New Century Investment Management, Inc.

PORTFOLIO APPRAISAL
Leading Edge Investment Advisors, LLC CalSTRS
ileg3le2/State Street TCH6/CAPIS 3PF04K56

May 31, 2016
Unit Total Market Pet.
Quantity Security Cost Cost Price Value Assets
CASH AND EQUIVALENTS
Accrued Dividends 77,067.00 77,067.00 0.1
Accrued Interest 557.90 557.90 0.0
Cash and Cash 963,091.62 963,091.62 1.2
Equivalents
1,040,716.52 1,040,716.52 1.3
COMMON STOCK
80,600 ACTIVISON 23.44 1,889,526.77 39.26 3,164,356.00 4.0
BLIZZARD INC
7,800 AETNA INC NEW 70.41 549,217.59 113.23 883,194.00
5,600 ALLERGAN PLC 190.69 1,067,854.93 235.75 1,320,200.00
(SHS)
1,390 ALPHABET INC 729.70 1,014,281.47 735.72 1,022,650.80 1.3
3,560 ALPHABET INC (CAP 636.86 2,267,230.14 748.85 2,665,906.00 34
STK CL A)
4,800 AMAZON COM INC 502.96 2,414,205.60 722.79 3,469,392.00 44
27,800 AMN HEALTHCARE 33.37 927,588.70 37.34 1,038,052.00 1.3
SERVICES INC
84,500 ANGLOGOLD LTD 12.99 1,097,562.05 13.43 1,134,835.00 1.4
32,900 APPLE INC 103.61 3,408,862.36 99.86 3,285,394.00 4.2
36,900 AT&T INC 32.60 1,203,117.12 39.15 1,444,635.00 1.8
12,300 BAXTER INTL INC 40.10 493,287.81 43.16 530,868.00 0.7
4,200 BROADCOM LTD 147.84 620,935.22 154.36 648,312.00 0.8
31,700 BROCADE 10.22 324,031.06 9.06 287,202.00 0.4
18,800 CAMPBELL SOUP CO 63.81 1,199,541.52 60.57 1,138,716.00 1.5
24,800 CARRIZO OIL & GAS 52.56 1,303,599.60 38.50 954,800.00 1.2
INC
12,500 CELANESE CORP 70.03 875,350.00 70.48 881,000.00 1.1
DEL (COM SER A)
11,600 CELGENE CORP 80.29 931,393.10 105.52 1,224,032.00 1.6
37,300 CENTURYLINK INC 31.31 1,167,982.36 27.12 1,011,576.00 1.3
19,500 CIRRUS LOGIC INC 35.54 693,002.70 36.00 702,000.00 0.9
9,500 CLOROX CO 126.60 1,202,745.60 128.54 1,221,130.00 1.6
18,200 CONSTELLATION 70.55 1,283,966.12 153.15 2,787,330.00 3.6
BRANDS INC (CL A)
32,300 CTRIP COM INTL 38.04 1,228,834.12 45.76 1,478,048.00 1.9
LTD (AMERICAN
DEP SHS)
24,800 DELTA AIR LINES 33.11 821,153.12 43.46 1,077,808.00 1.4
INC DEL (COM NEW)
47,400 DIAMOND RESORTS 24.90 1,180,156.48 22.93 1,086,882.00 1.4

INTL INC



New Century Investment Management, Inc.

PORTFOLIO APPRAISAL
Leading Edge Investment Advisors, LLC CalSTRS
ilcg3le2/State Street TCH6/CAPIS 3PF04K56

