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Summary of Portfolio
Maryland State Retirement & Pension System

1299
February 29, 2016

Note: Contributions and Withdrawals include cash, stock additions and withdrawals, corporate actions and gifting of shares. Realized Gains and Unrealized Gains are based on Date to Date Gains/Losses rather than Cost to Date.

PORTFOLIO ACTIVITY SUMMARY
From 01-31-16 to 02-29-16

Portfolio Value on 01-31-16 20,777,754.72

Contributions 205.23

Withdrawals -27.86

Realized Gains 44,971.13

Unrealized Gains -571,209.04

Interest 185.76

Dividends 39,618.69

Portfolio Value on 02-29-16 20,291,498.63

PORTFOLIO SUMMARY 
February 29, 2016

Asset Total Pct. Cur. Est.Annual

Class Cost Market Value Assets Yield Income

Equity 19,534,522.36 19,831,188.62 97.7 2.3 456,683.08

Cash and Equiv. 460,310.01 460,310.01 2.3 0.0 3.48

TOTAL PORTFOLIO 19,994,832.37 20,291,498.63 100.0 2.3 456,686.56
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Assets in Portfolio
Maryland State Retirement & Pension System

1299
February 29, 2016

($) UNIT ($) ANNUAL ($) (%)

PAR VALUE AVG UNIT TOTAL MARKET MARKET (%) INT/DIV EST ANNUAL CURRENT UNREALIZED

OR SHARES DESCRIPTION TICKER COST COST PRICE VALUE PORTFOLIO RATE INCOME YIELD GAIN/LOSS

COMMON STOCK- usd

CONSUMER STAPLES

4,700.00 DIAGEO PLC - SPON 

ADR

deo 80.34 377,598.00 102.60 482,220.00 2.4 3.44 16,154.08 3.3 104,622.00

17,743.00 HEINEKEN NV - 

SPON ADR

heiny 28.84 511,708.12 40.29 714,856.60 3.5 0.53 9,322.17 1.3 203,148.48

15,500.00 MONDELEZ 

INTERNATIONAL 

INC-A

mdlz 38.71 600,018.95 40.53 628,215.00 3.1 0.68 10,540.00 1.7 28,196.05

5,386.00 NESTLE SA - SPON 

ADR

nsrgy 61.70 332,316.20 70.38 379,074.76 1.9 1.90 10,228.91 2.7 46,758.56

39,256.00 RECKITT BENCKISER 

- SPON ADR

rbgly 10.41 408,554.07 18.28 717,752.78 3.5 0.38 14,946.37 2.1 309,198.71

14,200.00 UNILEVER N V - NY 

SHARES

un 41.33 586,878.90 42.61 605,062.00 3.0 1.17 16,616.84 2.7 18,183.10

2,817,074.24 3,527,181.14 17.4 77,808.37 2.2 710,106.90

ENERGY

29,500.00 CAMECO CORP ccj 19.30 569,423.75 12.11 357,245.00 1.8 0.29 8,576.83 2.4 -212,178.75

7,331.00 SCHLUMBERGER 

LTD

slb 74.23 544,204.05 71.72 525,779.32 2.6 2.00 14,662.00 2.8 -18,424.73

9,900.00 TOTAL SA - SPON 

ADR

tot 56.56 559,946.02 44.71 442,629.00 2.2 2.27 22,500.14 5.1 -117,317.02

1,673,573.82 1,325,653.32 6.5 45,738.97 3.5 -347,920.50
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Assets in Portfolio
Maryland State Retirement & Pension System

1299
February 29, 2016

($) UNIT ($) ANNUAL ($) (%)

