OAKBROOK

INVESTMENTS

California State Teachers'
Retirement System
Select Equity
July 31, 2016



OAKBRrOOK
INVESTMENTS

OakBrook Investments, LLC
PORTFOLIO ACTIVITY SUMMARY

California State Teachers' Retirement System
From 06-30-16 to 07-31-16

Portfolio Value on 06-30-16 73,351,328.88
Contributions 0.00
Withdrawals 0.00
Realized Gains 1,116.98
Unrealized Gains 2,002,643.10
Interest 288.38
Dividends 108,959.30

Portfolio Value on 07-31-16 ~ 75,464,336.64

OakBrook Investments, LLC
TWR FOR SELECTED PERIODS

ANNUALIZED
California State Teachers' Retirement
System
July 31, 2016
Month Quarter Inception
To Date To Date To Date
Portfolio Gross of Fees 2.88 2.88 4,03
Portfolio Net of Fees 2.86 2.86 3.97
Russell 1000 Growth 4,72 4,72 5.42
S&P 500 Index 3.69 3.69 5.00



%? OaKBROOK
OakBrook Investments, LLC
PERFORMANCE HISTORY

California State Teachers' Retirement System
From 05-02-16 to 07-31-16

Percent Return Cumulative TWR
Per Period Basis = 100
Time Period Portfolio  Portfolio  Russell S&P 500 Portfolio Portfolio  Russell S&P 500
Gross of Net of 1000 Index Gross of Net of 1000 Index
Fees Fees Growth Fees Fees Growth

05-02-2016 100.00 100.00 100.00 100.00

05-02-2016 to 05-31-2016 -0.24 -0.26 1.06 1.01 99.76 99.74 101.06 101.01
05-31-2016 to 06-30-2016 1.35 1.34 -0.39 0.26 101.11 101.07 100.67 101.27
06-30-2016 to 07-31-2016 2.88 2.86 4,72 3.69 104.03 103.97 105.42 105.00
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OakBrook Investments, LLC
PORTFOLIO SUMMARY
California State Teachers' Retirement System

July 31, 2016
Pct. Cur. Est. Annual
Security Type Total Cost Market Value Assets  Yield Income
Equities
COMMON STOCK
Energy 2,787,669.82 2,810,148.00 3.7 2.5 69,800.00
Industrials 9,423,184.49 9,746,656.00 12.9 3.2 307,324.00
Consumer Discretionary 12,938,584.82 12,638,381.00 16.7 1.8 231,319.84
Consumer Staples 10,387,853.99 11,047,703.50 14.6 2.5 273,496.20
Health Care 19,015,685.45 20,040,944.00 26.6 1.8 358,420.00
Financials 3,003,664.30 3,312,576.00 4.4 2.3 77,760.00
Information Technology 14,329,615.44 15,212,410.00 20.2 1.7 256,912.00
COMMON STOCK 71,886,258.31 74,808,818.50 99.1 2.1 1,575,032.04
71,886,258.31 74,808,818.50 99.1 2.1 1,575,032.04
Cash and Equiv.
CASH AND EQUIVALENTS 655,518.14 655,518.14 0.9 0.0 0.00
655,518.14 655,518.14 0.9 0.0 0.00
TOTAL PORTFOLIO 72,541,776.45 75,464,336.64  100.0 2.1 1,575,032.04



PORTFOLIO APPRAISAL

OAKBRrOOK
INVESTMENTS

OakBrook Investments, LLC

California State Teachers' Retirement System

July 31, 2016
Unit Total Market Pct. Cur.
Quantity Security Cost Cost Price Value Assets  Yield
COMMON STOCK

