STATE OF ILLINOIS

OFFICE OF THE TREASURER

Inventory Report
Position holdings as of July 8, 2016

Primary Market
Identifier Security Description Maturity Yield Cost Value
REPURCHASE AGREEMENTS
99BMO00110 Bmo Capital Markets 7/11/2016 0.290 150,000,000.00 150,000,000.00
99BNS0110 Bank Of Nova Scotia 7/11/2016 0.320 300,000,000.00 300,000,000.00
99HSBCO0110 Hsbc 7/11/2016 0.300 1,000,000,000.00 1,000,000,000.00
99SNTO0110 Sun Trust 7/11/2016 0.300 100,000,000.00 100,000,000.00
99WFC0110 Wells Fargo 7/11/2016 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 19,984,355.56 19,988,667.80
00084BJ13 Abn Amro 9/1/2016 0.651 29,971,833.33 29,979,375.00
00084BJT2 Abn Amro Fdg Usa Llc Cp 9/27/2016 0.604 49,936,083.33 49,941,162.50
00282CGM8 Abbott Laboratories 7/21/2016 0.610 32,644,467.64 32,645,814.60
00282CGT3 Abbott Laboratories 7/27/2016 0.801 34,987,555.56 34,993,220.85
03785DGJ9 Apple 7/18/2016 0.450 39,996,500.00 39,996,577.60
03948GGS6 Archer Daniels Midland Co. 7/26/2016 0.410 24,995,729.16 24,995,062.50
06366GJP5 Bank Of Montreal 9/23/2016 0.620 39,949,102.86 39,949,265.60
06366GJS9 Bank Of Montreal 9/26/2016 0.640 39,945,331.92 39,945,955.60
06406WGB6 Bank New York Mellon Corp Disc 7/11/2016 0.370 40,000,000.00 39,998,800.00
19121A385 Coca Cola 9/8/2016 0.611 24,975,006.95 24,977,051.50
19121AJ93 Coca Cola 9/9/2016 0.591 44,955,750.00 44,957,868.75
19121AKJ9 Coca Cola 10/18/2016 0.591 39,936,200.00 39,932,906.80
19121AL82 Coca Cola 11/8/2016 0.624 34,928,833.33 34,926,456.25
19121ALH2 Coca Cola 11/17/2016 0.702 24,937,291.66 24,942,250.00
24423MGT1 John Deere Financial LTD 7/27/2016 0.420 39,992,533.33 39,990,774.40
40434PJL1 HSBC USA, Inc. 9/20/2016 0.621 49,938,861.11 49,938,333.50
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Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
Federal Home Loan Bank
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12/6/2016
8/3/2016
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8/16/2016
10/18/2016
7/18/2016
9/19/2016
7/18/2016
8/9/2016
7/27/2016
8/22/2016
9/6/2016

U.S. TREASURY NOTES

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

1/31/2017

7/9/2016

FHLB DEBENTURES

11/23/2016

7/15/2016

8/12/2016

9/9/2016

8/8/2016

8/5/2016

7/23/2016

0.909
0.520
0.601
0.541
0.551
0.550
0.465
0.517
0.460
0471
0.420
0.561
0.604

0.418
0.526
0.574
0.625
0.634
0.350

0.625
0.420
0.430
0.510
0.585
0.548
0.486

84,683,752.78
49,983,388.91
49,918,333.33
49,988,000.00
29,983,500.00
19,970,300.00
39,996,383.33
64,661,489.58
94,991,502.78
49,981,069.44
24,995,333.33
99,934,666.66
49,953,291.66

84,699,803.80
49,987,180.50
49,918,779.00
49,990,078.00
29,987,238.30
19,972,630.00
39,996,133.20
64,663,444.58
94,991,687.50
49,981,644.50
24,995,157.75
99,940,625.00
49,956,666.50

1,321,116,447.54

1,321,180,611.88

24,999,607.41 25,009,925.00
24,988,566.73 25,001,875.00
49,977,545.95 50,027,100.00
25,000,000.00 25,026,375.00
49,952,055.26 50,016,550.00
15,000,000.00 15,000,855.00
189,917,775.35 190,082,680.00
15,000,000.00 15,010,125.00
25,000,000.00 25,000,475.00
25,000,000.00 25,001,975.00
25,000,000.00 25,005,575.00
10,000,000.00 10,004,960.00
29,998,020.30 29,989,470.00
50,000,000.00 49,989,600.00
179,998,020.30 180,002,180.00




