STATE OF ILLINOIS

OFFICE OF THE TREASURER

Inventory Report
Position holdings as of August 12, 2016

Primary Market
Identifier Security Description Maturity Yield Cost Value
REPURCHASE AGREEMENTS
99BMO00135 Bmo Capital Markets 8/15/2016 0.290 150,000,000.00 150,000,000.00
99BNS0135 Bank Of Nova Scotia 8/15/2016 0.320 300,000,000.00 300,000,000.00
99HSBCO0135 Hsbc 8/15/2016 0.270 1,000,000,000.00 1,000,000,000.00
99SNT0135 Sun Trust 8/15/2016 0.300 100,000,000.00 100,000,000.00
99WFC0135 Wells Fargo 8/15/2016 0.300 50,000,000.00 50,000,000.00
TOTAL REPURCHASE AGREEMENTS 1,600,000,000.00 1,600,000,000.00
COMMERCIAL PAPER
00084BHQO Abn Amro 8/24/2016 0.641 19,996,800.00 19,997,453.40
00084BJ13 Abn Amro 9/1/2016 0.651 29,990,791.67 29,993,366.70
00084BJT2 Abn Amro 9/27/2016 0.604 49,964,763.89 49,972,400.00
00084BKK9 Abn Amro 10/19/2016 0.696 19,975,444.44 19,981,904.40
00084BKR4 Abn Amro 10/25/2016 0.758 29,956,216.66 29,969,598.30
00084BKTO Abn Amro 10/27/2016 0.780 19,968,772.22 19,979,015.60
00282CHGO0 Abbott Laboratories 8/16/2016 0.653 49,999,125.00 49,998,155.50
00282CHQ8 Abbott Laboratories 8/24/2016 0.662 49,992,000.00 49,994,116.50
00282CJ29 Abbott Laboratories 9/2/2016 0.662 39,987,200.00 39,991,366.80
00282CJC7 Abbott Laboratories 9/12/2016 0.651 49,975,500.00 49,983,596.00
01854VHF6 Alliance Cap Mgmt L P 8/15/2016 0.450 30,000,000.00 29,999,100.00
03948GHK2 Archer Daniels Midland Co. 8/19/2016 0.439 29,998,583.33 29,997,841.80
06366GJP5 Bank Of Montreal 9/23/2016 0.620 39,973,175.83 39,977,413.20
06366GJS9 Bank Of Montreal 9/26/2016 0.640 39,970,181.05 39,975,600.00
06366GKH1 Bank Of Montreal 10/17/2016 0.601 24,973,750.00 24,975,525.00
06366GLU1 Bank Of Montreal 11/28/2016 0.863 49,874,583.33 49,891,100.00
19121A185 Coca Cola 9/8/2016 0.611 24,989,833.33 24,993,006.25



19121AJ93
19121AKJ9
19121AL82
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TOTAL COMMERCIAL PAPER
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912828F88
912828G46
912828H29

United States Treasury Note
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United States Treasury Note
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9/9/2016
10/18/2016
11/8/2016
11/17/2016
8/16/2016
9/20/2016
10/13/2016
11/1/2016
11/8/2016
12/6/2016
11/10/2016
11/1/2016
12/6/2016
8/23/2016
1/11/2017
10/17/2016
8/16/2016
10/18/2016
11/8/2016
9/19/2016
9/27/2016
10/25/2016
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

0.591
0.591
0.624
0.702
0.320
0.621
0.701
0.812
0.842
0.909
0.515
0.731
0.938
0.400
0.662
0.601
0.551
0.550
0.543
0.517
0.525
0.528
0.513
0.561
0.604
0.748
0.857

0.418
0.526
0.574
0.625

44,981,562.50 44,986,840.20
39,958,755.56 39,968,361.20
34,949,590.28 34,962,441.15
24,954,305.55 24,969,081.25
24,999,777.78 24,999,055.50
49,969,000.00 49,973,837.50
34,959,847.22 34,965,219.80
39,931,966.66 39,933,220.00
19,960,333.34 19,960,742.20
84,758,540.97 84,765,825.00
16,729,760.42 16,726,550.00
19,968,366.66 19,964,675.00
19,942,244.38 19,940,904.40
39,996,533.33 39,996,211.20
49,863,416.80 49,898,244.50
49,947,500.00 49,956,550.00
29,999,541.67 29,999,003.40
19,980,800.00 19,980,309.40
49,937,430.56 49,928,378.00
64,693,244.79 64,698,286.70
33,979,288.33 33,982,535.22
41,457,439.44 41,460,503.62
24,979,861.11 24,983,436.75
99,989,111.12 99,989,444.00
49,981,972.22 49,984,722.00
29,957,416.67 29,957,842.50
29,924,400.00 29,915,825.10
1,670,338,728.11 1,670,518,605.04
24,999,777.05 25,007,200.00
24,992,139.63 25,004,950.00
49,983,080.40 50,026,250.00
25,000,000.00 25,023,850.00
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United States Treasury Note
United States Treasury Note

TOTAL U.S. TREASURY NOTES

3130A3J70
3130A6BD8
3130A7AGO
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3130A8L43
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TOTAL FHLB DEBENTURES

313384D89
313384D97
313384E47
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313385KF2

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
3137EADUO

Federal Home Loan Mortgage Corporation
Federal Home Loan Mortgage Corporation

TOTAL FHLMC DEBENTURES

313396Q63

Federal Home Loan Mortgage Corporation

1/31/2017
8/13/2016

FHLB DEBENTURES

11/23/2016
9/9/2016
11/8/2016
9/10/2016
9/5/2016
8/23/2016
9/12/2016
8/18/2016
8/20/2016
8/25/2017
11/9/2016