18,400.0000  Agilent Technologies Inc. 40.92 752,928.00 48.11 885,224.00 1.2 1.0
3,700.0000  Alphabet Inc. Class C 691.11 2,557,107.96 768.79 2,844,523.00 3.8 0.0
25,500.0000  Amgen, Inc. 156.59 3,993,048.75 172.03 4,386,765.00 5.8 2.3
61,100.0000  Autodesk, Inc. 58.38 3,567,321.44 59.45 3,632,395.00 4.8 0.0
38,000.0000  Automatic Data Processing 88.59 3,366,320.44 88.95 3,380,100.00 45 24
32,400.0000 CME Group 92.71 3,003,664.30 102.24 3,312,576.00 4.4 2.3
33,500.0000  Caterpillar Inc. 77.04 2,580,930.45 82.76 2,772,460.00 3.7 3.7
134,400.0000  General Electric Company 30.69 4,124,703.29 31.14 4,185,216.00 55 3.0
40,200.0000  Gilead Sciences, Inc. 86.96 3,495,637.10 79.47 3,194,694.00 4.2 24
68,900.0000  Johnson Controls, Inc. 41.82 2,881,366.71 45.92 3,163,888.00 4.2 25
38,270.0000  McCormick & Company, Inc. 95.40 3,650,867.30 102.25 3,913,107.50 5.2 1.7
44,700.0000  Medtronic, Plc 80.50 3,598,511.45 87.63 3,917,061.00 5.2 2.0
51,900.0000 Merck & Co., Inc. 55.29 2,869,298.37 58.66 3,044,454.00 4.0 3.1
57,806.0000  NIKE, Inc. 59.10 3,416,244.80 55.50 3,208,233.00 4.3 1.2
39,100.0000  PepsiCo, Inc. 102.90 4,023,290.88 108.92 4,258,772.00 5.6 2.8
42,400.0000 QUALCOMM, Inc. 51.18 2,170,115.60 62.58 2,653,392.00 35 34
34,900.0000  Schlumberger Limited 79.88 2,787,669.82 80.52 2,810,148.00 3.7 25
17,200.0000  Stericycle, Inc. 96.79 1,664,708.30 90.27 1,552,644.00 21 0.0
33,600.0000  The Procter & Gamble Company 80.76 2,713,695.81 85.59 2,875,824.00 3.8 3.1
35,200.0000  The Walt Disney Company 101.94 3,588,117.00 95.95 3,377,440.00 4.5 15
135,100.0000  The Western Union Co. 19.75 2,668,750.00 20.00 2,702,000.00 3.6 3.2
25,800.0000  United Parcel Service, Inc. 105.33 2,717,550.75 108.10 2,788,980.00 3.7 2.9
32,300.0000  Varian Medical Systems, Inc. 81.78 2,641,553.48 94.74 3,060,102.00 4.1 0.0
13,200.0000  W.W. Grainger, Inc. 231.28 3,052,856.31 218.85 2,888,820.00 3.8 2.2
71,886,258.31 74,808,818.50 99.1 2.1

CASH AND EQUIVALENTS
Cash 606,939.56 606,939.56 0.8 0.0
Dividends Receivable 48,578.58 48,578.58 0.1 0.0
655,518.14 655,518.14 0.9 0.0
TOTAL PORTFOLIO 72,541,776.45 75,464,336.64 100.0 2.1
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INVESTMENTS

OakBrook Investments, LLC
DATE TO DATE GAINS AND LOSSES

California State Teachers’ Retirement System
From 06-30-16 to 07-31-16

Realized Gain or Loss

Unrealized Gain or Loss

06-30-16 Additions 07-31-16 07-31-16
Security Market Value  Withdrawals Market Value Cost Basis Cost Market Cost Market

