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File #: 2016-01427 Consent Item 03

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 October 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 September 30, 2016
was $891,535,288 and on October 31, 2016, the value was $ 869,005,160. The interest yield
for the month was 1.22%. There were total 20 transactions for the period (8 purchases, 3
sales, 2 calls and 7 maturities). The estimated duration of the portfolio is 1.94 years.

Local Business Enterprise (LBE): Not applicable.
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Local Agency Funds:

City of Sacramento
Summary of Transactions
October-16

Pool A Ethel Hart Trust  Public Trust George Clark Total
Purchases $ 41,843,817 $ 177,897 $ - 8 9,885 $ 42,031,599
Sales 12,992,030 92,028 - - 13,084,058
Calls 9,999,250 - - - 9,999,250
Maturities 47,026,605 - - - 47,026,605
Contributions 56,724,590 - 25,608 - 56,750,198
Withdrawals 79,111,152 - 34,850 2,134 79,148,136
Total $ 247697444 3 269.925 60,458 12,019 $ 248,039,846

Outside Agency Funds:

Sacramento City Employees' Retirement System (SCERS) Funds:

Fixed Bonds  Equity Income Large Cap International Total
Purchases $ 250,000 $ (20,255) $ 713,957 $ - $ 943,702
Sales - 2,913,324 4,071,650 - 6,984,974
Calls 250,000 - - - 250,000
Maturities 22,170 - - - 22,170
Expenses 156 - - - 156
Contributions - - - 2,000,000 2,000,000
Withdrawals 496,480 1,082,112 1,064,531 - 2,643,123
Total 1,018.806 3,975,181 5,850,138 2,000,000 $ 12,844,125
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City of Sacramento
Summary of Transactions

October-16
SHRA Investment Pool Fund:
Pool D Total
Purchases $ 2,003,240 $ 2,003,240
Sales 2,019,020 2,019,020
Calls - -
Maturities 876,626 876,626
Contributions - -
Withdrawals - -
Total $ 4898886 $ 4,898,886

Capitol Area Development Authority (CADA) Funds:

CADA CADA-A CADA-B Total
Contributions $ - $ - % - $ -
Withdrawals - - -
Total 3 - 3 -3 - $ -

All Other Funds:

ARFCD RD SPLA SPLA-T TNBC Total
Purchases $ - $ - $ - $ - $ - $ -
Maturities - - - 399,900.00 - 399,900
Contributions - - - - - -
Withdrawals - - 2,517,490.00 - - 2,517,490
Total _$ - $ - $ 2517490 % 399900 % - $ 2917,390
GRAND TOTAL $ 268.700.247
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City of Sacramento

TRANSACTION SUMMARY

City Investment Pool A

From 10-01-16 To 10-31-16

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
PURCHASES
10-03-16 5,000,000 Pepsico Inc 99.87 4,993,300
1.700% Due 10-06-21
10-06-16 9,000,000 Microsoft Corp 99.42 8,947,755
0.860% Due 06-06-17
10-06-16 5,000,000 Freddie Mac 99.66 4,982,787
0.510% Due 06-07-17
10-07-16 2,000,000 Michigan St Strategic Fd Ltd O 100.00 2,000,000
1.741% Due 10-15-19
10-07-16 2,000,000 Michigan St Strategic Fd Ltd O 100.00 2,000,000
2.031% Due 04-15-21
10-20-16 5,000,000 Oracle Corp 100.16 5,008,100
1.900% Due 09-15-21
10-27-16 5,000,000 Coca Cola Company 99.41 4,970,625
0.900% Due 06-20-17
10-27-16 9,000,000 Met Life 99.35 8,941,250
1.000% Due 06-20-17
TOTAL 41,843,817
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City of Sacramento

TRANSACTION SUMMARY

City Investment Pool A

From 10-01-16 To 10-31-16

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
SALES
10-14-16 5,000,000 Wells Fargo & Co New 99.91 4,995,300 99.28 4,964,000 -31,300
2.100% Due 07-26-21
10-14-16 3,000,000 Wells Fargo Co Mtn Be 99.89 2,996,730 101.08 3,032,280 35,550
2.125% Due 04-22-19
10-31-16 5,000,000 Wells Fargo & Co 100.00 5,000,000 99.00 4,950,000 -50,000
1.285% Due 03-06-19
TOTAL 12,992,030 12,946,280 -45,750
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Trade

