STATE OF ILLINOIS
OFFICE OF THE TREASURER

Inventory Report
Position holdings as of October 7, 2016
WAM 38.97 WAL 83.32 days as of October 7, 2016

Primary Market
Identifier Security Description Maturity Yield Cost Value
REPURCHASE AGREEMENTS
99BMO0174 Bmo Capital Markets 10/11/2016 0.300 150,000,000.00 150,000,000.00
99BNS0174 Bank Of Nova Scotia 10/11/2016 0.310 450,000,000.00 450,000,000.00
99HSBCO0174 Hshc 10/11/2016 0.270 1,000,000,000.00 1,000,000,000.00
99SNTO0174 Sun Trust 10/11/2016 0.300 100,000,000.00 100,000,000.00
TOTAL REPURCHASE AGREEMENTS 1,700,000,000.00 1,700,000,000.00

COMMERCIAL PAPER

00084BKK9 Abn Amro 10/19/2016 0.696 19,996,600.00 19,997,233.40
00084BKR4 Abn Amro 10/25/2016 0.758 29,990,750.00 29,993,400.00
00084BKTO Abn Amro 10/27/2016 0.780 19,992,727.78 19,995,033.40
00282CL75 Abbott Labortories 11/7/2016 0.671 49,974,722.22 49,981,012.50
0556C2KD4 Bmw Us Cap Llc 10/13/2016 0.380 39,998,733.33 39,997,433.20
06366GKH1 Bank Of Montreal 10/17/2016 0.601 24,997,083.33 24,996,889.00
06366GLU1L Bank Of Montreal 11/28/2016 0.863 49,941,472.22 49,956,955.50
19121AKJ9 Coca Cola 10/18/2016 0.591 39,994,844.44 39,995,722.40
19121AL82 Coca Cola 11/8/2016 0.624 34,982,801.39 34,987,151.15
19121ALH2 Coca Cola 11/17/2016 0.702 24,981,527.78 24,987,899.25
19121AMF5 Coca Cola 12/15/2016 0.612 39,956,000.00 39,959,443.20
23585LKC1 Danaher Corp. 10/12/2016 0.460 49,998,722.22 49,997,361.00
30229AKE8 Exxon Corp. 10/14/2016 0.390 44,998,050.00 44,996,736.15
40434PKD7 HSBC USA, Inc. 10/13/2016 0.701 34,997,958.33 34,998,016.55
40434PL12 HSBC USA, Inc. 11/1/2016 0.812 39,980,811.11 39,987,916.80
40434PL87 HSBC USA, Inc. 11/8/2016 0.842 19,986,466.67 19,991,644.40
40434PM60 HSBC USA, Inc. 12/6/2016 0.909 84,878,202.08 84,913,583.05
43851TL46 Honeywell International, Inc. 11/4/2016 0.545 12,995,215.28 12,995,591.57
43851TLA2 Honeywell International, Inc. 11/10/2016 0.515 16,742,788.20 16,742,960.31
43851TLF1 Honeywell International, Inc. 11/15/2016 0.548 24,986,500.00 24,987,758.25
4497W0L14 ING Funding LLC 11/1/2016 0.731 19,991,077.78 19,994,611.20
4497WO0OM62 ING Funding LLC 12/6/2016 0.938 19,970,866.64 19,978,800.00
4523ELKBO 1linois Tool Wks, Inc. 10/11/2016 0.380 35,399,626.33 35,398,524.88
4523ELKE4 Ilinois Tool Wks, Inc. 10/14/2016 0.380 19,999,155.56 19,998,483.40
59515MNB7 Microsoft 1/11/2017 0.662 49,914,750.08 49,911,733.50
62478XKH2 Mufg Union Bank 10/17/2016 0.601 49,994,166.67 49,994,375.00
64105GKJ2 Nestle Capital Corp. 10/18/2016 0.550 19,997,600.00 19,997,659.40
64105GL85 Nestle Capital Corp. 11/8/2016 0.543 49,978,652.78 49,982,044.50
6698M4KB7 Novartis 10/11/2016 0.370 49,999,486.11 49,998,083.50
6698M4KR2 Novartis 10/25/2016 0.528 41,491,008.33 41,491,492.50

71708EKC8 Pfizer, Inc. 10/12/2016 0.511 64,998,194.45 64,997,111.40
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71708EM93
89116EKQ5
89116EKR3
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12/1/2016
12/9/2016
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0.538
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0.663
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19,982,395.00
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15,003,705.00
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29,964,840.00
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265,004,090.00

15,005,175.00
10,012,770.00
40,045,360.00
30,037,920.00
50,033,400.00
10,012,850.00

