STATE OF ILLINOIS
OFFICE OF THE TREASURER

Inventory Report

Position holdings as of August 5, 2016

Primary Market
Identifier Security Description Maturity Yield Cost Value
REPURCHASE AGREEMENTS
99BMO00130 Bmo Capital Markets 8/8/2016 0.300 150,000,000.00 150,000,000.00
99BNS0130 Bank Of Nova Scotia 8/8/2016 0.310 300,000,000.00 300,000,000.00
99HSBC0130 Hsbc 8/8/2016 0.300 900,000,000.00 900,000,000.00
99SNT0130 Sun Trust 8/8/2016 0.300 100,000,000.00 100,000,000.00
99WFC0130 Wells Fargo 8/8/2016 0.300 50,000,000.00 50,000,000.00
TOTAL REPURCHASE AGREEMENTS 1,500,000,000.00 1,500,000,000.00
COMMERCIAL PAPER
00084BHQO Abn Amro 8/24/2016 0.641 19,994,311.11 19,995,809.40
00084BJ13 Abn Amro 9/1/2016 0.651 29,987,000.00 29,990,842.50
00084BJT2 Abn Amro 9/27/2016 0.604 49,959,027.78 49,967,169.50
00084BKK9 Abn Amro 10/19/2016 0.696 19,972,800.00 19,979,375.00
00084BKR4 Abn Amro 10/25/2016 0.758 29,951,900.00 29,965,642.50
00084BKTO0 Abn Amro 10/27/2016 0.780 19,965,777.78 19,976,298.80
00282CHGO0 Abbott Laboratories 8/16/2016 0.653 49,993,000.00 49,994,653.00
00282CHQ8 Abbott Laboratories 8/24/2016 0.662 49,985,777.78 49,990,315.50
00282CJ29 Abbott Laboratories 9/2/2016 0.662 39,982,222.23 39,988,240.00
03948GH89 Archer Daniels Midland Co. 8/8/2016 0.436 30,000,000.00 29,999,100.00
03948GHK2 Archer Daniels Midland Co. 8/19/2016 0.439 29,996,104.17 29,995,485.00
06366GH93 Bank Of Montreal 8/9/2016 0.410 24,999,715.28 24,998,827.75
06366GJP5 Bank Of Montreal 9/23/2016 0.620 39,968,361.24 39,973,158.80
06366GJS9 Bank Of Montreal 9/26/2016 0.640 39,965,211.22 39,971,226.80
06366GKH1 Bank Of Montreal 10/17/2016 0.601 24,970,833.33 24,971,509.75
06366GLUL Bank Of Montreal 11/28/2016 0.863 49,866,222.22 49,878,132.00
19121A185 Coca Cola 9/8/2016 0.611 24,986,868.06 24,990,909.75
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ING Funding LLC
IBM Corp.
Microsoft

Mufg Union Bank
Nestle Capital Corp.
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TOTAL COMMERCIAL PAPER

912828F47
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912828K41

United States Treasury Note
United States Treasury Note
United States Treasury Note
United States Treasury Note
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TOTAL U.S. TREASURY NOTES

9/9/2016
10/18/2016
11/8/2016
11/17/2016
9/20/2016
10/13/2016
11/1/2016
12/6/2016
11/10/2016
11/1/2016
8/23/2016
1/11/2017
10/17/2016
8/16/2016
10/18/2016
9/19/2016
9/27/2016
8/9/2016
10/12/2016
8/22/2016
9/6/2016
10/24/2016
12/1/2016

U.S. TREASURY NOTES

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

1/31/2017

8/6/2016

0.591
0.591
0.624
0.702
0.621
0.701
0.812
0.909
0.515
0.731
0.400
0.662
0.601
0.551
0.550
0.517
0.525
0.471
0.513
0.561
0.604
0.748
0.857

0.418
0.526
0.574
0.625
0.634
0.363

44,976,400.00 44,983,068.75
39,954,244.45 39,964,726.80
34,945,438.89 34,958,160.30
24,950,902.78 24,965,550.00
49,962,972.22 49,967,480.50
34,955,083.33 34,957,200.95
39,925,861.11 39,921,484.40
84,743,583.33 84,746,466.25
16,728,131.95 16,724,319.91
19,965,527.77 19,961,671.20
39,993,500.00 39,993,500.00
49,857,000.14 49,892,012.50
49,941,666.66 49,950,319.50
29,996,333.33 29,997,268.20
19,978,700.00 19,978,046.60
64,686,893.75 64,692,637.50
33,975,916.66 33,979,177.04
49,999,347.22 49,998,372.00
24,977,430.55 24,981,347.25
99,978,222.22 99,980,119.00
49,976,236.11 49,979,289.00
29,953,158.33 29,954,000.10
29,919,500.00 29,917,006.80
1,538,887,183.00 1,539,069,920.60
24,999,743.12 25,009,400.00
24,991,425.05 25,006,550.00
49,981,973.51 50,029,500.00
25,000,000.00 25,023,100.00
49,958,677.61 50,015,600.00
15,000,000.00 15,004,560.00
189,931,819.29 190,088,710.00