City of Sacramento

TRANSACTION SUMMARY

City Investment Pool A

From 10-01-16 To 10-31-16

Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
CALLS
10-28-16 5,000,000 Freddie Mac 100.00 5,000,000 100.00 5,000,000 0
1.250% Due 04-28-21
10-30-16 5,000,000 Freddie Mac 99.98 4,999,250 100.00 5,000,000 750
1.020% Due 04-30-18
TOTAL 9,999,250 10,000,000 750
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City of Sacramento

TRANSACTION SUMMARY

City Investment Pool A

From 10-01-16 To 10-31-16

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

MATURITIES

10-01-16 3,000,000 Goldman Sachs Group Inc 114.31 3,429,390 100.00 3,000,000 -429,390
5.750% Due 10-01-16

10-01-16 1,025,000 California St 105.46 1,080,924 100.00 1,025,000 -55,924
2.924% Due 10-01-16

10-01-16 110,000 Union City Calif Cmnty Redev A 100.02 110,019 100.00 110,000 -19
1.000% Due 10-01-16

10-11-1614,000,000 Met Life 99.53 13,934,200 99.53 13,934,200 0
0.720% Due 10-11-16

10-14-16 4,610,000 Intl Bk Recon & Develop 99.97 4,608,847 100.00 4,610,000 1,152
0.625% Due 10-14-16

10-25-16 9,000,000 BNP Paribas 99.44 8,949,850 99.44 8,949,850 0
0.855% Due 10-25-16

10-26-1615,000,000 Credit Suisse NY 99.42 14,913,375 99.42 14,913,375 0
0.996% Due 10-26-16

TOTAL 47,026,605 46,542,425 -484,180
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 10-01-16 To 10-31-16

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
CONTRIBUTIONS
10-03-16 JP Morgan Chase Cash 25,827
10-03-16 JP Morgan Chase Cash 1,168,342
10-03-16 Fidelity Fund 3,661
10-03-16 Fidelity Fund 280
10-03-16 Fidelity Fund 210
10-03-16 Fidelity Fund 480,952
10-03-16 Fidelity Fund 4,278
10-04-16 JP Morgan Chase Cash 2,523,707
10-04-16 Fidelity Fund 460
10-04-16 Fidelity Fund 7,360
10-04-16 Fidelity Fund 434,641
10-05-16 JP Morgan Chase Cash 2,853,143
10-06-16 JP Morgan Chase Cash 3,124,829
10-06-16 Fidelity Fund 43,247
10-07-16 JP Morgan Chase Cash 3,607,728
10-07-16 Fidelity Fund 690
10-07-16 Fidelity Fund 506
10-07-16 Fidelity Fund 15,917
10-11-16 JP Morgan Chase Cash 114,066
10-11-16 Fidelity Fund 1,525
10-11-16 Fidelity Fund 671
10-11-16 Fidelity Fund 396
10-11-16 Fidelity Fund 1,279,637
10-11-16 Fidelity Fund 9,762
10-12-16 JP Morgan Chase Cash 1,236,419
10-12-16 Overnight Sweep 366
10-13-16 JP Morgan Chase Cash 1,954,252
10-13-16 Fidelity Fund 572
10-13-16 Fidelity Fund 676
10-13-16 Fidelity Fund 252,333
10-13-16 Fidelity Fund 2,528,605
10-13-16 Fidelity Fund 18,275
10-13-16 Fidelity Fund 1,750
10-13-16 Overnight Sweep 366
10-14-16 Fidelity Fund 401,252
10-14-16 Fidelity Fund 1,931,857
10-14-16 Fidelity Fund 6,361
10-17-16 JP Morgan Chase Cash 2,862,155
10-17-16 Fidelity Fund 412
10-17-16 Fidelity Fund 9,055
10-17-16 Fidelity Fund 16,000
10-18-16 JP Morgan Chase Cash 1,718,802
10-18-16 Fidelity Fund 12,750
10-19-16 JP Morgan Chase Cash 10,481,251
10-19-16 Fidelity Fund 28,969
10-19-16 Fidelity Fund 2,945
10-20-16 JP Morgan Chase Cash 1,993,010
10-21-16 JP Morgan Chase Cash 4,717,309
10-21-16 Fidelity Fund 9,792
10-24-16 JP Morgan Chase Cash 4,123,384
10-25-16 JP Morgan Chase Cash 1,592,807 Page 9 of 43



