00 5,000,000 -185,000
5.000% Due 09-22-16

09-27-16 7,000,000 Federal Home Loan Bank 99.66 6,976,239 99.66 6,976,239 0
0.520% Due 09-27-16

TOTAL 26,117,407 25,932,407 -185,000
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 09-01-16 To 09-30-16

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

CONTRIBUTIONS

09-01-16 JP Morgan Chase Cash 25,825
09-01-16 JP Morgan Chase Cash 281,226
09-01-16 Fidelity Fund 198,750
09-01-16 Fidelity Fund 10,131
09-01-16 Fidelity Fund 42,125
09-01-16 Fidelity Fund 3,067
09-01-16 Fidelity Fund 1,020
09-01-16 Fidelity Fund 4,116
09-02-16 JP Morgan Chase Cash 2,043,757
09-02-16 Fidelity Fund 381
09-02-16 Fidelity Fund 354
09-02-16 Fidelity Fund 118,151
09-02-16 Fidelity Fund 1,592,494
09-06-16 JP Morgan Chase Cash 3,270,905
09-06-16 Fidelity Fund 800
09-06-16 Fidelity Fund 400
09-06-16 Fidelity Fund 400
09-06-16 Fidelity Fund 49,500
09-07-16 JP Morgan Chase Cash 2,286,574
09-07-16 Fidelity Fund 405
09-07-16 Fidelity Fund 11,683
09-07-16 Fidelity Fund 11,625
09-08-16 JP Morgan Chase Cash 3,921,482
09-08-16 Fidelity Fund 540
09-08-16 Fidelity Fund 360
09-08-16 Fidelity Fund 9,350
09-08-16 Fidelity Fund 12,209
09-09-16 JP Morgan Chase Cash 2,479,778
09-09-16 Fidelity Fund 6,600
09-09-16 Fidelity Fund 11,730
09-12-16 JP Morgan Chase Cash 304,880
09-12-16 Fidelity Fund 898
09-12-16 Fidelity Fund 741
09-12-16 Fidelity Fund 267
09-12-16 Fidelity Fund 1,040,038
09-13-16 JP Morgan Chase Cash 2,578,335
09-13-16 Fidelity Fund 37,310
09-14-16 JP Morgan Chase Cash 531,919
09-14-16 Fidelity Fund 16,071
09-15-16 Fidelity Fund 276
09-15-16 Fidelity Fund 136,784
09-15-16 Fidelity Fund 17,075
09-16-16 JP Morgan Chase Cash 2,205,226
09-16-16 Fidelity Fund 2,289
09-16-16 Fidelity Fund 1,045
09-16-16 Fidelity Fund 450
09-16-16 Fidelity Fund 3,496
09-16-16 Fidelity Fund 19,160
09-19-16 JP Morgan Chase Cash 6,262,771
09-19-16 Fidelity Fund 11,960
09-20-16 JP Morgan Chase Cash 1,958,017 Page 9 of 45



City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 09-01-16 To 09-30-16

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

09-20-16 Fidelity Fund 280
09-20-16 Fidelity Fund 22,970
09-21-16 JP Morgan Chase Cash 1,557,879
09-21-16 Fidelity Fund 2
09-21-16 Fidelity Fund 6,990
09-21-16 Fidelity Fund 12,442
09-22-16 JP Morgan Chase Cash 4,208,122
09-22-16 Fidelity Fund 11,161
09-22-16 Fidelity Fund 4,845
09-23-16 JP Morgan Chase Cash 14,615,826
09-23-16 Fidelity Fund 495
09-23-16 Fidelity Fund 14,712
09-23-16 Fidelity Fund 15,375
09-26-16 JP Morgan Chase Cash 2,981,632
09-26-16 Fidelity Fund 355
09-26-16 Fidelity Fund 1,617
09-26-16 Fidelity Fund 1,254
09-26-16 Fidelity Fund 3,344
09-26-16 Fidelity Fund 262,858
09-26-16 Fidelity Fund 6,088
09-27-16 JP Morgan Chase Cash 1,504,751
09-27-16 Fidelity Fund 2
09-27-16 Fidelity Fund 11
09-27-16 Fidelity Fund 24
09-27-16 Fidelity Fund 9
09-28-16 JP Morgan Chase Cash 1,299,017
09-28-16 Fidelity Fund 1,480
09-28-16 Fidelity Fund 25,220
09-29-16 Fidelity Fund 16,407
09-30-16 JP Morgan Chase Cash 3,797,124
09-30-16 Fidelity Fund 3,725
09-30-16 Fidelity Fund 869
09-30-16 Fidelity Fund 569
09-30-16 Fidelity Fund 172,133
09-30-16 Fidelity Fund 41,554
TOTAL 62,115,892
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 09-01-16 To 09-30-16

