STATE OF ILLINOIS
OFFICE OF THE TREASURER

Inventory Report

Position holdings as of May 6, 2016

Primary Market
Identifier Security Description Maturity Yield Cost Value
REPURCHASE AGREEMENTS
99BMO0O0058 Bmo Capital Markets 5/9/2016 0.260 150,000,000.00 150,000,000.00
99BNS0058 Bank Of Nova Scotia 5/9/2016 0.280 300,000,000.00 300,000,000.00
99HSBC0058 Hsbc 5/9/2016 0.240 800,000,000.00 800,000,000.00
99SNT0058 Suntrust 5/9/2016 0.300 100,000,000.00 100,000,000.00
99WFC0058 Wells Fargo 5/9/2016 0.300 50,000,000.00 50,000,000.00
TOTAL REPURCHASE AGREEMENTS 1,400,000,000.00 1,400,000,000.00
COMMERCIAL PAPER
00084BEH3 Abn Amro 5/17/2016 0.611 23,096,868.67 23,097,353.20
00084BF25 Abn Amro 6/2/2016 0.621 17,992,560.00 17,994,505.50
00084BFG4 Abn Amro 6/16/2016 0.611 19,987,122.22 19,990,319.40
00084BFT6 Abn Amro 6/27/2016 0.601 14,987,750.00 14,990,488.35
00084BFV1 Abn Amro 6/29/2016 0.601 49,957,500.00 49,966,850.00
00282CES7 Abbott Laboratories 5/26/2016 0.640 39,987,911.11 39,991,844.40
00282CET5 Abbott Laboratories 5/27/2016 0.570 39,988,600.00 39,991,366.80
00282CF15 Abbott Laboratories 6/1/2016 0.651 24,989,618.06 24,993,211.00
00282CFL1 Abbott Laboratories 6/20/2016 0.621 47,465,641.66 47,476,250.00
03785DGJ9 Apple 7/18/2016 0.450 39,965,000.00 39,964,148.80
03948GE90 Archer Daniels Midland 5/9/2016 0.370 49,000,000.00 48,998,509.42
03948GEK5 Archer Daniels Midland 5/19/2016 0.400 49,994,444.44 49,993,193.00
03948GEX7 Archer Daniels Midland 5/31/2016 0.440 19,994,622.22 19,994,388.80
0530A2E97 Adp 5/9/2016 0.370 26,000,000.00 25,999,274.08
0556C2FL2 Bmw 6/20/2016 0.450 33,982,150.00 33,981,725.00
06406WE93 Bank Of New York Mellon 5/9/2016 0.360 100,000,000.00 99,996,958.00
24422LEL3 John Deere Capital 5/20/2016 0.400 34,995,722.23 34,994,487.50
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Hershey

Hershey

ING Funding LLC
ING Funding LLC
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United States Treasury Note
United States Treasury Note
United States Treasury Note
United States Treasury Note
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3130A3J70
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Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank

6/17/2016
5/10/2016
6/10/2016
5/17/2016
5/31/2016
5/24/2016
6/21/2016
7/27/2016
8/16/2016
5/16/2016
5/17/2016
7/18/2016
6/20/2016
6/16/2016
5/11/2016
6/10/2016

6/1/2016
8/22/2016

U.S. TREASURY NOTES

9/30/2016
10/31/2016
11/30/2016
12/31/2016

1/31/2017

5/7/2016

FHLB DEBENTURES

11/23/2016
6/17/2016
6/17/2016
7/15/2016

0.471
0.581
0.581
0.400
0.400
0.611
0.581
0.541
0.551
0.460
0.400
0.465
0.501
0.400
0.476
0.471
0.370
0.561

0.418
0.526
0.574
0.625
0.634
0.298

0.625
0.350
0.400
0.420

39,979,633.33 39,979,280.00
24,999,597.22 24,999,077.75
24,987,111.11 24,989,670.25
22,498,000.00 22,497,593.85
26,893,424.44 26,892,359.59
45,988,308.34 45,989,949.00
49,965,361.11 49,971,122.00
49,940,750.00 49,938,841.50
29,954,625.00 29,951,634.90
47,995,706.67 47,995,413.12
39,996,444.44 39,995,783.20
39,963,833.33 39,964,148.80
10,094,108.32 10,094,571.25
49,978,888.89 49,974,830.50
60,998,387.22 60,997,542.92
49,979,111.11 49,980,555.50
59,985,816.67 59,983,576.80
99,836,666.66 99,813,400.00
1,406,421,284.47 1,406,424,224.18
24,999,302.05 25,013,675.00
24,982,135.52 24,995,125.00
49,967,566.38 50,013,650.00
25,000,000.00 25,021,475.00
49,937,111.48 50,001,950.00
15,000,000.00 14,999,895.00
189,886,115.43 190,045,770.00
15,000,000.00 15,010,800.00
25,000,000.00 25,002,375.00
25,000,000.00 25,003,550.00
25,000,000.00 25,005,375.00
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3130A5XU8
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Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank

TOTAL FHLB DISCOUNT NOTES

3137EADS5

Federal Home Loan Mortgage Corporation

TOTAL FHLMC DEBENTURES

313396XY4

Federal Home Loan Mortgage Corporation

TOTAL FHLMC DISCOUNT NOTES

313588A47
313588YC3
313588ZN8

Federal National Mortgage Association
Federal National Mortgage Association
Federal National Mortgage Association

TOTAL FNMA DISCOUNT NOTES

3133EE4G2

Federal Farm Credit Bank

TOTAL FFCB DEBENTURES

6/20/2016
8/12/2016
9/9/2016
5/8/2016
3/30/2017

FHLB DISCOUNT NOTES

8/8/2016
8/29/2016
8/30/2016
9/19/2016
7/20/2016
7/22/2016
7/27/2016

FHLMC DEBENTURES

10/14/2016

FHLMC DISCOUNT NOTES

6/10/2016

ENMA DISCOUNT NOTES

8/1/2016
6/14/2016
7/18/2016

FECB DEBENTURES
8/11/2016

0.375
0.430
0.510
0.577
0.414

0.562
0.552
0.552
0.501
0.501
0.501
0.511

0.581

0.370

0.402
0.370
0.401

0.400

25,000,000.00 25,003,250.00
25,000,000.00 25,017,075.00
25,000,000.00 25,004,725.00
10,000,000.00 10,007,970.00
15,000,000.00 15,005,640.00
190,000,000.00 190,060,760.00
9,985,844.45 9,992,670.00
19,965,777.78 19,981,960.00
19,965,472.22 19,981,800.00
24,953,819.44 24,970,450.00
27,392,579.97 27,404,754.48
49,948,611.11 49,971,450.00
19,977,616.67 19,987,800.00
172,189,721.64 172,290,884.48
50,063,180.68 50,085,600.00
50,063,180.68 50,085,600.00
39,986,844.46 39,991,600.00
39,986,844.46 39,991,600.00
24,976,666.67 24,983,075.00
39,985,200.00 39,990,560.00
24,980,555.61 24,986,475.00
89,942,422.28 89,960,110.00
25,000,000.00 25,003,875.00
25,000,000.00 25,003,875.00




FECB DISCOUNT NOTES

313312E97 Federal Farm Credit Bank 9/7/2016 0.501 24,957,986.11 24,973,100.00
313312N97 Federal Farm Credit Bank 11/10/2016 0.542 19,944,500.00 19,958,880.00
313312P95 Federal Farm Credit Bank 11/18/2016 0.639 39,863,559.72 39,914,240.00
313312S50 Federal Farm Credit Bank 12/8/2016 0.663 24,902,375.00 24,937,875.00
313312592 Federal Farm Credit Bank 12/12/2016 0.653 14,941,229.16 14,962,020.00
313312WT3 Federal Farm Credit Bank 5/12/2016 0.301 24,999,375.00 24,999,575.00
313312YE4 Federal Farm Credit Bank 6/16/2016 0.381 24,989,972.22 24,993,775.00
3133122V5 Federal Farm Credit Bank 7/25/2016 0.412 24,978,076.40 24,985,125.00
TOTAL FFCB DISCOUNT NOTES 199,577,073.61 199,724,590.00
FOREIGN GOVERNMENT AGENCY ISSUES
4581X0CJ5 Inter-American Development Bank 9/12/2016 0.690 14,995,343.62 15,005,970.00
International Bank for Reconstruction and
459052D86 Development 8/29/2016 0.511 29,952,400.05 29,972,940.00
International Bank for Reconstruction and
459058DS9 Development 10/14/2016 0.679 24,994,221.25 25,005,200.00
TOTAL FOREIGN GOVERNMENT AGENCY ISSUES 69,941,964.92 69,984,110.00

MONEY MARKET FUNDS

52470G791 Legg Mason Western Asset Inst Gov't 5/7/2016 0.250 150,120,333.81
61747C707 Morgan Stanley Liq Govt Inst 5/7/2016 0.260 126,758,508.53
825252885 Short-term Invts Tr Gov Agn Instl 5/7/2016 0.260 199,503,279.82

150,120,333.81
126,758,508.53
199,503,279.82

TOTAL MONEY MARKET FUNDS 476,382,122.16

476,382,122.16

REPORT TOTAL 4,309,390,729.65

4,309,953,645.82
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