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Insight Capital Research & Management

Broker Commissions Report

Create Date Reporting Period 10/01/2015 TO 10/30/2015

Account: 7008 - California State Teachers Retirement Fund

11/18/2015

Broker Broker Name Shares Comm Rate Net Amount Commission
BNYA BNY ConvergEx Execution Solutions, LLC 51,500 0.0029 2,825,733.74 151.50
CSFB Credit-Suisse Securities (USA) LLC 214,400 0.0035 7,830,848.86 750.40
INST Instinet Incorporated 12,700 0.0050 1,182,863.85 63.50
ITGI ITG, Inc. 41,100 0.0050 1,849,606.86 205.50
MAXM Maxim Partners LLC 35,800 0.0200 6,331,525.88 716.00
MSSB Morgan Stanley Smith Barney 17,600 0.0150 1,112,121.12 264.00
NITE Knight Capital Group, Inc 93,500 0.0150 8,316,671.49 1,402.50
TSAV BTIG TradeSave 72,400 0.0045 5,208,824.32 325.80

Totals 34,658,196.12 3,879.20
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Report Period: October 30, 2015 _——— == == = == =

Portfolio Appraisal

Report Currency is US Dollar Total Cost Market Value Income
Avg Gain/Loss
Quantity Symb Price Cost Cost Value  (op) Amount % Income  Yield
California State Teachers Retirement Fund

Total 704,737.61 704,737.61 0.9 0 0.0 0 0.0
3,700 3M COMPANY MMM 157 91.62 338,988.57 581,677.00 0.8 242,688 71.6 15,170 2.6