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

WITHDRAWALS

09-01-16 JP Morgan Chase Cash 2,580,380
09-02-16 JP Morgan Chase Cash 1,687,608
09-06-16 JP Morgan Chase Cash 1,536,345
09-06-16 Fidelity Fund 1,089,851
09-06-16 Fidelity Fund 1,199,659
09-07-16 JP Morgan Chase Cash 753,965
09-08-16 B Of A Cash 2,519
09-08-16 JP Morgan Chase Cash 1,835,767
09-09-16 JP Morgan Chase Cash 500,000
09-09-16 JP Morgan Chase Cash 2,308,123
09-12-16 JP Morgan Chase Cash 852,800
09-12-16 Fidelity Fund 3,344
09-13-16 JP Morgan Chase Cash 9,908,116
09-13-16 Fidelity Fund 310,654
09-14-16 JP Morgan Chase Cash 3,999,331
09-14-16 Fidelity Fund 666,345
09-15-16 JP Morgan Chase Cash 5,857,822
09-16-16 JP Morgan Chase Cash 500,000
09-16-16 JP Morgan Chase Cash 334,732
09-16-16 Fidelity Fund 7
09-16-16 Fidelity Fund 5
09-16-16 Fidelity Fund 4
09-19-16 JP Morgan Chase Cash 1,113,260
09-20-16 JP Morgan Chase Cash 3,962,819
09-21-16 JP Morgan Chase Cash 1,006,556
09-22-16 JP Morgan Chase Cash 1,510,615
09-23-16 JP Morgan Chase Cash 1,500,000
09-23-16 JP Morgan Chase Cash 1,250,419
09-26-16 JP Morgan Chase Cash 1,023,061
09-27-16 JP Morgan Chase Cash 8,342,426
09-28-16 JP Morgan Chase Cash 3,459,167
09-29-16 JP Morgan Chase Cash 1,582,569
09-29-16 Fidelity Fund 322,394
09-30-16 JP Morgan Chase Cash 3,605,765
TOTAL 64,606,429
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City of Sacramento
TRANSACTION SUMMARY

Ethel Hart Mutual Endowment Fund
From 09-01-16 To 09-30-16

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

PURCHASES

09-19-16 696 Select Sector Spdr Tr Rl Est Sel Sec 31.99 22,256
TOTAL 22,256
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City of Sacramento
TRANSACTION SUMMARY

Ethel Hart Mutual Endowment Fund
From 09-01-16 To 09-30-16

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

SALES

09-27-16 1 Select Sector Spdr Tr Rl Est Sel Sec 31.99 23 32.55 24 0
TOTAL 23 24 0
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City of Sacramento
TRANSACTION SUMMARY

Ann Land/Bertha Henschel Endowment Fund
From 09-01-16 To 09-30-16

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

PURCHASES

09-19-16 431 Select Sector Spdr Tr Rl Est Sel Sec 31.99 13,799
TOTAL 13,799
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City of Sacramento
TRANSACTION SUMMARY

Ann Land/Bertha Henschel Endowment Fund
From 09-01-16 To 09-30-16

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

SALES

09-27-16 0 Select Sector Spdr Tr Rl Est Sel Sec 31.99 11 32.52 11 0
TOTAL 11 11 0
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City of Sacramento
TRANSACTION SUMMARY

Ann Land/Bertha Henschel Endowment Fund
From 09-01-16 To 09-30-16

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

WITHDRAWALS

09-30-16 Pool A Cash 12,951
TOTAL 12,951
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City of Sacramento
TRANSACTION SUMMARY