COMMON STOCK
Agilent Technologies Inc. 967,048.00 -151,940.98 885,224.00 752,928.00 12,812.98 1,116.98 132,296.00 69,000.00
Alphabet Inc. Class C 2,560,770.00 0.00 2,844,523.00 2,557,107.96 0.00 0.00 287,415.04 283,753.00
Amgen, Inc. 3,879,825.00 0.00 4,386,765.00 3,993,048.75 0.00 0.00 393,716.25 506,940.00
Autodesk, Inc. 3,307,954.00 0.00 3,632,395.00 3,567,321.44 0.00 0.00 65,073.56 324,441.00
Automatic Data Processing 3,491,060.00 0.00 3,380,100.00 3,366,320.44 0.00 0.00 13,779.56 -110,960.00
CME Group 3,155,760.00 0.00 3,312,576.00 3,003,664.30 0.00 0.00 308,911.70 156,816.00
Caterpillar Inc. 2,539,635.00 -25,795.00 2,772,460.00 2,580,930.45 0.00 0.00 191,529.55 232,825.00
General Electric Company 4,230,912.00 0.00 4,185,216.00 4,124,703.29 0.00 0.00 60,512.71 -45,696.00
Gilead Sciences, Inc. 3,353,484.00 0.00 3,194,694.00 3,495,637.10 0.00 0.00 -300,943.10 -158,790.00
Johnson Controls, Inc. 3,049,514.00 0.00 3,163,888.00 2,881,366.71 0.00 0.00 282,521.29 114,374.00
McCormick & Company, Inc. 4,082,260.90 -16,456.10 3,913,107.50 3,650,867.30 0.00 0.00 262,240.20 -169,153.40
Medtronic, Plc 3,878,619.00 -19,221.00 3,917,061.00 3,598,511.45 0.00 0.00 318,549.55 38,442.00
Merck & Co., Inc. 2,989,959.00 0.00 3,044,454.00 2,869,298.37 0.00 0.00 175,155.63 54,495.00
NIKE, Inc. 3,190,891.20 0.00 3,208,233.00 3,416,244.80 0.00 0.00 -208,011.80 17,341.80
PepsiCo, Inc. 4,142,254.00 0.00 4,258,772.00 4,023,290.88 0.00 0.00 235,481.12 116,518.00
QUALCOMM, Inc. 2,271,368.00 0.00 2,653,392.00 2,170,115.60 0.00 0.00 483,276.40 382,024.00
Schlumberger Limited 2,759,892.00 0.00 2,810,148.00 2,787,669.82 0.00 0.00 22,478.18 50,256.00
Stericycle, Inc. 1,790,864.00 0.00 1,552,644.00 1,664,708.30 0.00 0.00 -112,064.30 -238,220.00
The Procter & Gamble Company 2,844,912.00 -22,495.20 2,875,824.00 2,713,695.81 0.00 0.00 162,128.19 30,912.00
The Walt Disney Company 3,443,264.00 -24,992.00 3,377,440.00 3,588,117.00 0.00 0.00 -210,677.00 -65,824.00
The Western Union Co. 2,591,218.00 0.00 2,702,000.00 2,668,750.00 0.00 0.00 33,250.00 110,782.00
United Parcel Service, Inc. 2,779,176.00 0.00 2,788,980.00 2,717,550.75 0.00 0.00 71,429.25 9,804.00
Varian Medical Systems, Inc. 2,475,123.00 181,536.30 3,060,102.00 2,641,553.48 0.00 0.00 418,548.52 403,442.70
W.W. Grainger, Inc. 2,999,700.00 0.00 2,888,820.00 3,052,856.31 0.00 0.00 -164,036.31 -110,880.00

72,775,463.10 74,808,818.50 71,886,258.31 12,812.98 1,116.98 2,922,560.19 2,002,643.10
CASH AND EQUIVALENTS
Cash 476,890.03 129,761.15 606,939.56 606,939.56
Dividends Receivable 98,975.75 -50,397.17 48,578.58 48,578.58

575,865.78 655,518.14 655,518.14

TOTAL PORTFOLIO 73,351,328.88 75,464,336.64 72,541,776.45 12,812.98 1,116.98 2,922,560.19 2,002,643.10
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OakBrook Investments, LLC
FUNDAMENTAL DATA
California State Teachers' Retirement System