9,300 ACUITY BRANDS INC COM AYI 219 177 1,650,112.65 2,032,980.00 2.7 382,867 23.2 4,836 0.2

22,600 ADOBE SYSTEMS INC ADBE 88.66 83.17 1,879,549.34 2,003,716.00 2.6 124,167 6.6 0 0.0

9,800 ADVANCE AUTO PARTS INC AAP 198 197 1,926,853.46 1,944,614.00 2.6 17,761 0.9 2,352 0.1

14,100 AETNA INC AET 115 108 1,525,383.12 1,618,398.00 2.1 93,015 6.1 14,100 0.9

4,000 ALPHABETINC-CL A GOOGL 737 690 2,761,486.00 2,949,560.00 3.9 188,074 6.8 0 0.0

7,000 AMAZON.COM INC AMZN 626 417 2,918,821.51 4,381,300.00 5.8 1,462,478 50.1 0 0.0

39,800 APPLE INC AAPL 120 83.13 3,308,731.41 4,756,100.00 6.2 1,447,369 43.7 82,784 1.7

2,000 AUTOZONE INC COM AZO 784 769 1,538,609.80 1,568,820.00 2.1 30,210 2.0 0 0.0

83,800 BOSTON SCIENTIFIC CORP BSX 18.28 18.00 1,508,525.70 1,531,864.00 2.0 23,338 15 0 0.0

37,200 COCA-COLA COMPANY KO 42.35 39.55 1,471,122.36 1,575,420.00 2.1 104,298 7.1 49,104 3.1

10,900 CONSTELLATION BRANDS INC-A STZ 135 134 1,459,712.74 1,469,320.00 1.9 9,607 0.7 13,516 0.9

16,500 CVS HEALTH CORP Cvs 98.78 81.72 1,348,371.75 1,629,870.00 2.1 281,498 20.9 23,100 1.4

46,600 D.R. HORTON INC. DHI 29.44 31.26 1,456,925.70 1,371,904.00 1.8 -85,022 -5.8 11,650 0.8

16,700 ELECTRONIC ARTS INC EA 72.07 61.98 1,034,999.20 1,203,569.00 1.6 168,570 16.3 0 0.0

21,700 ELILILLY & COMPANY LLY 81.57 80.94 1,756,419.70 1,770,069.00 2.3 13,649 0.8 43,400 25

17,500 EQUIFAX INC EFX 107 104 1,821,699.25 1,864,975.00 2.5 43276 2.4 20,300 1.1

18,700 EXTRA SPACE STORAGE INC EXR 79.24 78.19 1,462,106.25 1,481,788.00 1.9 19,682 1.3 44,132 3.0

32,200 FACEBOOK INC FB 102 81.88 2,636,464.12 3,283,434.00 4.3 646,970 245 0 0.0

8,600 FEDEX CORP FDX 156 172 1,479,372.00 1,342,030.00 1.8 -137,342 -9.3 8,600 0.6

33,900 FIRST REPUBLIC BANK/CA FRC 65.31 63.31 2,146,134.42 2,214,009.00 2.9 67,875 3.2 20,340 0.9

20,900 FOOT LOCKER INC FL 67.75 71.11 1,486,272.15 1,415,975.00 1.9 -70,297 -4.7 20,900 1.5

10,900 GILEAD SCIENCES INC. GILD 108 97.14 1,058,870.69 1,178,617.00 1.5 119,746 11.3 18,748 1.6

8,800 GLOBAL PAYMENTS INC GPN 136 126 1,112,121.12 1,200,408.00 1.6 88,287 7.9 1,408 0.1

15,700 HOME DEPOT, INC. HD 124 76.45 1,200,312.14 1,941,148.00 2.6 740,836 61.7 37,062 1.9

36,100 MICROSOFT CORPORATION MSFT 52.64 53.39 1,927,227.38 1,900,304.00 2.5 -26,923 -1.4 51,984 2.7

5900 MOHAWK INDUSTRIES INC MHK 196 192 1,134,002.22 1,153,450.00 1.5 19,448 1.7 0 0.0

41,100 MONDELEZ INTERNATIONAL INC-A MDLZ 46.16 45.00 1,849,606.86 1,897,176.00 2.5 47,569 2.6 27,948 15

10,300 NIKE INC. NKE 131 115 1,182,131.00 1,349,609.00 1.8 167,478 14.2 11,536 0.9
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Report Period: October 30, 2015 _——— == == = == =

Portfolio Appraisal

Report Currency is US Dollar Total Cost Market Value Income

Avg Gain/Loss

Quantity Symb Price Cost Cost value  (op) Amount % Income Yield
California State Teachers Retirement Fund

28,100 NORWEGIAN CRUISE LINE HOLDIN NCLH 63.62 54.28 1,525,394.45 1,787,722.00 2.3 262,328 17.2 0 0.0

7,700 O REILLY AUTOMOTIVE INC NEW COM ORLY 276 254 1,958,920.81 2,127,202.00 2.8 168,281 8.6 0 0.0

32,300 ORACLE SYSTEMS CORP ORCL 38.84 41.73 1,347,979.13 1,254,532.00 1.6 -93,447 -6.9 19,380 1.5

15,000 PEPSICO INC COM PEP 102 86.79 1,301,908.50 1,532,850.00 2.0 230,942 17.7 42,150 2.7

1,100 PRICELINE.COM INC PCLN 1,454 1,277 1,404,679.98 1,599,664.00 2.1 194,984 13.9 0 00

19,700 SALESFORCE.COM CRM 77.71 75.86 1,494,445.94 1,530,887.00 2.0 36,441 2.4 0 00

40,500 STARBUCKS CORP COM SBUX 62.57 48.15 1,950,030.45 2,534,085.00 3.3 584,055 30.0 25,920 1.0

32,200 TOTAL SYSTEM SERVICES INC TSS 52.45 46.01 1,481,541.32 1,688,890.00 2.2 207,349 14.0 12,880 0.8

7,500 ULTA SALON COSMETICS & FRAGR ULTA 174 156 1,170,967.50 1,304,700.00 1.7 133,733 11.4 0 0.0

24,400 VISAINC \% 77.58 50.97 1,243,768.47 1,892,952.00 2.5 649,184 52.2 13,664 0.7

19,900 VULCAN MATERIALS VMC 96.58 92.98 1,850,331.61 1,921,942.00 2.5 71,610 3.9 7,960 0.4

14,300 WALT DISNEY CO/THE DIS 114 83.50 1,194,102.52 1,626,482.00 2.1 432,379 36.2 18,876 1.2

Total 66,305,003.29 75,414,012.00 99.1 9,109,009 13.7 663,790 0.9
Total 66,305,003.29 75,414,012.00 99.1 9,109,009 13.7 663,790 0.9
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Report Period: October 30, 2015