City of Sacramento

City Investment Pool A

TRANSACTION SUMMARY

From 10-01-16 To 10-31-16

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
10-25-16 Fidelity Fund 460
10-25-16 Fidelity Fund 460
10-25-16 Fidelity Fund 2,783
10-25-16 Fidelity Fund 7,260
10-25-16 Fidelity Fund 14,175
10-26-16 JP Morgan Chase Cash 795,544
10-26-16 Fidelity Fund 9,273
10-27-16 JP Morgan Chase Cash 4,120,350
10-27-16 Fidelity Fund 11,605
10-28-16 JP Morgan Chase Cash 969
10-28-16 Fidelity Fund 378
10-28-16 Fidelity Fund 173
10-28-16 Fidelity Fund 270
10-28-16 Fidelity Fund 2,953
10-28-16 Fidelity Fund 2,655
10-28-16 Fidelity Fund 16,090
10-31-16 JP Morgan Chase Cash 70,279
10-31-16 Fidelity Fund 318
10-31-16 Fidelity Fund 360
10-31-16 Fidelity Fund 581
10-31-16 Fidelity Fund 13,528
10-31-16 Fidelity Fund 50,531
10-31-16 Overnight Sweep 33
TOTAL 56,724,590
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City of Sacramento
TRANSACTION SUMMARY

City Investment Pool A
From 10-01-16 To 10-31-16

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

WITHDRAWALS

10-03-16 JP Morgan Chase Cash 2,319,910
10-03-16 Fidelity Fund 294,569
10-04-16 JP Morgan Chase Cash 874,674
10-05-16 JP Morgan Chase Cash 692,683
10-05-16 Fidelity Fund 252,222
10-05-16 Fidelity Fund 11,995
10-06-16 JP Morgan Chase Cash 674,033
10-07-16 JP Morgan Chase Cash 1,000,000
10-07-16 JP Morgan Chase Cash 1,420,581
10-11-16 JP Morgan Chase Cash 10,934,160
10-12-16 JP Morgan Chase Cash 4,540,534
10-12-16 Fidelity Fund 4,895
10-12-16 Fidelity Fund 137
10-13-16 JP Morgan Chase Cash 2,199,168
10-14-16 JP Morgan Chase Cash 5,684,250
10-17-16 JP Morgan Chase Cash 2,284,116
10-17-16 Fidelity Fund 1,045
10-18-16 JP Morgan Chase Cash 546,028
10-19-16 JP Morgan Chase Cash 764,976
10-20-16 JP Morgan Chase Cash 3,299,746
10-20-16 Fidelity Fund 275,000
10-20-16 Fidelity Fund 59,868
10-21-16 JP Morgan Chase Cash 1,000,000
10-21-16 JP Morgan Chase Cash 1,123,453
10-21-16 Fidelity Fund 11,900
10-24-16 JP Morgan Chase Cash 1,363,544
10-24-16 Fidelity Fund 450
10-24-16 Fidelity Fund 1,890
10-25-16 JP Morgan Chase Cash 9,784,019
10-26-16 JP Morgan Chase Cash 3,934,811
10-27-16 JP Morgan Chase Cash 4,901,743
10-27-16 Overnight Sweep 366
10-28-16 JP Morgan Chase Cash 500,000
10-28-16 JP Morgan Chase Cash 14,224,828
10-31-16 JP Morgan Chase Cash 4,129,555
TOTAL 79,111,152
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City of Sacramento

TRANSACTION SUMMARY
Ethel Hart Mutual Endowment Fund
From 10-01-16 To 10-31-16

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

10-12-16 700 Metlife Inc Com 47.62 33,331

10-12-16 230 Exxon Mobil Corporation 87.33 20,087

10-31-16 100 Blackrock Inc Com 341.58 34,158

10-31-16 300 Honeywell 109.78 32,933

10-31-16 600 Williams Sonoma Inc Com 46.22 27,732

10-31-16 1,500 Select Sector Spdr Tr Shi Int-Finl 19.77 29,655

TOTAL 177,897
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City of Sacramento

TRANSACTION SUMMARY
Ethel Hart Mutual Endowment Fund
From 10-01-16 To 10-31-16

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
SALES
10-12-16 650 Vaneck Vectors Etf Tr Qil Svcs Etf 37.87 24,615 30.03 19,520 -5,095
10-12-16 750 Wells Fargo & Company 41.80 31,350 45.45 34,086 2,736
10-31-16 350 Caterpillar Inc Del Com 69.21 24,223 83.64 29,272 5,050
10-31-16 400 Select Sector Spdr Tr Shi Cons Discr 29.60 11,840 78.16 31,266 19,426
TOTAL 92,028 114,145 22,117
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Trade