PAR VALUE AVG UNIT TOTAL MARKET MARKET (%) INT/DIV EST ANNUAL CURRENT UNREALIZED

OR SHARES DESCRIPTION TICKER COST COST PRICE VALUE PORTFOLIO RATE INCOME YIELD GAIN/LOSS

FINANCIALS

19,200.00 BROOKFIELD ASSET 

MANAGE-CL A

bam 20.39 391,565.36 30.66 588,672.00 2.9 0.52 9,984.00 1.7 197,106.64

11,401.00 DBS GROUP 

HOLDINGS - SPON 

ADR

dbsdy 42.70 486,778.74 38.62 440,298.64 2.2 1.71 19,454.64 4.4 -46,480.09

35,700.00 ERSTE GROUP BANK 

AG - SPON ADR

ebkdy 16.96 605,379.18 12.89 460,148.01 2.3 0.00 0.00 0.0 -145,231.17

1,483,723.27 1,489,118.65 7.3 29,438.64 2.0 5,395.38

HEALTH CARE

7,695.00 MEDTRONIC PLC mdt 76.76 590,705.14 77.39 595,516.05 2.9 1.52 11,696.40 2.0 4,810.91

8,000.00 NOVARTIS AG - 

SPON ADR

nvs 58.52 468,180.00 71.11 568,880.00 2.8 2.34 18,720.69 3.3 100,700.00

1,058,885.14 1,164,396.05 5.7 30,417.09 2.6 105,510.91

INDUSTRIALS

35,800.00 EXPERIAN PLC - 

SPON ADR

expgy 12.00 429,600.00 16.49 590,205.96 2.9 0.36 12,888.00 2.2 160,605.96

14,305.00 SENSATA 

TECHNOLOGIES 

HOLDING

st 43.44 621,341.51 34.11 487,943.55 2.4 0.00 0.00 0.0 -133,397.96

5,300.00 SIEMENS AG - SPON 

ADR

siegy 100.10 530,553.32 92.86 492,142.10 2.4 2.81 14,878.69 3.0 -38,411.22

1,581,494.83 1,570,291.61 7.7 27,766.69 1.8 -11,203.22
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Assets in Portfolio
Maryland State Retirement & Pension System

1299
February 29, 2016

($) UNIT ($) ANNUAL ($) (%)

PAR VALUE AVG UNIT TOTAL MARKET MARKET (%) INT/DIV EST ANNUAL CURRENT UNREALIZED

OR SHARES DESCRIPTION TICKER COST COST PRICE VALUE PORTFOLIO RATE INCOME YIELD GAIN/LOSS

INFORMATION TECHNOLOGY

7,700.00 ACCENTURE PLC-CL 

A

acn 68.85 530,139.61 100.26 772,002.00 3.8 2.20 16,940.00 2.2 241,862.39

MATERIALS

6,200.00 BASF SE - SPON ADR basfy 69.55 431,187.68 65.39 405,411.18 2.0 2.26 13,982.86 3.4 -25,776.50

TELECOMMUNICATION

63,000.00 KDDI CORP - 

UNSPON ADR

kddiy 9.86 621,474.00 12.75 803,161.80 4.0 0.19 11,714.66 1.5 181,687.80

UTILITIES

48,600.00 AES CORP aes 12.21 593,282.41 9.80 476,280.00 2.3 0.44 21,384.00 4.5 -117,002.41

10,790,835.00 11,533,495.75 56.8 275,191.28 2.4 742,660.75

COMMON STOCK- gbp

CONSUMER DISCRETIONARY

41,974.00 COMPASS GROUP 

PLC

cpg ln 12.75 535,337.47 17.64 740,546.29 3.6 0.41 17,197.52 2.3 205,208.82

UTILITIES

34,800.00 NATIONAL GRID PLC ng/ ln 13.40 466,217.94 13.43 467,271.30 2.3 0.60 20,931.43 4.5 1,053.36

1,001,555.41 1,207,817.59 6.0 38,128.95 3.2 206,262.18
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Assets in Portfolio
Maryland State Retirement & Pension System

1299
February 29, 2016

($) UNIT ($) ANNUAL ($) (%)