TOTAL ASSETS

Accrued Income

TOTAL ASSETS Including accruals

67,009,740.90

76,118,749.61

9,109,009 13.6

13,278.00

76,132,027.61
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ACCOUNT PERFORMANCE

For: 47 California State Teachers
Retirement Fund

Mkt Returns Incep
Account Name (mm$) WTD MTD QTD YTD 1Year 2Year 3Year 5Year 7 Year 10Yr 15Yr 20Yr Incep* Date
California State Teachers Retirement Fund (7008) 76.13 0.07 6.33 6.33 3.56 7.48 11.89 17.25 15.71 14.72 10.47  3/19/2008
Russell 1000 Growth 2.49 9.04 9.04 7.36 9.61 13.30 18.09 15.39 16.28 10.57
10/30/2015 * - Inception Returns for Portfolios & their index are for the same time periods Page 1 of 1






ACCOUNT PERFORMANCE

For: 47 California State Teachers
Retirement Fund

Mkt Returns Incep
Account Name (mm$) WTD MTD QTD YTD 1Year 2Year 3Year 5Year 7 Year 10Yr 15Yr 20Yr Incep* Date
California State Teachers Retirement Fund (7008) 76.13 0.05 6.31 6.31 3.36 7.23 1163 16.97 1543  14.44 10.19  3/19/2008
Russell 1000 Growth 2.49 9.04 9.04 7.36 9.61 13.30 18.09 1539  16.28 10.57
10/30/2015 * - Inception Returns for Portfolios & their index are for the same time periods Page 1 of 1






) o 11/17/2015
Transactions Listing
FROM Create Date 10/01/2015 TO 10/30/2015

Amount Cost Other
Charges
Account Trans Type Identifier Secondary Sec. Name Shares/PAR Price Portfolio Portfolio Broker CR Amount Port. FX USD/Curr Cash D Ref #
Acct

INDATA# | Record Type Secondary Security Description Native Native Sec Fees | Comm. Native CD USD/Curr | Amount SD Linked #
7008 Buy AAP 9800  196.603 1,926,853.46 0.00 NITE 0.015000 147.00 0.00 USD 1.0000000 000009 10/29/15 961708
1027 1,926,853.46 0.00 0.00 147.00 0.00 USD 1.0000000 1,926,853. 11/03/15

46
7008 Buy AZO 2000 769.285 1,538,609.80 0.00 MAXM  0.020000 40.00 0.00 USD 1.0000000 000009 10/26/15 960818
1027 1,538,609.80 0.00 0.00 40.00 0.00 USD 1.0000000 1,538,609. 10/29/15

80
7008 Buy BSX 83800 17.998 1,508,525.70 0.00 CSFB  0.003500 293.30 0.00 USD 1.0000000 000009 10/28/15 961583
1027 1,508,525.70 0.00 0.00 293.30 0.00 USD 1.0000000 1,508,525. 11/02/15

70
7008 Buy CRM 19700 75.855 1,494,445.94 0.00 BNYA 0.005000 98.50 0.00 USD 1.0000000 000009 10/12/15 954496
1027 1,494,445.94 0.00 0.00 98.50 0.00 USD 1.0000000 1,494,445. 10/15/15

94
7008 Buy EFX 17500  104.094 1,821,699.25 0.00 CSFB  0.003500 61.25 0.00 USD 1.0000000 000009 10/08/15 953798
1027 1,821,699.25 0.00 0.00 61.25 0.00 USD 1.0000000 1,821,699. 10/14/15

25
7008 Buy EXR 18700 78.183 1,462,106.25 0.00 TSAV  0.004500 84.15 0.00 USD 1.0000000 000009 10/05/15 951083
1027 1,462,106.25 0.00 0.00 84.15 0.00 USD 1.0000000 1,462,106. 10/08/15

25
7008 Buy GPN 17600 63.174 1,112,121.12 0.00 MSSB  0.015000 264.00 0.00 USD 1.0000000 000009 10/07/15 952623
1027 1,112,121.12 0.00 0.00 264.00 0.00 USD 1.0000000 1,112,121. 10/13/15

12

A split has been added to this trade: Ex date: 11/3/2015 Factor: 2

7008 Buy MDLZ 41100 44.998 1,849,606.86 0.00 ITGI  0.005000 205.50 0.00 USD 1.0000000 000009 10/13/15 954968
1027 1,849,606.86 0.00 0.00 205.50 0.00 USD 1.0000000 1,849,606. 10/16/15