George H. Clark Memorial Scholarship Fund
From 09-01-16 To 09-30-16

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

PURCHASES

09-19-16 278 Select Sector Spdr Tr Rl Est Sel Sec 31.99 8,903
TOTAL 8,903
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City of Sacramento
TRANSACTION SUMMARY

George H. Clark Memorial Scholarship Fund
From 09-01-16 To 09-30-16

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

SALES

09-27-16 0 Select Sector Spdr Tr Rl Est Sel Sec 31.99 9 32.53 9 0
TOTAL 9 9 0
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City of Sacramento
TRANSACTION SUMMARY

George H. Clark Memorial Scholarship Fund
From 09-01-16 To 09-30-16

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

WITHDRAWALS

09-30-16 Pool A Cash 2,937
TOTAL 2,937
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City of Sacramento
TRANSACTION SUMMARY

Fixed Bonds
SCERS

From 09-01-16 To 09-30-16

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

MATURITIES

09-01-16 15,730 Walgreens Drugs/Adahi, Inc 100.00 15,730 100.00 15,730 0
6.500% Due 05-01-24

09-15-16 112 Gnma Pool #439515 98.06 110 100.00 112 2
7.000% Due 03-15-27

09-15-16 63 Gnma Pool #450066 99.34 62 100.00 63 0
7.500% Due 12-15-26

09-15-16 12,725 Gnma Pool #550718 97.31 12,383 100.00 12,725 342
5.000% Due 11-15-35

09-15-16 196 Gnma Pool #208975 100.55 198 100.00 196 -1
9.500% Due 03-15-17

09-15-16 299 Gnma Pool #211421 100.55 301 100.00 299 -2
9.500% Due 04-15-17

09-15-16 158 Gnma Pool #320296 98.19 156 100.00 158 3
8.000% Due 03-15-22

09-15-16 5,065 Gnma Pool #329837 98.47 4,988 100.00 5,065 78
7.500% Due 11-15-22

09-15-16 794 Gnma Pool #648348 99.66 792 100.00 794 3
5.500% Due 10-15-35

09-26-16 2,702 Gnma Pool #256393 99.67 2,693 100.00 2,702 9
6.000% Due 09-01-36

TOTAL 37,411 37,845 434
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City of Sacramento
TRANSACTION SUMMARY

Fixed Bonds
SCERS

From 09-01-16 To 09-30-16

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

EXPENSES

09-01-16 Portfolio Investment Fees Payable 158
TOTAL 158
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City of Sacramento
TRANSACTION SUMMARY

Fixed Bonds
SCERS

From 09-01-16 To 09-30-16

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

WITHDRAWALS

09-01-16 Pool A Cash 1,200,000
09-30-16 Pool A Cash 376,358
TOTAL 1,576,358
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City of Sacramento
TRANSACTION SUMMARY

Equity Income
SCERS

From 09-01-16 To 09-30-16

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

PURCHASES

09-01-16 161 Helmerich Payn Cll Opt 70.0000 
09162016

0.05 885

09-01-16 6,000 Spdr Series Trust S&p Bk Etf 33.96 203,754
09-01-16 5,000 Metlife Inc Com 43.05 215,267
09-01-16 4,000 Wells Fargo & Company 50.44 201,758
09-07-16 200 Qualcomm Inc   Cll Opt 65.0000 

09162016
0.05 1,100

09-08-16 3,000 Monsanto C0 New Com 108.07 324,223
09-09-16 4,500 Berkshire Hathaway Inc-Cl B 148.08 666,345
09-12-16 -180 Microsoft Corp Cll Opt 60.0000 

10212016
0.46 -8,370

09-20-16 -55 Bristol-Myers  Cll Opt 61.0000 
10212016

0.33 -1,842

09-21-16 -170 Helmerich Payn Cll Opt 65.0000 
10212016

0.28 -4,845

09-21-16 2,000 Berkshire Hathaway Inc-Cl B 146.28 292,566
09-21-16 10,000 Ishares Tr Russell 1000 Val 105.70 1,057,049
09-21-16 20,000 Spdr Series Trust S&p Bk Etf 33.28 665,640
09-23-16 9,000 Bristol Myers Squibb Com 56.67 510,044
09-23-16 27,000 General Mtrs Co Com 32.24 870,518
09-23-16 12,000 Exxon Mobil Corporation 83.55 1,002,596
09-26-16 3,000 International Bus Mach 154.02 462,072
09-26-16 20,000 Spdr Series Trust S&p Bk Etf 32.80 656,082
09-26-16 16,000 Prudential Finl Inc Com 79.36 1,269,822
09-26-16 8,000 Select Sector Spdr Tr Sbi Int-Utils 50.88 407,002
09-30-16 -80 Intl Bus Mach  Cll Opt170.0000 

