STATE OF ILLINOIS
OFFICE OF THE TREASURER

Inventory Report

Position holdings as of July 29, 2016

Primary Market
Identifier Security Description Maturity Yield Cost Value
REPURCHASE AGREEMENTS
99BMO00125 Bmo Capital Markets 8/1/2016 0.290 150,000,000.00 150,000,000.00
99BNS0125 Bank Of Nova Scotia 8/1/2016 0.320 300,000,000.00 300,000,000.00
99HSBC0125 Hsbc 8/1/2016 0.280 880,000,000.00 880,000,000.00
99SNT0125 Sun Trust 8/1/2016 0.300 100,000,000.00 100,000,000.00
99WFC0125 Wells Fargo 8/1/2016 0.300 50,000,000.00 50,000,000.00
TOTAL REPURCHASE AGREEMENTS 1,480,000,000.00 1,480,000,000.00
COMMERCIAL PAPER
00084BHQO Abn Amro 8/24/2016 0.641 19,991,822.22 19,994,135.60
00084BJ13 Abn Amro 9/1/2016 0.651 29,983,208.33 29,988,241.80
00084BJT2 Abn Amro 9/27/2016 0.604 49,953,291.67 49,961,666.50
00084BKK9 Abn Amro 10/19/2016 0.696 19,970,155.55 19,976,721.20
00084BKR4 Abn Amro 10/25/2016 0.758 29,947,583.33 29,961,500.10
00282CH54 Abbott Laboratories 8/5/2016 0.646 39,997,244.44 39,997,355.60
00282CHGO0 Abbott Laboratories 8/16/2016 0.653 49,986,875.00 49,990,875.00
00282CHQ8 Abbott Laboratories 8/24/2016 0.662 49,979,555.55 49,986,422.00
03948GH89 Archer Daniels Midland Co. 8/8/2016 0.436 29,997,666.67 29,996,850.00
03948GHK?2 Archer Daniels Midland Co. 8/19/2016 0.439 29,993,625.00 29,993,000.10
06366GJP5 Bank Of Montreal 9/23/2016 0.620 39,963,546.65 39,968,764.40
06366GJS9 Bank Of Montreal 9/26/2016 0.640 39,960,241.39 39,966,763.20
06366GKH1 Bank Of Montreal 10/17/2016 0.601 24,967,916.66 24,967,333.25
06366GLUL Bank Of Montreal 11/28/2016 0.863 49,857,861.11 49,865,291.50
19121A385 Coca Cola 9/8/2016 0.611 24,983,902.78 24,988,753.50
19121AJ93 Coca Cola 9/9/2016 0.591 44,971,237.50 44,979,210.00
19121AKJ9 Coca Cola 10/18/2016 0.591 39,949,733.34 39,960,940.00



19121AL82
19121ALH2
40434PJL1
40434PKD7
40434PL12
40434PM60
43851TLA2
4497WQOH35
45920FHP6
59515MNB7
62478 XKH2
64105GHG2
64105GKJ2
6698M4JK9
6698M4JTO
71708EH99
71708EKCS8
89116EHNG
89116EJ61
89116EKQ5

Coca Cola

Coca Cola

HSBC USA, Inc.
HSBC USA, Inc.
HSBC USA, Inc.
HSBC USA, Inc.
Honeywell Intl, Inc.
ING Funding LLC
IBM Corp.
Microsoft

Mufg Union Bank
Nestle Capital Corp.
Nestle Capital Corp.
Novartis

Novartis

Pfizer, Inc.

Pfizer, Inc.

Toronto Dominion
Toronto Dominion
Toronto Dominion

TOTAL COMMERCIAL PAPER

912828F47
912828F88
912828G46
912828H29
912828H78
912828K41

United States Treasury Note
United States Treasury Note
United States Treasury Note
United States Treasury Note
United States Treasury Note
United States Treasury Note

TOTAL U.S. TREASURY NOTES

3130A3J70
3130A5XU8

Federal Home Loan Bank
Federal Home Loan Bank

11/8/2016
11/17/2016
9/20/2016
10/13/2016
11/1/2016
12/6/2016
11/10/2016
8/3/2016
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

U.S. TREASURY NOTES

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

1/31/2017

7/30/2016

FHLB DEBENTURES
11/23/2016
8/12/2016

0.624
0.702
0.621
0.701
0.812
0.909
0.515
0.520
0.400
0.662
0.601
0.551
0.550
0.517
0.525
0.471
0.513
0.561
0.604
0.748