86
7008 Buy MSFT 36100 53.371 1,927,227.38 0.00 NITE 0.015000 541.50 0.00 USD 1.0000000 000009 10/29/15 961709
1027 1,927,227.38 0.00 0.00 541.50 0.00 USD 1.0000000 1,927,227. 11/03/15

38
7008 Buy NXPI 15400 94.093 1,449,263.20 0.00 NITE  0.015000 231.00 0.00 USD 1.0000000 000009 10/15/15 955669
1027 1,449,263.20 0.00 0.00 231.00 0.00 USD 1.0000000 1,449,263. 10/20/15

20
7008 Buy NXPI 8000 96.579  772,662.40 0.00 CSFB  0.003500 28.00 0.00 USD 1.0000000 000009 10/22/15 958674
1027 772,662.40 0.00 0.00 28.00 0.00 USD 1.0000000 772,662.4 10/27/15

0
7008 Buy STZ 10900  133.904 1,459,712.74 0.00 NITE  0.015000 163.50 0.00 USD 1.0000000 000009 10/07/15 952625
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Transactions Listing
FROM Create Date 10/01/2015 TO 10/30/2015

11/17/2015

Amount Cost Other
Charges
Account Trans Type Identifier Secondary Sec. Name | Shares/PAR Price Portfolio Portfolio Broker CR Amount Port. FX USD/Curr iash D Ref #
cct
INDATA# | Record Type Secondary Security Description Native Native Sec Fees | Comm. Native CD USD/Curr | Amount SD Linked #
1027 1,459,712.74 0.00 0.00 163.50 0.00 USD 1.0000000 1,459,71724. 10/13/15
7008 Income 000009 FEDEX CORP 2150 0.00 2,150.00 0.00 {NONE} 0.000000 0.00 0.00 USD 1.0000000 000009 10/01/15 950572
1027 FDX Div Accrued for FDX 2,150.00 0.00 0.00 0.00 0.00 USD 1.0000000 2,150.00 10/01/15
7008 Income 000009 TOTAL SYSTEM 3220 0.00 3,220.00 0.00 {NONE} 0.000000 0.00 0.00 USD 1.0000000 000009 10/01/15 950614
SERVICES INC
1027 TSS Div Accrued for TSS 3,220.00 0.00 0.00 0.00 0.00 USD 1.0000000 3,220.00 10/01/15
7008 Income 000009 NIKE INC. 2884 0.00 2,884.00 0.00 {NONE} 0.000000 0.00 0.00 USD 1.0000000 000009 10/05/15 951020
1027 NKE Div Accrued for NKE 2,884.00 0.00 0.00 0.00 0.00 USD 1.0000000 2,884.00 10/05/15
7008 Income 000009 477.49 1.00 477.49 0.00  {NONE} 0.000000 0.00 0.00 USD 1.0000000 000009 10/02/15 951082
1027 INTEREST RECEIVED 477.49 0.00 0.00 0.00 0.00 USD 1.0000000 477.49 10/02/15
7008 Income 000009 0.07 0.00 0.07 0.00 {NONE} 0.000000 0.00 0.00 USD 1.0000000 000009 09/30/15 957048
1027 Cash Adjustment - to 0.07 0.00 0.00 0.00 0.00 USD 1.0000000 0.07 09/30/15
Balance to Stmt (MB)
7008 Income 000009 &R)/F-;gLE SYSTEMS 4845 0.00 4,845.00 0.00  {NONE} 0.000000 0.00 0.00 USD 1.0000000 000009 10/28/15 961559
1027 ORCL Div Accrued for ORCL 4,845.00 0.00 0.00 0.00 0.00 USD 1.0000000 4,845.00 10/28/15
7008 Income 000009 AETNA INC 3525 0.00 3,525.00 0.00  {NONE} 0.000000 0.00 0.00 USD 1.0000000 000009 10/30/15 963217
1027 AET Div Accrued for AET 3,525.00 0.00 0.00 0.00 0.00 USD 1.0000000 3,525.00 10/30/15
7008 Income 000009 FOOT LOCKER INC 5225 0.00 5,225.00 0.00  {NONE} 0.000000 0.00 0.00 USD 1.0000000 000009 10/30/15 963240
1027 FL Div Accrued for FL 5,225.00 0.00 0.00 0.00 0.00 USD 1.0000000 5,225.00 10/30/15
7008 Sell ABC 12700 93.146 1,182,863.85 1,070,550.31 INST  0.005000 63.50 0.00 USD 1.0000000 000009 10/08/15 953797
1027 1,182,863.85 1,070,550.31 2177 63.50 0.00 USD 1.0000000 1,182,86835. 10/14/15
7008 Sell DLTR 14600 63.211  922,790.61 1,024,793.11 TSAV  0.004500 65.70 0.00 USD 1.0000000 000009 10/07/15 952622
1027 922,790.61 1,024,793.11 16.99 65.70 0.00 USD 1.0000000 922,790.(15 10/13/15
7008 Sell HAS 21300 72,956 1,553,614.71 1,552,335.48 NITE  0.015000 319.50 0.00 USD 1.0000000 000009 10/20/15 957023
1027 1,553,614.71 1,552,335.48 28.59 319.50 0.00 USD 1.0000000 1,553,61741. 10/23/15
7008 Sell JBLU 82200 24.789 2,037,363.48 1,908,155.04 CSFB  0.003500 287.70 0.00 USD 1.0000000 000009 10/13/15 954967
1027 2,037,363.48 1,908,155.04 37.50 287.70 0.00 USD 1.0000000 2,037,36‘% 10/16/15
7008 Sell MD 22900 73.83 1,690,598.03 1,934,862.22 CSFB  0.003500 80.15 0.00 USD 1.0000000 000009 10/26/15 960819
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) o 11/17/2015
Transactions Listing
FROM Create Date 10/01/2015 TO 10/30/2015