10212016
0.53 -4,280

TOTAL 8,787,388
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City of Sacramento
TRANSACTION SUMMARY

Equity Income
SCERS

From 09-01-16 To 09-30-16

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

SALES

09-01-16 5,000 Altria Group Inc 26.61 133,065 66.21 331,062 197,997
09-01-16 3,000 Philip Morris Intl Inc Com 48.41 145,226 100.47 301,400 156,174
09-07-16 8,000 Kimberly Clark Corp 118.43 947,428 127.12 1,016,988 69,560
09-16-16 0 Helmerich Payn Cll Opt 70.0000 

09162016
0.00 935 0.00 3,145 2,210

09-16-16 0 Qualcomm Inc   Cll Opt 65.0000 
09162016

0.00 1,100 0.00 4,700 3,600

09-21-16 52,000 Powershares S+P 500 High D Low Vola 37.46 1,947,775 38.73 2,014,082 66,307
09-23-16 14,000 Darden Restaurants Inc Com 62.22 871,013 62.82 879,496 8,483
09-23-16 15,000 Pfizer Inc 24.58 368,672 34.26 513,889 145,217
09-23-16 26,000 Powershares S+P 500 High D Low Vola 37.46 973,888 39.04 1,014,994 41,107
09-26-16 11,000 Pinnacle West Cap Corp 41.18 453,011 79.35 872,833 419,822
09-26-16 50,000 Powershares S+P 500 High D Low Vola 37.46 1,872,861 38.77 1,938,553 65,692
TOTAL 7,714,974 8,891,143 1,176,169
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City of Sacramento
TRANSACTION SUMMARY

Equity Income
SCERS

From 09-01-16 To 09-30-16

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

WITHDRAWALS

09-01-16 Pool A Cash 1,520,000
09-30-16 Pool A Cash 319,990
TOTAL 1,839,990
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City of Sacramento
TRANSACTION SUMMARY