May 31, 2016
Unit Total Market Pct.
Quantity Security Cost Cost Price Value Assets
15,600 DISNEY WALT CO 86.14 1,343,783.14 99.22 1,547,832.00 2.0
(COM DISNEY)
8,500 EASTMAN CHEM CO 77.43 658,166.05 73.36 623,560.00 0.8
3,700 ELECTRONIC ARTS 61.87 228,928.25 76.75 283,975.00 0.4
INC
9,500 EQUIFAX INC 109.74 1,042,505.30 125.73 1,194,435.00 1.5
3,300 EQUINIX INC (COM 31434 1,037,311.44 362.00 1,194,600.00 1.5
PAR $0.001)
12,000 EXTRA SPACE 88.41 1,060,869.60 92.97 1,115,640.00 1.4
STORAGE INC
23,600 FACEBOOK INC (CL 72.33 1,767,058.85 118.81 2,803,916.00 3.6
A)
10,700 FISERV INC COM 98.61 1,055,176.22 105.33 1,127,031.00 1.4
21,200 GILEAD SCIENCES 82.44 1,747,761.91 87.06 1,845,672.00 2.4
INC
36,200 GOODYEAR TIRE & 3243 1,174,089.08 27.97 1,012,514.00 1.3
RUBR CO
14,200 HCA HOLDINGS INC 67.98 965,317.00 78.02 1,107,884.00 4
20,200 HILL ROM HLDGS 47.25 954,439.90 49.13 992,426.00 1.3
INC
16,500 HOME DEPOT INC 115.46 1,905,068.55 132.12 2,179,980.00 2.8
27,200 HORMEL FOODS 44.14 1,200,716.80 3441 935,952.00 1.2
CORP
11,300 INGREDION INC 105.55 1,192,760.20 117.41 1,326,733.00 1.7
53,300 JETBLUE AIRWAYS 23.15 1,233,783.07 17.93 955,669.00 1.2
CORP
9,000 LAMAR ADVER CO 58.95 530,571.60 65.05 585,450.00 0.7
NEW (CL A)
69,800 MAXLINEAR INC (CL 17.10 1,193,621.88 20.72 1,446,256.00 1.8
A)
12,600 MICROSOFT CORP 53.55 674,781.66 53.00 667,800.00 0.9
4,900 MOTOROLA 72.20 353,784.41 69.27 339,423.00 04
SOLUTIONS INC
(COM NEW)
8,100 NETEASEINC 146.61 1,187,529.66 177.84 1,440,504.00 1.8
(SPONSORED ADR)
8,600 NETFLIXINC 102.33 880,072.40 102.57 882,102.00 1.1
21,900 NIKE INC (CL B) 48.11 1,053,695.30 5522 1,209,318.00 1.5
8,400 NORTHROP 101.94 856,275.54 212.67 1,786,428.00 2.3
GRUMMAN CORP
9,200 OREILLY 180.47 1,660,292.80 264.43 2,432,756.00 3.1
AUTOMOTIVE INC

NEW



New Century Investment Management, Inc.

PORTFOLIO APPRAISAL
Leading Edge Investment Advisors, LLC CalSTRS
ileg3le2/State Street TCH6/CAPIS 3PF04K56

May 31, 2016
Unit Total Market Pet.
Quantity Security Cost Cost Price Value Assets
9,800 PULTE HOMES 18.20 178,343.34 18.76 183,848.00 0.2
6,600 SALESFORCE COM 67.00 442,226.40 83.71 552,486.00 0.7
INC
17,300 SKYWORKS 58.18 1,006,490.42 66.76 1,154,948.00 1.5
SOLUTIONS INC
11,500 STAMPS COM INC 80.17 921,936.60 90.99 1,046,385.00 1.3
(COM NEW)
13,500 STARBUCKS CORP 54.72 738,695.70 54.89 741,015.00 0.9
19,400 STRYKER CORP 94.79 1,838,865.86 111.16 2,156,504.00 2.8
47,200 TAIWAN 24.89 1,175,044.00 24.72 1,166,784.00 1.5
SEMICONDUCTOR
MFG LTD (SPONS
ADR)
15,100  TERADYNE INC 20.13 303,895.05 19.81 299,131.00 04
17,700 TYSON FOODS INC 66.97 1,185,337.14 63.78 1,128,906.00 14
(CL A)
19,000 UNITED CONTL 59.70 1,134,216.40 45.09 856,710.00 1.1
HLDGS INC
10,600 UNITEDHEALTH 113.11 1,198,997.80 133.67 1,416,902.00 1.8
GROUP INC
20,400 VALERO ENERGY 58.37 1,190,648.04 54.70 1,115,880.00 1.4
CORP NEW
67,378,482.90 77,315,673.80 98.7
TOTAL PORTFOLIO 68,419,199.42 78,356,390.32 . 100.0



New Century Investment Management, Inc.

