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PORTFOLIO APPRAISAL

(MSTA 3250000428) City of Ormond Beach Police Officers Pension Plan
September 30, 2016

Unit Total Market Pct. Cur.

Security Cost Cost Price Value Assets  Yield
ACI Worldwide Inc 23.40 16,658.36 19.38 13,798.56 0.9 0.0
Advanced Energy 34.65 10,636.51 47.32 14,527.24 1.0 0.0
Industries
Affiliated Managers 177.73 14,574.21 144.70 11,865.40 0.8 0.0
Group Inc.
Akorn Inc 34.89 26,585.68 27.26 20,772.12 1.4 0.0
Align Technology 59.17 20,471.88 93.75 32,437.50 2.1 0.0
Arista Networks Inc 77.76 15,551.62 85.08 17,016.00 1.1 0.0
Autoliv Inc. 103.81 19,308.66 106.80 19,864.80 1.3 2.1
B/E Aerospace Inc. 59.53 13,274.96 51.66 11,520.18 0.8 1.5
Bank of The Ozarks 41,96 13,847.59 38.40 12,672.00 0.8 1.5
Berry Plastics Group Inc. 45.08 15,192.58 43.85 14,777.45 1.0 0.0
Boston Beer Co. Inc. 192.68 15,606.88 155.26 12,576.06 0.8 0.0
BroadSoft Inc 36.15 15,871.30 46.55 20,435.45 13 0.0
Broadridge Financial 52.92 18,786.03 67.79 24,065.45 1.6 1.8
Solutions
Burlington Stores Inc 56.20 15,792.87 81.02 22,766.62 1.5 0.0
CBRE Group Inc. Class 33.99 31,064.58 27.98 2557372 1.7 0.0
A
Carter's Inc. 100.36 20,372.17 86.71 17,602.13 1.2 1.0
Centene 52.85 20,186.94 66.96 25,578.72 1.7 0.0
Cheniere Energy Inc, 37.39 14,169.67 43.60 16,524.40 1.1 0.0
China Lodging Group 39.78 11,258.32 45.09 12,760.47 0.8 2
Core Laboratories N.V 11323 10,077.47 112.33 9,997.37 0.7 2.0
Dave & Buster's 40.28 13,854.72 39,18 13,477.92 0.9 ?
Entertainment Inc
DexCom Inc. 56.41 17,373.24 87.66 26,999.28 1.8 0.0
Diamondback Energy 77.05 15,949.75 96.54 19,983.78 1.3 0.0
Inc
Dolby Laboratories Inc. 4218 15,437.63 5429 19,870.14 1.3 0.7
Class A
Dunkin' Brands Group 53.06 16,394.76 52.08 16,092.72 1.1 2.0
Inc.
EMCOR Group Inc. 57.42 15,274.54 59.62 15,858.92 1.0 0.5
Entegris Inc 12.42 13,847.63 17.42 19,423.30 1.3 0.0
5 Networks Inc. 128.74 28,579.41 124.64 27,670.08 1.8 0.0
First Republic Bank San 49.52 21,691.16 77.11 3377418 27 0.8
Francisco
Foot Locker Inc. §57:52 31,178.12 67.72 36,704.24 2.4 1.6
Fortinet Inc, 35.47 23,549 44 36.93 24,521.52 1.6 0.0
Gartner Inc. 82.36 15,482.79 88.45 16,628.60 1.1 0.0
Genpact Limited 27.42 14,094.34 23.95 12,310.30 0.8 0.0
Global Payments Inc. 51.65 13,688.01 76.76 20,341.40 1.3 0.1
Guidewire Softwire Inc. 56.68 7,992.24 59.98 8,457.18 0.6 0.0
HD Supply Holdings Inc 28.59 18,153.31 31.98 20,307.30 1.3 0.0
Hawaiian Holdings 47.04 18,955.49 48.60 19,585.80 1.3 0.0
Horizon Pharma PLC 29.72 15,395.97 18.13 9,391.34 0.6 0.0
IAC/InterActiveCorp. 60.06 18,076.89 62.47 18,803.47 1.2 22
IDEXX Laboratories Inc. 71.02 15,341.16 112.73 24,349.68 1.6 0.0
Icon PLC 52.99 15,685.04 77.37 22,901.52 1.5 0.0
Imax Corp 33.89 14,877.54 28.97 12,717.83 0.8 0.0
Interactive Brokers 28.63 7.814.79 35.27 9,628.71 0.6 1.1
Group
lonis Pharmaceuicals, 68.12 29,359.72 36.64 15,791.84 1.0 0.0