Large Cap Growth
SCERS

From 09-01-16 To 09-30-16

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

PURCHASES

09-01-16 90 Bristol-Myers  Cll Opt 63.0000 
09162016

0.06 585

09-01-16 90 Salesforce Com Cll Opt 85.0000 
09162016

0.02 225

09-01-16 36 Ishare Nas Bio Cll Opt315.0000 
09162016

0.06 206

09-01-16 -400 Vaneck Vectors Cll Opt 68.0000 
09162016

0.28 -11,400

09-01-16 500 Sector Spdr-En Cll Opt 73.0000 
09162016

0.03 1,750

09-02-16 -500 Sector Spdr-En Cll Opt 71.0000 
09162016

0.18 -8,885

09-06-16 -60 Ishare Nas Bio Cll Opt295.0000 
09162016

0.58 -3,510

09-06-16 140 Spdr S&p500 Tr Cll Opt223.0000 
09162016

0.05 770

09-07-16 -100 Helmerich Payn Cll Opt 65.0000 
09162016

0.48 -4,850

09-08-16 -400 Sector Spdr-En Cll Opt 73.0000 
09162016

0.16 -6,600

09-09-16 300 Vaneck Vectors Cll Opt 31.0000 
09162016

0.04 1,299

09-09-16 190 Ishare Rus2000 Cll Opt127.0000 
09162016

0.05 1,045

09-09-16 400 Vaneck Vectors Cll Opt 68.0000 
09162016

0.02 1,000

09-12-16 9 Amazon Com Inc Cll Opt800.0000 
09162016

0.20 184

09-12-16 -9 Amazon Com Inc Cll Opt825.0000 
10212016

3.33 -3,001

09-12-16 -300 Vaneck Vectors Cll Opt 31.0000 
10212016

0.37 -11,250

09-12-16 -190 Ishare Rus2000 Cll Opt129.0000 
10212016

0.27 -5,225

09-12-16 -300 Vaneck Vectors Cll Opt 69.0000 
10212016

0.23 -7,050

09-12-16 -300 Spdr S&p500 Tr Cll Opt223.0000 
10212016

0.32 -9,750

09-12-16 -120 Under Armour I Cll Opt 42.5000 
10212016

0.43 -5,220

09-12-16 400 Sector Spdr-En Cll Opt 73.0000 
09162016

0.02 1,000

09-12-16 -400 Sector Spdr-En Cll Opt 74.0000 
10212016

0.37 -15,000

09-13-16 130 American Airls Cll Opt 39.0000 
09162016

0.07 975

09-13-16 110 Delta Air Lns  Cll Opt 39.5000 
09162016

0.05 605
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City of Sacramento
TRANSACTION SUMMARY

Large Cap Growth
SCERS

From 09-01-16 To 09-30-16

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

09-13-16 100 Helmerich Payn Cll Opt 65.0000 
09162016

0.03 350

09-14-16 -40 Apple Inc      Cll Opt120.0000 10212016 0.83 -3,340
09-14-16 70 Facebook Inc   Cll Opt130.0000 

09162016
0.14 995

09-14-16 -70 Facebook Inc   Cll Opt135.0000 
10212016

0.78 -5,475

09-14-16 60 Ishare Nas Bio Cll Opt295.0000 
09162016

0.20 1,215

09-14-16 -60 Ishare Nas Bio Cll Opt310.0000 
10212016

1.61 -9,660

09-14-16 200 Kinder Morgan  Cll Opt 23.0000 
09162016

0.03 700

09-14-16 500 Sector Spdr-En Cll Opt 71.0000 
09162016

0.02 1,250

09-15-16 -130 American Airls Cll Opt 41.0000 
10212016

0.28 -3,705

09-15-16 -12 Alphabet Inc   Cll Opt820.0000 
10212016

2.98 -3,582

09-15-16 -160 Halliburton Co Cll Opt 46.0000 
10212016

0.28 -4,560

09-15-16 300 Spdr Rgnl Bkg  Cll Opt 43.0000 
09162016

0.02 750

09-15-16 550 Oclaro Inc     Cll Opt  8.0000 09162016 0.90 49,775
09-15-16 -550 Oclaro Inc     Cll Opt  9.0000 10212016 0.54 -29,974
09-15-16 -400 Sector Spdr-En Cll Opt 73.0000 

10212016
0.30 -12,200

09-16-16 80 Arista Network Cll Opt 85.0000 
09162016

0.10 840

09-16-16 12 Alphabet Inc   Cll Opt820.0000 
10212016

0.55 666

09-16-16 37 Palo Alto Netw Cll Opt150.0000 
09162016

0.13 478

09-16-16 -50 Palo Alto Netw Cll Opt165.0000 
10212016

0.98 -4,925

09-19-16 -110 Delta Air Lns  Cll Opt 41.0000 
10212016

0.30 -3,355

09-19-16 -200 Kinder Morgan  Cll Opt 24.0000 
10212016

0.29 -5,900

09-19-16 -300 Spdr Rgnl Bkg  Cll Opt 44.0000 
10212016

0.25 -7,650

09-19-16 41,048 Select Sector Spdr Tr Rl Est Sel Sec 31.99 1,313,128
09-20-16 -90 Bristol-Myers  Cll Opt 60.5000 

10212016
0.33 -3,015

09-20-16 -150 Citigroup Inc  Cll Opt 50.0000 
10212016

0.26 -3,975

09-21-16 56 American Airls Cll Opt 41.0000 
10212016

0.06 364

09-21-16 -80 Arista Network Cll Opt 90.0000 
10212016

0.68 -5,480

09-21-16 -90 Salesforce Com Cll Opt 78.5000 
10212016

0.35 -3,195
Page 27 of 45



City of Sacramento
TRANSACTION SUMMARY

Large Cap Growth
SCERS

From 09-01-16 To 09-30-16

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

09-21-16 -100 Helmerich Payn Cll Opt 65.0000 
10212016

0.28 -2,850

09-22-16 -12 Alphabet Inc   Cll Opt820.0000 
10212016

2.23 -2,682

09-22-16 -140 Lumentum Hldgs Cll Opt 45.0000 
10212016

0.53 -7,490

09-22-16 -80 Nike Inc       Cll Opt 59.5000 10212016 0.30 -2,440
09-26-16 10,000 Finisar Corp Com New 29.15 291,537
09-26-16 9,000 Ishares Russell 2000 ETF 123.65 1,112,871
09-27-16 400 Sector Spdr-En Cll Opt 74.0000 