City of Sacramento
TRANSACTION SUMMARY

Ann Land/Bertha Henschel Endowment Fund

From 10-01-16 To 10-31-16

Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
CONTRIBUTIONS
10-03-16 375 Donnelley Financial Solution 29.69 11,133
10-03-16 375 LSC Communications Inc Com 38.60 14,475
TOTAL 25,608
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City of Sacramento

TRANSACTION SUMMARY

Ann Land/Bertha Henschel Endowment Fund

Trade

From 10-01-16 To 10-31-16

Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
WITHDRAWALS
10-03-16 3,000 Donnelley RR & Sons Co 54.12 11,133
10-03-16 3,000 Donnelley RR & Sons Co 42.99 14,475
10-31-16 Pool A Cash 9,242
TOTAL 34,850
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City of Sacramento
TRANSACTION SUMMARY

George H. Clark Memorial Scholarship Fund
From 10-01-16 To 10-31-16

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
PURCHASES
10-31-16 500 Select Sector Spdr Tr Shi Int-Finl 19.77 9,885
TOTAL 9,885
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City of Sacramento
TRANSACTION SUMMARY

George H. Clark Memorial Scholarship Fund
From 10-01-16 To 10-31-16

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
WITHDRAWALS
10-31-16 Pool A Cash 2,134
TOTAL 2,134
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City of Sacramento

TRANSACTION SUMMARY

Fixed Bonds
SCERS
From 10-01-16 To 10-31-16

Trade Unit Total Unit Total Gain/

Date  Quantity Security Cost Cost Price Proceeds Loss
PURCHASES
10-04-16 250,000 Federal Home Loan Bank 100.00 250,000

2.000% Due 04-25-22

TOTAL 250,000
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City of Sacramento

TRANSACTION SUMMARY

Fixed Bonds
SCERS
From 10-01-16 To 10-31-16

Trade Unit Total Unit Total Gain/

Date  Quantity Security Cost Cost Price Proceeds Loss
CALLS
10-13-16 250,000 Federal Home Loan Bank 100.00 250,000 100.00 250,000 0

2.000% Due 04-25-22

TOTAL 250,000 250,000 0
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City of Sacramento
TRANSACTION SUMMARY

Fixed Bonds
SCERS
From 10-01-16 To 10-31-16
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

MATURITIES

10-03-16 15,815 Walgreens Drugs/Adahi, Inc 100.00 15,815 100.00 15,815 0
6.500% Due 05-01-24

10-17-16 113 Gnma Pool #439515 98.06 111 100.00 113 2
7.000% Due 03-15-27

10-17-16 63 Gnma Pool #450066 99.34 63 100.00 63 0
7.500% Due 12-15-26

10-17-16 2,295 Gnma Pool #550718 97.31 2,233 100.00 2,295 62
5.000% Due 11-15-35

10-17-16 198 Gnma Pool #208975 100.55 199 100.00 198 -1
9.500% Due 03-15-17

10-17-16 301 Gnma Pool #211421 100.55 303 100.00 301 -2
9.500% Due 04-15-17

10-17-16 160 Gnma Pool #320296 98.19 157 100.00 160 3
8.000% Due 03-15-22

10-17-16 280 Gnma Pool #329837 98.47 276 100.00 280 4
7.500% Due 11-15-22

10-17-16 868 Gnma Pool #648348 99.66 865 100.00 868 3
5.500% Due 10-15-35

10-25-16 2,155 Gnma Pool #256393 99.67 2,148 100.00 2,155 7
6.000% Due 09-01-36

TOTAL 22,170 22,249 79
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City of Sacramento
TRANSACTION SUMMARY

Fixed Bonds
SCERS
From 10-01-16 To 10-31-16

Trade Unit Total Unit Total Gain/

Date  Quantity Security Cost Cost Price Proceeds Loss
EXPENSES
10-03-16 Portfolio Investment Fees Payable 156
TOTAL 156
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City of Sacramento
TRANSACTION SUMMARY

Fixed Bonds
SCERS
From 10-01-16 To 10-31-16
Trade Unit Total Unit Total
Date  Quantity Security Cost Cost Price Proceeds

Gain/
Loss

WITHDRAWALS

10-31-16 Pool A Cash 496,480
TOTAL 496,480
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City of Sacramento