Inc
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Unit Total Market Pect. Cur.
Quantity Security Cost Cost Price Value Assets  Yield
150.000 Jazz Pharmaceuticals Plc 159.40 23,910.40 121.48 18,222.00 1.2 0.0
689.000 KapStone Paper and 28.79 19,836.31 18.92 13,035.88 0.9 2.1
Packaging Co.
237.000 Manhattan Associates 41.11 9,743.07 57.62 13,655.94 0.9 0.0
97.000 Marketaxess Holdings 66.56 6,456.32 165.59 16,062.23 1.1 0.5
Inc
358.000 Medidata Solutions Inc. 47.81 17,117.76 5576 19,962.08 1.3 0.0
238.000 MercadoLibre Inc. 130.82 31,134.79 184.97 44,022 .86 2.9 02
653.000 Michaels Stores 27.17 17,744.29 24.17 15,783.01 1.0 0.0
204,000 Middleby Corporation 113.34 23,121.90 123.62 25,218.48 1.7 0.0
815.000 Momenta 11.94 9,727.62 11.69 9,527.35 0.6 0.0
Pharmaceuticals
247.000 Nordson Corporation 74.42 18,381.59 99.63 24.608.61 1.6 1.0
642.000 Norwegian Cruise Line 44.04 28,275.21 37.70 24,203.40 1.6 0.0
Holdings I
304.000 OId Dominion Freight 73.74 22,418.26 68.61 20,857.44 14 0.0
Line Inc.
257.000 Ophthotech Corp 71.34 18,335.20 46.13 11,855.41 0.8 0.0
271.000 Power Integrations Inc. 50.98 13,815.58 63.03 17,081.13 1.1 0.8
245.000 Prestige Brands 56.23 13,777.33 48.27 11,826.15 0.8 0.0
Holdings Inc
229.000 Proto Labs Inc. 65.72 15,050.60 59.91 13,719.39 0.9 0.0
230.000 Radius Health, Inc. §1:33 11,806.14 54.09 12,440.70 0.8 7
966.000  Sabre Corp 27.52 26,586.79 28.18 27,221.88 1.8 1.3
366.000 Silgan Holdings Inc. 53.70 19,654.02 50.59 18,515.94 1.2 1.3
387.000 Splunk Inc. 60.56 23,434.96 58.68 22,700.16 FiS 0.0
614,000 Supernus 13.38 8,217.03 24.73 15,184.22 1.0 0.0
Pharmaceuticals inc
326.000 Tableau Software Inc. 89.32 29,117.20 55.27 18,018.02 1.2 0.0
Class A
484.000 Teradata Corporation 31.79 15,388.03 31.00 15,004.00 0.0
488.000 Total System Services 33.61 16,399.39 47.15 23,009.20 0.8
Inc.
188.000 United Rentals Inc. 78.24 14,709.63 78.49 14,756.12 1.0 0.0
282,000  Veeva Systems Inc 27.12 7,648.56 41.28 11,640.96 0.8 0.0
267.000 Westinghouse Air Brake 81.99 21,891.29 81.65 21,800.55 1.4 0.4
Technolog
437.000 Williams-Sonoma Inc 77.13 33,706.35 51.08 22,321.96 1.5 2.7
275.000 Wyndham Worldwide 83.85 23,058.48 67.33 18,515.75 1.2 25
Corporation
335.000 Xylem Inc. 41.26 13,820.83 52.45 17,570.75 1.2 1.1
1,311,620.93 1,381,073.26 90.9 0.5
CASH AND EQUIVALENTS
ACCRUED DIVIDEND 277.40 277.40 0.0 ?
CASH AND MONEY MKT 138,056.46 138,056.46 9.1 1.0
FUNDS ) -
138,333.86 138,333.86 9.1 1.0
TOTAL PORTFOLIO 1,449,954.79 1,519,407.12 100.0 0.5
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PURCHASE AND SALE