10212016
0.03 1,400

09-28-16 80 Nike Inc       Cll Opt 59.5000 10212016 0.05 440
09-28-16 -400 Sector Spdr-En Cll Opt 71.0000 

10212016
0.26 -10,600

09-28-16 10,000 Finisar Corp Com New 29.73 297,331
09-29-16 -100 Southwest Airl Cll Opt 40.0000 

10212016
0.33 -3,350

09-30-16 -90 Ishare Rus2000 Cll Opt127.0000 
10212016

0.33 -3,015

09-30-16 50 Oclaro Inc     Cll Opt  9.0000 10212016 0.30 1,520
TOTAL 2,851,098
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City of Sacramento
TRANSACTION SUMMARY

Large Cap Growth
SCERS

From 09-01-16 To 09-30-16

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

SALES

09-16-16 0 American Airls Cll Opt 39.0000 
09162016

0.00 975 0.00 4,515 3,540

09-16-16 0 Amazon Com Inc Cll Opt800.0000 
09162016

0.00 184 0.00 2,956 2,772

09-16-16 0 Arista Network Cll Opt 85.0000 
09162016

0.00 840 0.00 4,680 3,840

09-16-16 0 Bristol-Myers  Cll Opt 63.0000 
09162016

0.00 585 0.00 2,745 2,160

09-16-16 0 Salesforce Com Cll Opt 85.0000 
09162016

0.00 225 0.00 6,345 6,120

09-16-16 0 Delta Air Lns  Cll Opt 39.5000 
09162016

0.00 605 0.00 2,805 2,200

09-16-16 0 Facebook Inc   Cll Opt130.0000 
09162016

0.00 995 0.00 2,695 1,700

09-16-16 0 Vaneck Vectors Cll Opt 31.0000 
09162016

0.00 1,299 0.00 5,850 4,551

09-16-16 0 Vaneck Vectors Cll Opt 34.0000 
09162016

0.00 1,200 0.00 10,050 8,850

09-16-16 0 Halliburton Co Cll Opt 48.5000 
09162016

0.00 560 0.00 2,960 2,400

09-16-16 0 Helmerich Payn Cll Opt 65.0000 
09162016

0.00 350 0.00 4,850 4,500

09-16-16 0 Helmerich Payn Cll Opt 70.0000 
09162016

0.00 550 0.00 3,850 3,300

09-16-16 0 Ishare Nas Bio Cll Opt295.0000 
09162016

0.00 1,215 0.00 3,510 2,295

09-16-16 0 Ishare Nas Bio Cll Opt315.0000 
09162016

0.00 338 0.00 5,010 4,672

09-16-16 0 Ishare Rus2000 Cll Opt127.0000 
09162016

0.00 1,045 0.00 5,605 4,560

09-16-16 0 Kinder Morgan  Cll Opt 23.0000 
09162016

0.00 700 0.00 4,100 3,400

09-16-16 0 Spdr Rgnl Bkg  Cll Opt 43.0000 
09162016

0.00 750 0.00 9,150 8,400

09-16-16 0 Oclaro Inc     Cll Opt  8.0000 09162016 0.00 49,775 0.00 15,975 -33,800
09-16-16 13 Palo Alto Netw Cll Opt150.0000 

09162016
0.10 136 0.00 0 -136

09-16-16 -13 Palo Alto Netw Cll Opt150.0000 
09162016

-0.37 478 -5.33 6,925 6,446

09-16-16 0 Starbucks Corp Cll Opt 59.0000 
09162016

0.00 585 0.00 2,565 1,980

09-16-16 0 Vaneck Vectors Cll Opt 68.0000 
09162016

0.00 1,000 0.00 11,400 10,400

09-16-16 0 Spdr S&p500 Tr Cll Opt223.0000 
09162016

0.00 770 0.00 5,110 4,340

09-16-16 0 Spdr S&p500 Qt Cll Opt225.0000 
09162016

0.00 1,100 0.00 5,900 4,800

09-16-16 0 Under Armour I Cll Opt 45.0000 
09162016

0.00 660 0.00 5,655 4,995
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City of Sacramento
TRANSACTION SUMMARY