TRANSACTION SUMMARY

Equity Income

SCERS
From 10-01-16 To 10-31-16
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

PURCHASES

10-11-16 55 Bristol-Myers Cll Opt 61.0000 0.02 137
10212016

10-12-16 -190 Wells Fargo CII Opt 46.5000 0.30 -5,795
10212016

10-13-16 80 Intl Bus Mach CIl Opt170.0000 0.08 680
10212016

10-13-16 -200 Qualcomm Inc Cll Opt 72.5000 0.53 -10,700
11182016

10-14-16 190 Wells Fargo Cll Opt 46.5000 0.05 1,045
10212016

10-18-16 -190 Wells Fargo CII Opt 46.0000 0.15 -2,945
10282016

10-20-16 170 Helmerich Payn Cll Opt 65.0000 2.05 34,935
10212016

10-20-16 -170 Helmerich Payn CIl Opt 70.0000 1.35 -23,035
11182016

10-21-16 180 Microsoft Corp CII Opt 60.0000 0.10 1,890
10212016

10-24-16 -250 General Motors CIl Opt 34.5000 0.24 -6,125
11182016

10-25-16 77 General Motors CIl Opt 34.5000 0.04 346
11182016

10-26-16 173 General Motors CIl Opt 34.5000 0.04 778
11182016

10-27-16 -190 Bristol-Myers CII Opt 56.0000 0.29 -5,605
11182016

10-27-16 -160 Prudential Fin Cll Opt 90.0000 0.37 -5,864
11182016

TOTAL -20,255

Page 23 of 43



City of Sacramento

TRANSACTION SUMMARY

Equity Income

SCERS
From 10-01-16 To 10-31-16
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

SALES

10-11-16 51,000 Powershares S+P 500 High D Low Vola  37.46 1,910,318 37.68 1,921,837 11,519

10-21-16 0 Bristol-Myers Cll Opt 61.0000 0.00 137 0.00 1,842 1,705
10212016

10-21-16 0 Helmerich Payn Cll Opt 65.0000 0.00 34,935 0.00 4,845 -30,090
10212016

10-21-16 0 Intl Bus Mach CIll Opt170.0000 0.00 680 0.00 4,280 3,600
10212016

10-21-16 0 Microsoft Corp CIl Opt 60.0000 0.00 1,890 0.00 8,370 6,480
10212016

10-21-16 0 Wells Fargo Cll Opt 46.5000 0.00 1,045 0.00 5,795 4,750
10212016

10-28-16 -190 Wells Fargo CII Opt 46.0000 -0.15 2,945 0.15 2,945 0
10282016

10-28-16 19,000 Wells Fargo & Company 50.60 961,373 46.14 876,736 -84,637

TOTAL 2,913,324 2,826,650 -86,674
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Trade

City of Sacramento

TRANSACTION SUMMARY

Equity Income
SCERS

From 10-01-16 To 10-31-16

Unit

Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
WITHDRAWALS
10-14-16 Pool A Cash 1,000,000
10-31-16 Pool A Cash 82,112
TOTAL 1,082,112
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City of Sacramento
TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 10-01-16 To 10-31-16
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