(MSTA 3250000428) City of Ormond Beach Police Officers Pension Plan

From 07-01-16 To 09-30-16

Trade Settle Unit
Date Date Security Price Amount
PURCHASES
08-15-2016 08-18-2016 200.000 Arista Networks Inc 77.76 15,551.62
09-20-2016 09-23-2016 157.000 Berry Plastics Group Inc. 44.75 7,025.78
09-21-2016 09-26-2016 180.000 Berry Plastics Group Inc. 4537 8,166.80
08-16-2016 08-19-2016 81.000 Boston Beer Co. Inc. 192.68 15,606.88
08-24-2016 08-29-2016 40.000 China Lodging Group 43.93 1,757.18
08-25-2016 08-30-2016 29.000 China Lodging Group 44.84 1,300.47
08-26-2016 08-31-2016 23.000 China Lodging Group 4491 1,032.99
09-20-2016 09-23-2016 123.000 EMCOR Group Inc. 56.92 7,001.52
09-21-2016 09-26-2016 47.000 EMCOR Group Inc. 57.16 2,686.52
09-22-2016 09-27-2016 45.000 EMCOR Group Inc. 58.53 2,633.74
09-23-2016 09-28-2016 51.000 EMCOR Group Inc. 57.90 2,952.76
08-24-2016 08-29-2016 112.000 Michaels Stores 26.16 2.929.37
08-25-2016 08-30-2016 173.000 Michaels Stores 25.31 4,378.96
08-30-2016 09-02-2016 202.000 Norwegian Cruise Line Holdings L 35.84 7,240.47
08-15-2016 08-18-2016 373.000 Teradata Corporation 31.85 11,881.43
08-16-2016 08-19-2016 111.000 Teradata Corporation 31.59 3,506.60
09-13-2016 09-16-2016 188.000 United Rentals Inc. 78.24 14,709.63
110,362.72
SALES
08-30-2016 09-02-2016 73.000 Agios Pharmaceuticals Inc 36.78 2,684.98
08-30-2016 09-02-2016 141.000 Burlington Stores Inc 79.47 11,205.51
08-24-2016 08-29-2016 179.000 HD Supply Holdings Inc 36.01 6,446.00
08-25-2016 08-30-2016 113.000 HD Supply Holdings Inc 3572 4,036.35
09-21-2016 09-26-2016 344.000 Hain Celestial Group Inc. 34.89 12,000.65
08-16-2016 08-19-2016 591.000 Infinera Corporation 9.34 5,518.69
08-17-2016 08-22-2016 600.000 Infinera Corporation 9.09 5,455.26
09-28-2016 10-14-2016 528.000 Medivation Inc. 81.50 43,032.00
09-21-2016 09-26-2016 170.000 Signet Jewelers Limited 75.31 12,802.78
09-20-2016 09-23-2016 571.000 Skechers U.S.A. Inc. 23.21 13,254.22
09-21-2016 09-26-2016 83.000 United Therapeutics Corporation 123.06 10,213.60
09-20-2016 09-23-2016 106.000 Universal Health Services Inc. 122.67 13.002.68
09-21-2016 09-26-2016 55.000 Universal Health Services Inc. 123.04 6.767.42
08-15-2016 08-18-2016 345.000 WhiteWave Foods Co. Class A 55.15 19,026.36
08-15-2016 08-18-2016 278.000 YY Inc. 49.26 13,693.03

©179.139.53



Equities
Fixed Income

Cash and Equiv.

Other

Total

Account
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PERFORMANCE SUMMARY

GROSS OF FEES

(MSTA 3250000428) City of Ormond Beach Police Officers Pension Plan
September 30, 2016

PORTFOLIO COMPOSITION CHANGE IN PORTFOLIO
Market Pct. Cur.
Value Assets _ Yield
1,381,073.26 90.9 0.5 Portfolio Value on 06-30-16
0.00 0.0 - Net Additions/Withdrawals
138,333.86 9.1 1.0 Realized Gains
0.00 0.0 - Unrealized Gains
Income Received
1,519,407.12 100.0 0.5 Portfolio Value on 09-30-16
TIME WEIGHTED RETURN
Month Quarter Year Last 12
To Date To Date To Date Montl’gg
0.27 6.98 3.48 6.47

1,422.,488.46
-2,288.86
7,149.32
90,305.40

L, 752.99
1,519,407.12