5,006,390.00
25,031,800.00
34,990,025.00
24,997,750.00
25,020,100.00
19,982,160.00
10,008,300.00
24,997,050.00
24,997,325.00
25,007,975.00
25,000,100.00

400,186,450.00

34,993,700.00
39,798,000.00
14,920,755.00



313397DZ1 Federal Home Loan Bank
TOTAL FHLB DISCOUNT NOTES

3134G7295 Federal Home Loan Mortgage Corporation
3137EADS5 Federal Home Loan Mortgage Corporation
3137EADUO Federal Home Loan Mortgage Corporation

TOTAL FHLMC DEBENTURES

313396Q63 Federal Home Loan Mortgage Corporation
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3135G0L27 Federal National Mortgage Association
TOTAL FNMA DEBENTURES
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International Bank for Reconstruction and
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International Bank for Reconstruction and
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4/6/2017

EHLMC DEBENTURES
10/19/2017
10/14/2016
1/27/2017

EHLMC DISCOUNT NOTES
11/23/2016

ENMA DEBENTURES
6/1/2017
12/20/2017

ENMA DISCOUNT NOTES
12/1/2016
3/20/2017

EECB DEBENTURES
12/18/2017
8/1/2018
7/12/2018
9/6/2017

EECB DISCOUNT NOTES
11/10/2016
11/18/2016

12/8/2016
12/12/2016
6/6/2017
6/15/2017
6/20/2017
71712017
711412017
7127/2017
8/8/2017

FOREIGN GOVERNMENT AGENCY ISSUES

11/15/2016

4/17/2017

0.496

0.949
0.581
0.473

0.511

(5.129)
0.846

0.521
0.471

0.567
0.670
0.636
0.680

0.542
0.639
0.663
0.653
0.603
0.613
0.623
0.613
0.623
0.634
0.674

0.521

0.660

14,963,287.50

104,641,114.59

24,999,250.00
50,001,599.51
15,952,203.85

90,953,053.36

11,992,520.00

11,992,520.00

14,935,757.75
44,997,391.57

59,933,149.32

24,981,222.21
14,968,470.77

39,949,692.98

50,000,000.00
25,000,000.00
15,000,000.00
15,000,000.00

105,000,000.00

19,990,700.00
39,972,429.17
24,972,958.33
14,982,937.50

9,960,166.67

9,957,977.78

9,956,427.77
24,885,625.00
14,928,441.66
29,847,750.00
14,915,691.67

214,371,105.55

24,987,000.00

9,813,955.72

14,968,290.00

104,680,745.00

24,996,350.00
50,002,750.00
15,955,462.70

90,954,562.70

11,996,124.00

11,996,124.00

14,936,505.00
45,021,240.00

59,957,745.00

24,989,725.00
14,971,995.00

39,961,720.00

49,982,250.00
24,986,475.00
15,014,475.00
15,001,500.00

104,984,700.00

19,995,500.00
39,988,600.00
24,988,325.00
14,992,515.00

9,966,280.00

9,965,010.00

9,964,300.00
24,895,400.00
14,935,605.00
29,865,120.00
14,924,745.00

214,481,400.00

24,993,425.00

9,810,901.22



459058DS9
459058FJ7
45905USB1
45905UXQ2
45905UYC2

45905UYP3
45950VIW7
459516K58

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

International Financial Corporation
International Financial Corporation

TOTAL FOREIGN GOVERNMENT AGENCY ISSUES

52470G791
61747C707
665279840
825252885
TOTAL MONEY MARKET FUNDS

REPORT TOTAL

NAV 1.0001099114

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

10/14/2016

7/14/2017

5/2/2017

1/26/2018

2/16/2018

9/19/2018
9/21/2017
10/13/2016

MONEY MARKET FUNDS

10/8/2016
10/8/2016
10/8/2016
10/8/2016

0.679

0.614

0.763

0.655

0.684

0.757
0.787
0.340

0.310
0.290
0.240
0.307

24,999,853.70

10,000,000.00

5,994,876.46

25,000,000.00

25,000,000.00

25,000,000.00
15,000,000.00
99,997,166.67

265,792,852.55

308,865,493.73
65,775,110.22
50,000,000.00
145,467,271.36

570,107,875.31

5,253,445,825.16

25,000,025.00

9,999,240.00

5,991,720.00

24,996,775.00

24,994,950.00

25,000,000.00
15,000,000.00
99,997,167.00

265,784,203.22

308,865,493.73
65,775,110.22
50,000,000.00
145,467,271.36

570,107,875.31

5,254,019,051.79