Amount Cost Other
Charges
Account Trans Type Identifier Secondary Sec. Name Shares/PAR Price Portfolio Portfolio Broker CR Amount Port. FX USD/Curr Cash D Ref #
Acct

INDATA# | Record Type Secondary Security Description Native Native Sec Fees | Comm. Native CD USD/Curr | Amount SD Linked #
1027 1,690,598.03 1,934,862.22 3111 80.15 0.00 USD 1.0000000 1,690,598. 10/29/15

03
7008 Sell NXPI 23400 73.454 1,718,691.35 2,221,925.60 TSAV  0.004500 105.30 0.00 USD 1.0000000 000009 10/29/15 961710
1027 1,718,691.35 2,221,925.60 31.63 105.30 0.00 USD 1.0000000 1,718,691. 11/03/15

35
7008 Sell PANW 9500  168.095 1,596,685.96 1,473,343.25 MAXM  0.020000 190.00 0.00 USD 1.0000000 000009 10/12/15 954497
1027 1,596,685.96 1,473,343.25 29.39 190.00 0.00 USD 1.0000000 1,596,685. 10/15/15

96
7008 Sell Q 20400 66.76 1,361,464.82 1,569,412.80 MAXM  0.020000 408.00 0.00 USD 1.0000000 000009 10/28/15 961584
1027 1,361,464.82 1,569,412.80 25.06 408.00 0.00 USD 1.0000000 1,361,464. 11/02/15

82
7008 Sell REGN 3900 470.481 1,834,765.30 1,923,296.31 MAXM  0.020000 78.00 0.00 USD 1.0000000 000009 10/05/15 951084
1027 1,834,765.30 1,923,296.31 33.77 78.00 0.00 USD 1.0000000 1,834,765. 10/08/15

30
7008 Sell SKX 31800 41.867 1,331,287.80 1,514,088.10 BNYA 0.001667 53.00 0.00 USD 1.0000000 000009 10/07/15 952624
1027 1,331,287.80 1,514,088.10 24.50 53.00 0.00 USD 1.0000000 1,331,287. 10/13/15

80

A split has been added to this trade: Exdate:  10/16/2015 Factor: 3

7008 Sell VRSK 15700 70.403 1,105,236.11 1,167,652.96 TSAV  0.004500 70.65 0.00 USD 1.0000000 000009 10/29/15 962999
1027 1,105,236.11 1,167,652.96 20.34 70.65 0.00 USD 1.0000000 1,105,236. 11/03/15

11
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