0.418
0.526
0.574
0.625
0.634
0.395

0.625
0.430

34,941,287.50 34,953,193.45
24,947,500.00 24,961,766.75
49,956,944.45 49,960,471.00
34,950,319.44 34,950,716.15
39,919,755.55 39,919,461.20
84,728,625.69 84,744,314.90
16,726,503.47 16,721,982.78
49,998,555.56 49,996,104.00
39,990,466.67 39,990,583.20
49,850,583.48 49,885,644.50
49,935,833.33 49,943,666.50
29,993,125.00 29,996,118.30
19,976,600.00 19,975,880.00
64,680,542.71 64,686,294.45
33,972,545.00 33,975,633.22
49,994,777.78 49,995,264.00
24,975,000.00 24,979,166.75
99,967,333.34 99,970,800.00
49,970,500.00 49,973,296.00
29,948,900.00 29,945,625.00
1,493,881,166.16 1,494,069,805.90
24,999,709.19 25,009,400.00
24,990,710.47 25,005,850.00
49,980,866.62 50,024,700.00
25,000,000.00 25,026,275.00
49,957,034.10 50,019,600.00
15,000,000.00 15,004,230.00
189,928,320.38 190,090,055.00
15,000,000.00 15,008,145.00
25,000,000.00 25,001,075.00



3130A6BD8
3130A7AG0O
3130A83L5
3130A8F32
3130A8L43
3130A8P49
3130A8RA3
3130A8S87
3130A8UD3

Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
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 DEBENTURES

313384B32
313384D89
313384D97
313384E47
313384G52
313384N39

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

TOTAL FHLMC DISCOUNT NOTES

31359MEL3
3135G0L27

Federal National Mortgage Association
Federal National Mortgage Association

TOTAL FNMA DEBENTURES

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

FHLB DISCOUNT NOTES

8/8/2016
8/29/2016
8/30/2016

9/2/2016
9/19/2016
11/4/2016

FHLMC DEBENTURES

10/14/2016
1/27/2017

FHLMC DISCOUNT NOTES

11/23/2016

ENMA DEBENTURES

6/1/2017
9/20/2016

0.510
0.585
0.563
0.548
0.524
0.538
0.571
0.576
0.710

0.562
0.552
0.552
0.461
0.501
0.516

0.581
0.473

0.511

(5.129)

0.611

25,000,000.00 25,005,025.00
10,000,000.00 10,010,250.00
39,992,107.08 39,979,440.00
29,998,020.30 29,990,070.00
50,000,000.00 50,010,100.00
9,999,500.00 9,999,810.00
5,000,000.00 4,999,395.00
25,000,000.00 24,996,950.00
35,000,000.00 34,991,845.00
269,989,627.38 269,992,105.00
9,998,911.11 9,999,640.00
19,991,444.44 19,997,100.00
19,991,138.88 19,996,140.00
24,989,777.78 24,994,425.00
24,982,986.11 24,991,450.00
34,952,434.03 34,968,045.00
134,906,692.35 134,946,800.00
50,029,590.95 50,046,800.00
15,950,408.16 15,956,276.40
65,979,999.11 66,003,076.40
11,980,620.00 11,986,848.00
11,980,620.00 11,986,848.00
14,922,399.92 14,916,975.00
44,996,329.66 45,029,250.00
59,918,729.58 59,946,225.00




313588A47
313588R64

Federal National Mortgage Association
Federal National Mortgage Association

TOTAL FNMA DISCOUNT NOTES

3133EE4G2

3133EGMG7

Federal Farm Credit Bank
Federal Farm Credit Bank

TOTAL FFCB DEBENTURES

313312E97
313312N97
313312P95
313312550
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

ENMA DISCOUNT NOTES

8/1/2016
12/1/2016

FECB DEBENTURES
8/11/2016
8/2/2016

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

0.402
0.521

0.400
0.578

0.501
0.542
0.639
0.663
0.653

FOREIGN GOVERNMENT AGENCY ISSUES

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

TOTAL FOREIGN GOVERNMENT AGENCY ISSUES

52470G791

Legg Mason Western Asset Inst Gov't

9/12/2016

8/29/2016

11/15/2016

4/17/2017

10/14/2016

5/2/2017

8/26/2016

MONEY MARKET FUNDS

7/30/2016

0.690

0.511

0.521

0.660

0.679

0.763

0.621

0.290

25,000,000.00 25,000,000.00
24,955,944 .40 24,966,100.00
49,955,944.40 49,966,100.00
25,000,000.00 25,001,000.00
50,000,000.00 49,979,350.00
75,000,000.00 74,980,350.00
24,987,152.78 24,992,300.00
19,969,700.00 19,980,580.00
39,922,943.05 39,958,080.00
24,940,875.00 24,968,550.00
14,963,979.17 14,980,545.00
124,784,650.00 124,880,055.00
14,998,447.88 15,004,455.00
29,988,100.01 29,995,650.00
24,961,722.22 24,974,525.00
9,817,951.42 9,815,636.07
24,997,293.50 25,012,000.00
5,993,142.44 5,996,640.00
25,000,000.00 24,996,300.00
135,756,657.47 135,795,206.07
329,697,937.86 329,697,937.86



61747C707 Morgan Stanley Liq Govt Inst 7/30/2016 0.260 135,843.98 135,843.98
825252885 Short-term Invts Tr Gov Agn Instl 7/30/2016 0.276 103,959,581.03 103,959,581.03

TOTAL MONEY MARKET FUNDS 433,793,362.87 433,793,362.87

REPORT TOTAL 4,525,875,769.70 4,526,449,989.24
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