PAR VALUE AVG UNIT TOTAL MARKET MARKET (%) INT/DIV EST ANNUAL CURRENT UNREALIZED

OR SHARES DESCRIPTION TICKER COST COST PRICE VALUE PORTFOLIO RATE INCOME YIELD GAIN/LOSS

COMMON STOCK-eur

FINANCIALS

57,900.00 BANCO BILBAO 

VIZCAYA 

ARGENTARIA SA

bbva sm 9.04 523,436.28 6.36 368,345.42 1.8 0.33 18,854.50 5.1 -155,090.86

INFORMATION TECHNOLOGY

9,246.00 DASSAULT 

SYSTEMES SA

dsy fp 68.17 630,295.55 75.94 702,131.96 3.5 0.47 4,319.88 0.6 71,836.41

1,153,731.83 1,070,477.39 5.3 23,174.39 2.2 -83,254.44

COMMON STOCK-jpy

CONSUMER DISCRETIONARY

34,300.00 MARUI GROUP CO 

LTD

8252 jp 15.26 523,428.10 13.71 470,096.12 2.3 0.19 6,685.27 1.4 -53,331.98

FINANCIALS

37,000.00 ORIX CORP 8591 jp 8.17 302,394.34 13.09 484,155.04 2.4 0.40 14,750.83 3.0 181,760.70

264,000.00 SHINSEI BANK LTD 8303 jp 2.09 551,535.34 1.19 313,408.64 1.5 0.01 2,338.87 0.7 -238,126.70

853,929.68 797,563.68 3.9 17,089.70 2.1 -56,366.00

HEALTH CARE

22,700.00 DAIICHI SANKYO CO 

LTD

4568 jp 19.59 444,630.78 20.87 473,809.08 2.3 0.62 14,077.52 3.0 29,178.30

INDUSTRIALS

37,000.00 KUBOTA CORP 6326 jp 16.54 612,079.00 12.82 474,157.25 2.3 0.27 9,833.89 2.1 -137,921.75
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Assets in Portfolio
Maryland State Retirement & Pension System

1299
February 29, 2016

($) UNIT ($) ANNUAL ($) (%)

PAR VALUE AVG UNIT TOTAL MARKET MARKET (%) INT/DIV EST ANNUAL CURRENT UNREALIZED

OR SHARES DESCRIPTION TICKER COST COST PRICE VALUE PORTFOLIO RATE INCOME YIELD GAIN/LOSS

8,543.00 NIDEC CORP 6594 jp 75.93 648,654.18 67.04 572,712.12 2.8 0.71 6,054.84 1.1 -75,942.06

1,260,733.18 1,046,869.38 5.2 15,888.73 1.5 -213,863.80

MATERIALS

75,000.00 TORAY INDUSTRIES 

INC

3402 jp 8.41 630,697.25 8.00 599,867.11 3.0 0.11 7,973.42 1.3 -30,830.14

3,713,418.99 3,388,205.37 16.7 61,714.64 1.8 -325,213.62

COMMON STOCK-hkd

CONSUMER DISCRETIONARY

168,300.00 SAMSONITE 

INTERNATIONAL SA

1910 hk 3.65 613,610.15 2.91 490,216.24 2.4 0.06 10,434.14 2.1 -123,393.91

613,610.15 490,216.24 2.4 10,434.14 2.1 -123,393.91

COMMON STOCK-sek

INDUSTRIALS

27,717.00 ASSA ABLOY AB-B assab ss 19.35 536,367.17 19.22 532,789.61 2.6 0.31 8,551.74 1.6 -3,577.56

536,367.17 532,789.61 2.6 8,551.74 1.6 -3,577.56

COMMON STOCK-chf

CONSUMER DISCRETIONARY

6,200.00 CIE FINANCIERE 

RICHEMONT-REG

cfr vx 81.46 505,050.03 64.06 397,148.59 2.0 1.61 9,959.84 2.5 -107,901.44

FINANCIALS

34,600.00 UBS GROUP AG ubsg vx 16.79 581,037.10 15.40 532,895.58 2.6 0.85 29,528.11 5.5 -48,141.52