PURCHASES

10-03-16 40 AppleInc  CIll Opt120.0000 10212016 0.14 580

10-03-16 90 Salesforce Com CII Opt 78.5000 0.10 945
10212016

10-03-16 300 Vaneck Vectors Cll Opt 31.0000 0.06 1,800
10212016

10-03-16 12 Alphabet Inc Cll Opt820.0000 0.35 426
10212016

10-03-16 200 OclaroInc CIl Opt 9.0000 10212016 0.33 6,600

10-03-16 120 Under Armour | ClI Opt 42.5000 0.10 1,260
10212016

10-04-16 190 Ishare Rus2000 Cll Opt129.0000 0.05 1,045
10212016

10-04-16 300 OclaroInc CIl Opt 9.0000 10212016 0.33 9,900

10-04-16 300 Spdr S&p500 Tr Cll Opt223.0000 0.03 1,050
10212016

10-05-16 16,000 Spdr Series Trust S&p Retail Etf 43.98 703,704

10-11-16 90 Bristol-Myers Cll Opt 60.5000 0.02 225
10212016

10-11-16 200 Kinder Morgan CII Opt 24.0000 0.05 1,100
10212016

10-11-16 140 Lumentum Hidgs CIl Opt 45.0000 0.25 3,570
10212016

10-12-16 70 Facebook Inc CII Opt135.0000 0.09 665
10212016

10-12-16 60 Ishare Nas Bio Cll Opt310.0000 0.08 480
10212016

10-12-16 90 Ishare Rus2000 CII Opt127.0000 0.05 495
10212016

10-13-16 80 Arista Network CIl Opt 90.0000 0.08 640
10212016

10-13-16 -300 Vaneck Vectors Cll Opt 27.0000 0.32 -9,750
11182016

10-13-16 -60 Ishare Nas Bio CIl Opt300.0000 1.28 -7,710
11182016

10-13-16 300 Spdr Rgnl Bkg CII Opt 44.0000 0.05 1,449
10212016

10-13-16 200 Sector Spdr-En Cll Opt 73.0000 0.06 1,300
10212016

10-14-16 -90 Salesforce Com CII Opt 82.5000 0.63 -5,715
11182016

10-14-16 50 Palo Alto Netw Cll Opt165.0000 0.10 525
10212016

10-14-16 200 Sector Spdr-En Cll Opt 73.0000 0.05 1,100
10212016

10-17-16 9 Amazon Com Inc CIl Opt825.0000 4.27 3,839
10212016

10-17-16 -9 Amazon Com Inc Cll Opt900.0000 6.49 -5,842

11182016
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City of Sacramento

TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 10-01-16 To 10-31-16
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

10-17-16 150 Citigroup Inc CII Opt 50.0000 0.07 1,125
10212016

10-17-16 110 Delta Air Lns CII Opt 41.0000 0.08 935
10212016

10-17-16 -12 Alphabet Inc CIl Opt850.0000 3.48 -4,182
11182016

10-17-16 -250 Ishare Rus2000 Cll Opt127.0000 0.34 -8,625
11182016

10-18-16 -80 Arista Network CIl Opt 90.0000 0.88 -7,080
11182016

10-18-16 -110 Delta Air Lns CII Opt 43.0000 0.32 -3,575
11182016

10-18-16 -70 Facebook Inc CIl Opt140.0000 0.74 -5,215
11182016

10-18-16 -200 Spdr Rgnl Bkg Cll Opt 44.0000 0.28 -5,700
11182016

10-18-16 -50 Palo Alto Netw CIl Opt165.0000 0.83 -4,175
11182016

10-18-16 -150 Spdr S&p500 Tr Cll Opt222.0000 0.26 -3,975
11182016

10-18-16 100 Sector Spdr-En CIl Opt 71.0000 0.07 750
10212016

10-19-16 -25 Allergan Plc Cll Opt255.0000 1.08 -2,712
11182016

10-19-16 160 Halliburton Co CII Opt 46.0000 3.50 56,080
10212016

10-19-16 -160 Halliburton Co CII Opt 50.0000 0.58 -9,360
10282016

10-19-16 -200 Kinder Morgan ClII Opt 23.0000 0.19 -3,900
11182016

10-19-16 100 Southwest Airl Cll Opt 40.0000 2.06 20,600
10212016

10-19-16 -100 Southwest Airl Cll Opt 45.0000 0.44 -4,400
11182016

10-19-16 -400 Sector Spdr-En Cll Opt 75.0000 0.25 -10,200
11182016

10-20-16 74 American Airls CIl Opt 41.0000 0.05 407
10212016

10-20-16 100 Helmerich Payn Cll Opt 65.0000 2.05 20,550
10212016

10-20-16 -100 Helmerich Payn CIlI Opt 70.0000 1.35 -13,550
11182016

10-21-16 300 Sector Spdr-En Cll Opt 71.0000 0.01 450
10212016

10-24-16 160 Halliburton Co CII Opt 50.0000 0.06 1,040
10282016

10-24-16 -120 Under Armour I CIl Opt 42.5000 0.38 -4,620
11182016

10-26-16 -130 American Airls CIl Opt 43.5000 0.28 -3,705

11182016
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City of Sacramento

TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 10-01-16 To 10-31-16
Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss

10-26-16 -300 Spdr Rgnl Bkg Cll Opt 45.0000 0.28 -8,550
11182016

10-26-16 100 Southwest Airl Cll Opt 45.0000 0.03 350
11182016

10-26-16 120 Under Armour | CIl Opt 42.5000 0.02 300
11182016

10-27-16 -90 Bristol-Myers CII Opt 56.0000 0.29 -2,655
11182016

10-28-16 9 Amazon Com Inc CIl Opt900.0000 0.30 274
11182016

10-28-16 250 Ishare Rus2000 CII Opt127.0000 0.04 1,125
11182016

10-31-16 12 Alphabet Inc Cll Opt850.0000 0.30 366
11182016

10-31-16 200 Kinder Morgan CII Opt 23.0000 0.03 700
11182016

10-31-16 400 Sector Spdr-En CII Opt 75.0000 0.03 1,400
11182016

TOTAL 713,957
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City of Sacramento
TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 10-01-16 To 10-31-16
Trade Unit Total Unit Total Gain/
Date  Quantity Cost Cost Price Proceeds Loss

SALES

10-05-16 7,000 Spdr Tr Unit Ser 1 188.96 1,322,700 215.97 1,511,761 189,062

10-05-16 10,000 Select Sector Spdr Tr Shi Int-Utils 41.64 416,359 47.16 471,580 55,221

10-10-16 5,000 Spdr Tr Unit Ser 1 188.96 944,785 216.07 1,080,338 135,553

10-10-16 7,000 At&tInc 31.14 217,972 38.96 272,727 54,756

10-10-16 6,000 Vanguard Index Fds Reit Etf 83.12 498,748 82.70 496,189 -2,559

10-10-16 6,000 Verizon Communications Inc 32.11 192,678 50.17 300,995 108,317

10-10-16 8,000 Select Sector Spdr Tr Shi Int-Utils 41.64 333,087 47.50 379,995 46,908

10-21-16 0 American Airls ClIl Opt 41.0000 0.00 771 0.00 3,705 2,934
10212016

10-21-16 0 Appleinc CIl Opt120.0000 10212016 0.00 580 0.00 3,340 2,760

10-21-16 0 Amazon Com Inc Cll Opt825.0000 0.00 3,839 0.00 3,001 -838
10212016

10-21-16 0 Arista Network CII Opt 90.0000 0.00 640 0.00 5,480 4,840
10212016

10-21-16 0 Bristol-Myers CII Opt 60.5000 0.00 225 0.00 3,015 2,790
10212016

10-21-16 0 Citigroup Inc CII Opt 50.0000 0.00 1,125  0.00 3,975 2,850
10212016

10-21-16 0 Salesforce Com Cll Opt 78.5000 0.00 945  0.00 3,195 2,250
10212016

10-21-16 0 Delta Air Lns CII Opt 41.0000 0.00 935 0.00 3,355 2,420
10212016

10-21-16 0 Facebook Inc CII Opt135.0000 0.00 665 0.00 5,475 4,810
10212016

10-21-16 0 Vaneck Vectors Cll Opt 31.0000 0.00 1,800 0.00 11,250 9,450
10212016

10-21-16 0 Alphabet Inc CIl Opt820.0000 0.00 1,092 0.00 6,264 5,172
10212016

10-21-16 0 Halliburton Co CII Opt 46.0000 0.00 56,080 0.00 4,560 -51,520
10212016

10-21-16 0 Helmerich Payn Cll Opt 65.0000 0.00 20,550 0.00 2,850 -17,700
10212016

10-21-16 0 Ishare Nas Bio CIl Opt310.0000 0.00 480 0.00 9,660 9,180
10212016

10-21-16 0 Ishare Rus2000 Cll Opt127.0000 0.00 495  0.00 3,015 2,520
10212016

10-21-16 0 Ishare Rus2000 Cll Opt129.0000 0.00 1,045 0.00 5,225 4,180
10212016

10-21-16 0 Kinder Morgan Cll Opt 24.0000 0.00 1,100 0.00 5,900 4,800
10212016

10-21-16 0 Spdr Rgnl Bkg Cll Opt 44.0000 0.00 1,449  0.00 7,650 6,201
10212016

10-21-16 0 Lumentum Hldgs Cll Opt 45.0000 0.00 3,570  0.00 7,490 3,920
10212016

10-21-16 0 Southwest Airl CIl Opt 40.0000 0.00 20,600 0.00 3,350 -17,250
10212016

10-21-16 0 NikelInc  CIl Opt 59.5000 10212016 0.00 440 0.00 2,440 2,000

10-21-16 0 OclaroInc CIl Opt 9.0000 10212016 0.00 18,020 0.00 29,974 11,954
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City of Sacramento
TRANSACTION SUMMARY