PORTFOLIO APPRAISAL - SETTLED TRADES

Leading Edge Investment Advisors, LLC CalSTRS
ilcg3le2/State Street TCH6/CAPIS 3PF04K56

May 31, 2016
Unit Total Market Pect.
Quantity Security Cost Cost Price Value Assets
CASH AND EQUIVALENTS
Cash and Cash 963,091.62 963,091.62 1.2
Equivalents
COMMON STOCK
80,600 ACTIVISON 2344 1,889,526.77 39.26 3,164,356.00 4.0
BLIZZARD INC
7,800 AETNA INC NEW 70.41 549,217.59 113.23 883,194.00 1.1
5,600 ALLERGANPLC 190.69 1,067,854.93 235.75 1,320,200.00 1.7
(SHS)
1,390 ALPHABET INC 729.70 1,014,281.47 735.72 1,022,650.80 1.3
3,560 ALPHABET INC (CAP 636.86 2,267,230.14 748.85 2,665,906.00 34
STK CL A)
4,800 AMAZON COM INC 502.96 2,414,205.60 722.79 3,469,392.00 4.4
27,800 AMN HEALTHCARE 33.37 927,588.70 37.34 1,038,052.00 1.3
SERVICES INC
84,500 ANGLOGOLDLTD 12.99 1,097,562.05 13.43 1,134,835.00 1.4
32,900 APPLE INC 103.61 3,408,862.36 99.86 3,285,394.00 42
36,900 AT&TINC 32.60 1,203,117.12 39.15 1,444,635.00 1.8
12,300 BAXTER INTL INC 40.10 493,287.81 43.16 530,868.00 0.7
4,200  BROADCOM LTD 147.84 620,935.22 154.36 648,312.00 0.8
31,700 BROCADE 10.22 324,031.06 9.06 287,202.00 04
18,800 CAMPBELL SOUP CO 63.81 1,169,541.52 60.57 1,138,716.00 1.5
24,800 CARRIZO OIL & GAS 52.56 1,303,599.60 38.50 954,800.00 1.2
INC
12,500 CELANESE CORP 70.03 875,350.00 70.48 881,000.00 1.1
DEL (COM SER A)
11,600 CELGENE CORP 80.29 931,393.10 105.52 1,224,032.00 1.6
37,300 CENTURYLINK INC 31.31 1,167,982.36 27.12 1,011,576.00 1.3
19,500 CIRRUS LOGIC INC 35.54 693,002.70 36.00 702,000.00 0.9
9,500 CLOROX CO 126.60 1,202,745.60 128.54 1,221,130.00 1.6
18,200 CONSTELLATION 70.55 1,283,966.12 153.15 2,787,330.00 3.6
BRANDS INC (CL A)
32,300 CTRIP COM INTL 38.04 1,228,834.12 45.76 1,478,048.00 1.9
LTD (AMERICAN
DEP SHS)
24,800 DELTA AIR LINES 33.11 821,153.12 43.46 1,077,808.00 1.4
INC DEL (COM NEW)
47,400 DIAMOND RESORTS 24.90 1,180,156.48 22.93 1,086,882.00 14
INTL INC
15,600 DISNEY WALT CO 86.14 1,343,783.14 99.22 1,547,832.00 2.0
(COM DISNEY)
8,500 EASTMAN CHEM CO 77.43 658,166.05 73.36 623,560.00 0.8



New Century Investment Management, Inc.

PORTFOLIO APPRAISAL - SETTLED TRADES

Leading Edge Investment Advisors, LLC CalSTRS
ileg3le2/State Street TCH6/CAPIS 3PF04K56