July 31, 2016

Latest Latest

Latest Latest Annual Annual

Annual 4 Qtr. 4 Qtr. Book Price/

Security Price Dividend  Yield PE EPS Value Book Beta
COMMON STOCK

Agilent Technologies Inc. 48.11 0.460 1.0 32.1 1.50 12.81 3.8 1.14
Alphabet Inc. Class C 768.79 0.000 0.0 29.2 26.35 186.20 4.1 1.21
Amgen, Inc. 172.03 4.000 2.3 17.6 9.80 40.23 4.3 1.28
Autodesk, Inc. 59.45 0.000 0.0 NM -0.91 6.39 9.3 1.35
Automatic Data Processing 88.95 2.120 2.4 27.3 3.26 9.84 9.0 1.05
CME Group 102.24 2.400 2.3 24.8 4.13 62.23 1.6 0.94
Caterpillar Inc. 82.76 3.080 3.7 26.5 3.12 26.09 3.2 1.25
General Electric Company 31.14 0.920 3.0 27.8 1.12 9.24 3.4 1.06
Gilead Sciences, Inc. 79.47 1.880 2.4 6.8 11.74 12.10 6.6 1.00
Johnson Controls, Inc. 45.92 1.160 25 121 3.80 15.05 3.1 1.27
McCormick & Company, Inc. 102.25 1.720 1.7 29.1 3.52 13.87 7.4 0.75
Medtronic, Plc 87.63 1.720 2.0 25.9 3.38 37.21 24 0.95
Merck & Co., Inc. 58.66 1.840 3.1 24.7 2.37 15.82 3.7 0.89
NIKE, Inc. 55.50 0.640 1.2 25.7 2.16 7.29 7.6 0.97
PepsiCo, Inc. 108.92 3.010 2.8 23.1 4.71 8.47 12.9 0.76
QUALCOMM, Inc. 62.58 2.120 34 18.0 3.47 20.81 3.0 1.19
Schlumberger Limited 80.52 2.000 2.5 55.8 1.44 30.63 2.6 1.09
Stericycle, Inc. 90.27 0.000 0.0 24.9 3.62 24.01 3.8 0.71
The Procter & Gamble Company 85.59 2.678 3.1 22.1 3.87 21.84 3.9 0.76
The Walt Disney Company 95.95 1.420 1.5 17.0 5.64 25.96 3.7 1.03
The Western Union Co. 20.00 0.640 3.2 12.1 1.65 2.52 7.9 1.09
United Parcel Service, Inc. 108.10 3.120 2.9 18.7 5.78 2.78 38.9 0.82
Varian Medical Systems, Inc. 94.74 0.000 0.0 22.1 4.28 17.73 5.3 0.78
W.W. Grainger, Inc. 218.85 4.880 2.2 19.3 11.34 35.32 6.2 0.88
COMMON STOCK Average 2.1 23.3 5.08 26.53 6.6 1.01
OVERALL AVERAGE 2.1 23.3 5.08 26.53 6.6 1.01

A NM in the PE column indicates that a PE is not meaningful.
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OakBrook Investments, LLC
PURCHASE AND SALE

California State Teachers’ Retirement System
From 07-01-16 To 07-31-16

Trade Settle Unit
Date Date Quantity Security Price Amount
PURCHASES
07-01-2016 07-07-2016 2,200.0000 Varian Medical Systems, Inc. 82.52 181,536.30
181,536.30
SALES
07-01-2016 07-07-2016 3,400.0000 Agilent Technologies Inc. 44.69 151,940.98
151,940.98
OakBrook Investments, LLC
COMMISSION PURPOSE
California State Teachers' Retirement System
From 07-01-16 to 07-31-16
Commission Avg. Commission Percent of Total
Amount Per Share Commission
Liquidnet Quantitative Trading Services
General Trading 56.00 0.010 100.0 %
Subtotal 56.00 0.010 100.0 %
TOTAL 56.00 0.010 100 %
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OakBrook urges our clients to compare information provided in its
statement with those from your custodian.
If you are not receiving a custodial statement, please notify OakBrook.