Large Cap Growth
SCERS
From 10-01-16 To 10-31-16

Trade Unit Total Unit Total Gain/

Date  Quantity Security Cost Cost Price Proceeds Loss

10-21-16 0 Palo Alto Netw CIl Opt165.0000 0.00 525  0.00 4,925 4,400
10212016

10-21-16 -300 Vaneck Vectors Cll Opt 69.0000 0.00 0 0.00 7,050 7,050
10212016

10-21-16 0 Spdr S&p500 Tr CIl Opt223.0000 0.00 1,050 0.00 9,750 8,700
10212016

10-21-16 0 Under Armour | Cll Opt 42.5000 0.00 1,260 0.00 5,220 3,960
10212016

10-21-16 100 Sector Spdr-En Cll Opt 71.0000 0.07 750 0.00 0 -750
10212016

10-21-16 -100 Sector Spdr-En CII Opt 71.0000 -0.04 450 -1.06 10,600 10,150
10212016

10-21-16 0 Sector Spdr-En CIl Opt 73.0000 0.00 2,400 0.00 12,200 9,800
10212016

10-21-16 0 Sector Spdr-En CIl Opt 74.0000 0.00 1,400 0.00 15,000 13,600
10212016

10-28-16 0 Halliburton Co CII Opt 50.0000 0.00 1,040 0.00 9,360 8,320
10282016

TOTAL 4,071,650 4,721,857 650,207
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Trade

City of Sacramento

TRANSACTION SUMMARY

Large Cap Growth
SCERS

From 10-01-16 To 10-31-16

Unit

Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
WITHDRAWALS
10-14-16 Pool A Cash 1,000,000
10-31-16 Pool A Cash 64,531
TOTAL 1,064,531
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City of Sacramento
TRANSACTION SUMMARY
International
SCERS
From 10-01-16 To 10-31-16

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
CONTRIBUTIONS
10-14-16 Pool A Cash 1,000,000
10-14-16 Pool A Cash 1,000,000
TOTAL 2,000,000
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City of Sacramento
TRANSACTION SUMMARY
Pool D
SHRA Investment Pool
From 10-01-16 To 10-31-16

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
PURCHASES
10-20-16 2,000,000 Oracle Corp 100.16 2,003,240
1.900% Due 09-15-21
TOTAL 2,003,240
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City of Sacramento
TRANSACTION SUMMARY
Pool D
SHRA Investment Pool
From 10-01-16 To 10-31-16

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
SALES
10-13-16 2,000,000 Wells Fargo Co Mtn Be 100.95 2,019,020 101.72 2,034,500 15,480
2.600% Due 07-22-20
TOTAL 2,019,020 2,034,500 15,480
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City of Sacramento

TRANSACTION SUMMARY

Pool D
SHRA Investment Pool

From 10-01-16 To 10-31-16

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

MATURITIES

10-01-16 365,000 California St 104.28 380,626 100.00 365,000 -15,626
2.924% Due 10-01-16

10-03-16 248,000 Sallie Mae Bank 100.00 248,000 100.00 248,000 0
1.350% Due 10-03-16

10-04-16 248,000 Enerbank USA 100.00 248,000 100.00 248,000 0
0.750% Due 10-04-16

TOTAL 876,626 861,000 -15,626
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Trade
Date

Quantity

City of Sacramento
TRANSACTION SUMMARY

Capitol Area Development Authority - Banking
From 10-01-16 To 10-31-16

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 10-01-16 To 10-31-16

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 10-01-16 To 10-31-16

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 10-01-16 To 10-31-16

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 10-01-16 To 10-31-16

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 10-01-16 To 10-31-16

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
WITHDRAWALS
10-01-16 Pool A Cash 17,490
10-07-16 Pool A Cash 1,000,000
10-21-16 Pool A Cash 1,000,000
10-28-16 Pool A Cash 500,000
TOTAL 2,517,490
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City of Sacramento
TRANSACTION SUMMARY

Sacramento Public Library Authority Hurst Trust
From 10-01-16 To 10-31-16

Trade Unit Total Unit Total Gain/
Date  Quantity Security Cost Cost Price Proceeds Loss
MATURITIES
10-14-16 400,000 Intl Bk Recon & Develop 99.97 399,900 100.00 400,000 100
0.625% Due 10-14-16
TOTAL 399,900 400,000 100
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Trade
Date

Quantity

City of Sacramento
TRANSACTION SUMMARY

The Natomas Basin Conservancy
From 10-01-16 To 10-31-16

Unit Total
Security Cost Cost

Unit
Price

Total
Proceeds

Gain/
Loss

No transactions were found!
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