May 31, 2016
Unit Total Market Pet.
Quantity Security Cost Cost Price Value Assets
3,760 ELECTRONIC ARTS 61.87 228,928.25 76.75 283,975.00 0.4
INC
9,500 EQUIFAX INC 109.74 1,042,505.30 125.73 1,194,435.00 1.5
3,300 EQUINIX INC (COM 314.34 1,037,311.44 362.00 1,194,600.00 1.5
PAR $0.001)
12,000 EXTRA SPACE §8.41 1,060,869.60 92.97 1,115,640.00 1.4
STORAGE INC
23,600 FACEBOOK INC (CL 72.33 1,707,058.85 118.81 2,803,916.00 3.6
A)
10,700 FISERV INC COM 98.61 1,055,176.22 105.33 1,127,031.00 1.4
21,200 GILEAD SCIENCES 82.44 1,747,761.91 87.06 1,845,672.00 24
INC
36,200 GOODYEAR TIRE & 32.43 1,174,089.08 27.97 1,012,514.00 1.3
RUBR CO
14,200 HCA HOLDINGS INC 67.98 965,317.00 78.02 1,107,884.00 4
20,200 HILL ROM HLDGS 47.25 954,439.90 49.13 992,426.00 1.3
INC
16,500 HOME DEPOT INC 115.46 1,905,068.55 132.12 2,179,980.00 2.8
27,260 HORMEL FOODS 44.14 1,200,716.80 3441 935,952.00 1.2
CORP
11,300 INGREDION INC 105.55 1,192,760.20 117.41 1,326,733.00 1.7
53,300 JETBLUE AIRWAYS 23.15 1,233,783.07 17.93 955,669.00 1.2
CORP
9,000 LAMAR ADVER CO 58.95 530,571.60 65.05 585,450.00 0.7
NEW (CL A)
69,800 MAXLINEAR INC (CL 17.10 1,193,621.88 20.72 1,446,256.00 1.8
A)
12,606 MICROSOFT CORP 53.55 674,781.66 53.00 667,800.00 0.9
4,900 MOTOROLA 72.20 353,784.41 69.27 339,423.00 0.4
SOLUTIONS INC
(COM NEW)
8,100 NETEASE INC 146.61 1,187,529.66 177.84 1,440,504.00 1.8
(SPONSORED ADR)
8,600 NETFLIX INC 102.33 880,072.40 102.57 882,102.00 1.1
21,900 NIKE INC(CL B) 48.11 1,053,695.30 55.22 1,209,318.00 1.5
8,400 NORTHROP 101.94 856,275.54 212.67 1,786,428.00 23
GRUMMAN CORP
9,200 OREILLY 180.47 1,660,292.80 264.43 2,432,756.00 3.1
AUTOMOTIVE INC
NEW
9,800 PULTE HOMES 18.20 178,343.34 18.76 183,848.00 0.2
6,600 SALESFORCE COM 67.00 442,226.40 83.71 552,486.00 0.7

INC



New Century Investment Management, Inc.

PORTFOLIO APPRAISAL - SETTLED TRADES

Leading Edge Investment Advisors, LLC CalSTRS
ilcg3le2/State Street TCH6/CAPIS 3PF04K56

May 31, 2016
Unit Total Market Pect.
Quantity Security Cost Cost Price Value Assets
17,300 SKYWORKS 58.18 1,006,490.42 66.76 1,154,948.00 1.5
SOLUTIONS INC
11,500 STAMPS COM INC 80.17 921,936.60 90.99 1,046,385.00 1.3
(COM NEW)
13,500 STARBUCKS CORP 54.72 738,695.70 54.89 741,015.00 0.9
19,400 STRYKER CORP 94.79 1,838,865.86 111.16 2,156,504.00 2.8
47,200 TAIWAN 24.89 1,175,044.00 24.72 1,166,784.00 1.5
SEMICONDUCTOR
MFG LTD (SPONS
ADR)
15,100  TERADYNE INC 20.13 303,895.05 19.81 299,131.00 0.4
17,700 TYSON FOODS INC 66.97 1,185,337.14 63.78 1,128,906.00 1.4
(CL A)
19,000 UNITED CONTL 59.70 1,134,216.40 45.09 856,710.00 1.1
HLDGS INC
10,600 UNITEDHEALTH 113.11 1,198,997.80 133.67 1,416,902.00 1.8
GROUP INC
20,400 VALERO ENERGY 58.37 1,190,648.04 54.70 1,115,880.00 14
CORP NEW
67,378,482.90 77,315,673.80 98.8
TOTAL PORTFOLIO 68,341,574.52 78,278,765.42 . 100.0