Large Cap Growth
SCERS

From 09-01-16 To 09-30-16

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

09-16-16 0 Sector Spdr-En Cll Opt 71.0000 
09162016

0.00 1,250 0.00 8,885 7,635

09-16-16 0 Sector Spdr-En Cll Opt 73.0000 
09162016

0.00 2,750 0.00 18,850 16,100

09-26-16 5,000 Spdr Tr Unit Ser 1 188.96 944,785 214.37 1,071,854 127,068
09-27-16 0 Select Sector Spdr Tr Rl Est Sel Sec 31.99 2 32.57 2 0
09-29-16 10,000 Wells Fargo & Company 42.06 420,610 44.63 446,252 25,642
TOTAL 1,436,319 1,681,047 244,728
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City of Sacramento
TRANSACTION SUMMARY

Large Cap Growth
SCERS

From 09-01-16 To 09-30-16

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

WITHDRAWALS

09-01-16 Pool A Cash 1,280,000
09-30-16 Pool A Cash 348,652
TOTAL 1,628,652
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City of Sacramento
TRANSACTION SUMMARY

International
SCERS

From 09-01-16 To 09-30-16

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

Pool D
SHRA Investment Pool

From 09-01-16 To 09-30-16

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

PURCHASES

09-22-16 3,000,000 Credit Suisse NY 98.96 2,968,725
1.390% Due 06-19-17

09-29-16 150,000 Napa Calif Solid Waste Rev 100.00 150,000
1.450% Due 08-01-20

TOTAL 3,118,725
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City of Sacramento
TRANSACTION SUMMARY

Pool D
SHRA Investment Pool

From 09-01-16 To 09-30-16

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

CALLS

09-12-16 1,225,000 Fannie Mae 100.00 1,225,000 100.00 1,225,000 0
1.000% Due 12-12-17

TOTAL 1,225,000 1,225,000 0
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City of Sacramento
TRANSACTION SUMMARY

Pool D
SHRA Investment Pool

From 09-01-16 To 09-30-16

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

MATURITIES

09-22-16 4,000,000 Barclays Bk Plc 103.70 4,148,000 100.00 4,000,000 -148,000
5.000% Due 09-22-16

TOTAL 4,148,000 4,000,000 -148,000
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City of Sacramento
TRANSACTION SUMMARY

Pool D
SHRA Investment Pool

From 09-01-16 To 09-30-16

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

CONTRIBUTIONS

09-28-16 Fidelity Fund 159,904
TOTAL 159,904
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City of Sacramento
TRANSACTION SUMMARY

Pool D
SHRA Investment Pool

From 09-01-16 To 09-30-16

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

WITHDRAWALS

09-20-16 Caltrust Money Market 800,000
09-20-16 Fidelity Fund 1,200,000
TOTAL 2,000,000
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City of Sacramento
TRANSACTION SUMMARY

Capitol Area Development Authority - Banking
From 09-01-16 To 09-30-16

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 09-01-16 To 09-30-16

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 09-01-16 To 09-30-16

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 09-01-16 To 09-30-16

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 09-01-16 To 09-30-16

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 09-01-16 To 09-30-16

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

WITHDRAWALS

09-09-16 Pool A Cash 500,000
09-16-16 Pool A Cash 500,000
09-23-16 Pool A Cash 1,500,000
TOTAL 2,500,000
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City of Sacramento
TRANSACTION SUMMARY

Sacramento Public Library Authority Hurst Trust
From 09-01-16 To 09-30-16

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

PURCHASES

09-29-16 275,000 Napa Calif Solid Waste Rev 100.00 275,000
1.210% Due 08-01-19

TOTAL 275,000
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City of Sacramento
TRANSACTION SUMMARY

The Natomas Basin Conservancy
From 09-01-16 To 09-30-16

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

No transactions were found!
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