FHLB DISCOUNT NOTES

8/29/2016
8/30/2016

9/2/2016
9/19/2016
11/4/2016
8/10/2017

FHLMC DEBENTURES

10/14/2016
1/27/2017

FHLMC DISCOUNT NOTES

11/23/2016

0.634
0.383

0.625
0.510
0.744
0.602
0.580
0.524
0.580
0.571
0.576
0.710
0.663

0.552
0.552
0.461
0.501
0.516
0.654

0.581
0.473

0.511

49,960,321.11
15,000,000.00

50,018,300.00
15,004,095.00

189,935,318.19

190,084,645.00

15,000,000.00 15,008,190.00
25,000,000.00 25,003,900.00
10,000,000.00 10,013,630.00
39,992,194.27 39,988,600.00
29,998,020.30 30,003,870.00
50,000,000.00 50,020,700.00
9,999,500.00 10,002,630.00
5,000,000.00 5,000,475.00
25,000,000.00 25,001,975.00
35,000,000.00 34,977,495.00
25,000,000.00 24,996,175.00
269,989,714.57 270,017,640.00
19,995,722.22 19,998,520.00
19,995,416.66 19,998,420.00
24,994,250.00 24,996,750.00
24,987,847.22 24,993,675.00
34,959,443.75 34,975,570.00
39,740,000.00 39,736,388.80
164,672,679.85 164,699,323.80
50,023,992.66 50,043,750.00
15,950,767.31 15,956,547.64
65,974,759.97 66,000,297.64
11,983,000.00 11,989,668.00



TOTAL FHLMC DISCOUNT NOTES

31359MEL3 Federal National Mortgage Association
3135G0L27 Federal National Mortgage Association
3135G0RK1 Federal National Mortgage Association

TOTAL FNMA DEBENTURES

313588R64 Federal National Mortgage Association
TOTAL FNMA DISCOUNT NOTES

3133EGMG7 Federal Farm Credit Bank
3133EGPJ8 Federal Farm Credit Bank
3133EGQT5 Federal Farm Credit Bank

TOTAL FFCB DEBENTURES

313312E97 Federal Farm Credit Bank
313312N97 Federal Farm Credit Bank
313312P95 Federal Farm Credit Bank
313312S50 Federal Farm Credit Bank
313312592 Federal Farm Credit Bank

TOTAL FFCB DISCOUNT NOTES

ENMA DEBENTURES
6/1/2017
9/20/2016
11/7/2017

ENMA DISCOUNT NOTES

12/1/2016

FECB DEBENTURES
8/16/2016
8/16/2016
9/12/2016

FECB DISCOUNT NOTES
9/7/2016
11/10/2016
11/18/2016
12/8/2016
12/12/2016

(5.129)
0.611
0.899

0.521

0.563
0.664
0.636

0.501
0.542
0.639
0.663
0.653

FOREIGN GOVERNMENT AGENCY ISSUES

4581X0CJ5 Inter-American Development Bank

International Bank for Reconstruction and
459052D86 Development

International Bank for Reconstruction and
459052P67 Development

International Bank for Reconstruction and
459058CG6 Development

9/12/2016

8/29/2016

11/15/2016

4/17/2017

0.690

0.511

0.521

0.660

11,983,000.00 11,989,668.00
14,925,071.48 14,921,055.00
44,996,382.77 45,035,820.00
12,095,000.00 12,092,036.73
72,016,454.25 72,048,911.73
24,960,999.96 24,973,750.00
24,960,999.96 24,973,750.00
50,000,000.00 49,973,250.00
25,000,000.00 24,985,275.00
15,000,000.00 14,992,800.00
90,000,000.00 89,951,325.00
24,992,013.89 24,995,850.00
19,973,900.00 19,985,020.00
39,932,840.28 39,967,280.00
24,947,291.67 24,972,050.00
14,967,770.83 14,982,645.00
124,813,816.67 124,902,845.00
14,998,965.25 15,003,420.00
29,994,050.01 29,997,780.00
24,966,777.78 24,980,200.00
9,817,152.28 9,811,832.50



459058DS9
459058FJ7
45905USB1

45905UXQ2

International Bank for Reconstruction and
Development
International Bank for Reconstruction and
Development
International Bank for Reconstruction and
Development
International Bank for Reconstruction and
Development

TOTAL FOREIGN GOVERNMENT AGENCY ISSUES

52470G791
665279840
825252885

Legg Mason Western Asset Inst Gov't
Northern Instl Fds Life 2015 R-5
Short-term Invts Tr Gov Agn Instl

TOTAL MONEY MARKET FUNDS

REPORT TOTAL

10/14/2016

8/15/2016

5/2/2017

8/26/2016

MONEY MARKET FUNDS

8/13/2016
8/13/2016
8/13/2016

0.679

0.565

0.763

0.621

0.290
0.250
0.308

24,997,805.54 25,011,250.00
10,000,000.00 10,000,000.00
5,993,489.25 5,995,680.00
25,000,000.00 24,996,400.00
145,768,240.11 145,796,562.50
203,384,721.97 203,384,721.97
59,914,997.30 59,914,997.30
186,539,832.09 186,539,832.09
449,839,551.36 449,839,551.36
4,880,293,263.04 4,880,823,125.07
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