1,086,087.13 930,044.18 4.6 39,487.95 4.2 -156,042.95
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Assets in Portfolio
Maryland State Retirement & Pension System

1299
February 29, 2016

($) UNIT ($) ANNUAL ($) (%)

PAR VALUE AVG UNIT TOTAL MARKET MARKET (%) INT/DIV EST ANNUAL CURRENT UNREALIZED

OR SHARES DESCRIPTION TICKER COST COST PRICE VALUE PORTFOLIO RATE INCOME YIELD GAIN/LOSS

COMMON STOCK-mxn

CONSUMER STAPLES

233,500.00 GRUPO BIMBO SAB- 

SERIES A

bimboa m 2.68 625,630.15 2.85 664,855.97 3.3 0.00 0.00 0.0 39,225.82

625,630.15 664,855.97 3.3 0.00 0.0 39,225.82

CASH AND EQUIVALENTS- usd

Accrued Income divacc 13,286.52 13,286.52 0.1 0.00 0.00 0.0

CASH cash 460,310.01 460,310.01 2.3 0.00 3.48 0.0

473,596.53 473,596.53 2.3 3.48 0.0

TOTAL PORTFOLIO 19,994,832.37 20,291,498.63 100.0 456,686.56 2.3 296,666.26
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Income and Expenses
Maryland State Retirement & Pension System

1299
From 02-01-16 Through 02-29-16

Ex-Date Pay-Date Security Amount

COMMON STOCK- usd
02-03-16 02-03-16 SIEMENS AG - SPON ADR 14,878.68

02-03-16 03-09-16 UNILEVER N V - NY SHARES 4,680.32

02-24-16 04-12-16 DIAGEO PLC - SPON ADR 6,110.20

02-25-16 03-31-16 BROOKFIELD ASSET MANAGE-CL A 2,496.00

28,165.20

COMMON STOCK- gbp
02-22-16 02-22-16 COMPASS GROUP PLC 11,453.49

11,453.49

CASH AND EQUIVALENTS- usd
02-01-16 02-01-16 CASH 185.76

185.76

EXPENSES- usd
02-02-16 02-02-16 Custodian Fee 27.86

02-15-16 02-15-16 Foreign Div Tax -205.23

-177.37
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Transaction Schedule
Maryland State Retirement & Pension System

1299
From 02-01-16 Through 02-29-16

Trade Settle Unit

Date Date Quantity Security Price Amount

PURCHASES

02-19-16 02-23-16 27,717.00 ASSA ABLOY AB-B 19.35 536,367.17

02-22-16 02-25-16 7,331.00 SCHLUMBERGER LTD 74.23 544,204.05

1,080,571.22

SALES

02-22-16 02-25-16 19,800.00 ANGLO AMERICAN PLC - SPON 

ADR

3.29 65,089.09

02-22-16 02-25-16 25,478.00 ANGLO AMERICAN PLC - SPON 

ADR

3.29 83,754.54

02-19-16 02-24-16 1,557.00 HEINEKEN NV - SPON ADR 40.92 63,704.66

02-19-16 02-23-16 7,598.93 KONINKLIJKE DSM NV 48.15 365,868.05

02-19-16 02-23-16 165.92 KONINKLIJKE DSM NV 48.15 7,988.46

02-19-16 02-23-16 87.15 KONINKLIJKE DSM NV 48.15 4,196.19

02-19-16 02-23-16 2,048.00 KONINKLIJKE DSM NV 48.15 98,605.70

02-19-16 02-24-16 4,544.00 RECKITT BENCKISER - SPON ADR 18.87 85,752.94

02-19-16 02-24-16 27,800.00 WEATHERFORD INTERNATIONAL 

PLC

6.16 171,164.55

946,124.18
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Contributions and Withdrawals
Maryland State Retirement & Pension System

1299
From 02-01-16 To 02-29-16

Trade Trade

Security Date Amount
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