FHLB DEBENTURES

3130A3J70 Federal Home Loan Bank 11/23/2016 0.625
3130A5XU8 Federal Home Loan Bank 8/12/2016 0.430
3130A6BD8 Federal Home Loan Bank 9/9/2016 0.510
3130A7AGO Federal Home Loan Bank 8/8/2016 0.585
3130A83L5 Federal Home Loan Bank 8/10/2016 0.563
3130A8F32 Federal Home Loan Bank 9/5/2016 0.580
3130A8L43 Federal Home Loan Bank 8/23/2016 0.524
3130A8P49 Federal Home Loan Bank 8/12/2016 0.538
3130A8RA3 Federal Home Loan Bank 8/18/2016 0.571
3130A8S87 Federal Home Loan Bank 8/20/2016 0.576
3130A8UD3 Federal Home Loan Bank 8/25/2017 0.710
TOTAL FHLB DEBENTURES
FHLB DISCOUNT NOTES
313384B32 Federal Home Loan Bank 8/8/2016 0.562
313384D89 Federal Home Loan Bank 8/29/2016 0.552
313384D97 Federal Home Loan Bank 8/30/2016 0.552
313384E47 Federal Home Loan Bank 9/2/2016 0.461
313384G52 Federal Home Loan Bank 9/19/2016 0.501
313384N39 Federal Home Loan Bank 11/4/2016 0.516
TOTAL FHLB DISCOUNT NOTES
FHLMC DEBENTURES
3137EADS5 Federal Home Loan Mortgage Corporation 10/14/2016 0.581
3137EADUO Federal Home Loan Mortgage Corporation 1/27/2017 0.473
TOTAL FHLMC DEBENTURES
FHLMC DISCOUNT NOTES
313396Q63 Federal Home Loan Mortgage Corporation 11/23/2016 0.511

TOTAL FHLMC DISCOUNT NOTES

FNMA DEBENTURES
Federal National Mortgage Association 6/1/2017 (5.129)

31359MEL3

15,000,000.00 15,005,445.00
25,000,000.00 25,000,450.00
25,000,000.00 25,004,400.00
10,000,000.00 10,009,970.00
39,992,152.50 39,979,760.00
29,998,020.30 29,992,140.00
50,000,000.00 50,009,800.00
9,999,500.00 9,999,810.00
5,000,000.00 4,999,405.00
25,000,000.00 24,997,000.00
35,000,000.00 34,975,710.00
269,989,672.80 269,973,890.00
10,000,000.00 10,000,000.00
19,993,583.34 19,997,440.00
19,993,277.78 19,997,320.00
24,992,013.89 24,996,000.00
24,985,416.67 24,993,300.00
34,955,938.89 34,972,630.00
134,920,230.57 134,956,690.00
50,026,791.81 50,050,650.00
15,950,587.73 15,958,175.05
65,977,379.54 66,008,825.05
11,981,810.00 11,988,588.00
11,981,810.00 11,988,588.00
14,923,735.70 14,918,670.00



3135G0L27
3135G0RK1

Federal National Mortgage Association
Federal National Mortgage Association

TOTAL FNMA DEBENTURES

313588R64

Federal National Mortgage Association

TOTAL FNMA DISCOUNT NOTES

3133EE4G2

3133EGMG7

3133EGPJ8

Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank

TOTAL FFCB DEBENTURES

313312E97
313312N97
313312P95
313312850
313312592

Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank
Federal Farm Credit Bank

TOTAL FFCB DISCOUNT NOTES

4581X0CJ5
459052D86
459052P67

459058CG6
459058DS9
45905USB1

45905UXQ2

Inter-American Development Bank
International Bank for Reconstruction and

Development

International Bank for Reconstruction and

Development

International Bank for Reconstruction and

Development

International Bank for Reconstruction and

Development

International Bank for Reconstruction and

Development

International Bank for Reconstruction and

Development

9/20/2016
11/7/2017

ENMA DISCOUNT NOTES

12/1/2016

FECB DEBENTURES
8/11/2016
8/9/2016
8/9/2016

FECB DISCOUNT NOTES

9/7/2016
11/10/2016
11/18/2016

12/8/2016
12/12/2016

0.611
0.900

0.521

0.400
0.544
0.644

0.501
0.542
0.639
0.663
0.653

FOREIGN GOVERNMENT AGENCY ISSUES

9/12/2016

8/29/2016

11/15/2016

4/17/2017

10/14/2016

5/2/2017

8/26/2016

0.690

0.511

0.521

0.660

0.679

0.763

0.621

44,996,356.21 45,011,835.00
12,095,000.00 12,088,468.70
72,015,091.91 72,018,973.70
24,958,472.18 24,972,850.00
24,958,472.18 24,972,850.00
25,000,000.00 25,000,350.00
50,000,000.00 49,972,850.00
25,000,000.00 24,985,150.00
100,000,000.00 99,958,350.00
24,989,583.33 24,995,200.00
19,971,800.00 19,983,280.00
39,927,891.67 39,963,720.00
24,944,083.33 24,971,200.00
14,965,875.00 14,982,150.00
124,799,233.33 124,895,550.00
14,998,706.56 15,003,930.00
29,991,075.01 29,996,160.00
24,964,250.00 24,978,000.00
9,817,551.85 9,811,832.50
24,997,549.52 25,011,425.00
5,993,315.85 5,994,642.00
25,000,000.00 24,996,350.00



TOTAL FOREIGN GOVERNMENT AGENCY ISSUES

52470G791 Legg Mason Western Asset Inst Gov't
61747C707 Morgan Stanley Lig Govt Inst
665279840 Northern Instl Fds Life 2015 R-5
825252885 Short-term Invts Tr Gov Agn Instl

TOTAL MONEY MARKET FUNDS

REPORT TOTAL

MONEY MARKET FUNDS

8/6/2016
8/6/2016
8/6/2016
8/6/2016

0.280
0.253
0.240
0.286

135,762,448.79 135,792,339.50
260,963,077.54 260,963,077.54
135,843.98 135,843.98
50,000,000.00 50,000,000.00
213,719,570.92 213,719,570.92
524,818,492.44 524,818,492.44
4,694,041,833.85 4,694,543,179.29
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