FHLB DISCOUNT NOTES

313384B32 Federal Home Loan Bank 8/8/2016
313384D89 Federal Home Loan Bank 8/29/2016
313384D97 Federal Home Loan Bank 8/30/2016
313384E47 Federal Home Loan Bank 9/2/2016
313384G52 Federal Home Loan Bank 9/19/2016
313384N39 Federal Home Loan Bank 11/4/2016
313384Z2Q5 Federal Home Loan Bank 7/20/2016
313384ZS1 Federal Home Loan Bank 7/22/2016
313384ZX0 Federal Home Loan Bank 7/27/2016

TOTAL FHLB DISCOUNT NOTES

FHLMC DEBENTURES
3137EADS5 Federal Home Loan Mortgage Corporation 10/14/2016
3137EADUO Federal Home Loan Mortgage Corporation 1/27/2017
TOTAL FHLMC DEBENTURES

FHLMC DISCOUNT NOTES

313396Q63 Federal Home Loan Mortgage Corporation 11/23/2016
TOTAL FHLMC DISCOUNT NOTES

ENMA DEBENTURES
3135G0L27 Federal National Mortgage Association 9/20/2016

TOTAL FNMA DEBENTURES

ENMA DISCOUNT NOTES

313588A47 Federal National Mortgage Association 8/1/2016
313588R64 Federal National Mortgage Association 12/1/2016
313588ZN8 Federal National Mortgage Association 7/18/2016

TOTAL FNMA DISCOUNT NOTES

FECB DEBENTURES
8/11/2016

3133EE4G2 Federal Farm Credit Bank
TOTAL FFCB DEBENTURES

0.562
0.552
0.552
0.461
0.501
0.516
0.501
0.501
0.511

0.581
0.473

0.511

0.607

0.402
0.521
0.401

0.400

9,995,644.45 9,998,060.00
19,985,027.78 19,993,200.00
19,984,722.22 19,993,060.00
24,983,069.45 24,988,225.00
24,975,694.44 24,984,450.00
34,941,919.44 34,957,160.00
27,416,572.50 27,418,629.00
49,992,361.11 49,996,950.00
19,995,466.67 19,998,220.00
232,270,478.06 232,327,954.00
50,037,988.38 50,058,350.00
15,949,854.43 15,958,095.27
65,987,842.81 66,016,445.27
11,977,050.00 11,982,900.00
11,977,050.00 11,982,900.00
29,999,250.00 29,985,660.00
29,999,250.00 29,985,660.00
24,994,166.67 24,996,350.00
24,948,361.06 24,961,275.00
24,998,055.56 24,999,025.00
74,940,583.29 74,956,650.00
25,000,000.00 25,001,975.00
25,000,000.00 25,001,975.00




313312E97
313312N97
313312P95
313312550
3133125892
3133122V5

FECB DISCOUNT NOTES

Federal Farm Credit Bank 9/7/2016
Federal Farm Credit Bank 11/10/2016
Federal Farm Credit Bank 11/18/2016
Federal Farm Credit Bank 12/8/2016
Federal Farm Credit Bank 12/12/2016
Federal Farm Credit Bank 7/25/2016

TOTAL FFCB DISCOUNT NOTES

4581X0CJ5

459052D86

459052P67

459058DS9

45905USB1

0.501
0.542
0.639
0.663
0.653
0.412

FOREIGN GOVERNMENT AGENCY ISSUES

Inter-American Development Bank 9/12/2016
International Bank for Reconstruction and
Development 8/29/2016
International Bank for Reconstruction and
Development 11/15/2016
International Bank for Reconstruction and
Development 10/14/2016
International Bank for Reconstruction and
Development 5/2/2017

TOTAL FOREIGN GOVERNMENT AGENCY ISSUES

52470G791
825252885

MONEY MARKET FUNDS

Legg Mason Western Asset Inst Gov't 7/9/2016

Short-term Invts Tr Gov Agn Instl 7/9/2016

TOTAL MONEY MARKET FUNDS

REPORT TOTAL

0.690

0.511

0.521

0.679

0.763

0.300
0.251

24,979,861.11

24,987,100.00

19,963,400.00 19,974,240.00
39,908,097.22 39,945,120.00
24,931,250.00 24,959,375.00
14,958,291.66 14,974,980.00
24,996,013.89 24,998,050.00
149,736,913.88 149,838,865.00
14,997,671.81 15,005,430.00
29,979,175.02 29,989,800.00
24,954,138.89 24,966,475.00
24,996,525.43 25,012,025.00
5,992,622.24 5,997,510.00
100,920,133.39 100,971,240.00
268,900,810.06 268,900,810.06
153,122,114.25 153,122,114.25
422,022,924.31 422,022,924.31
4,403,887,418.93 4,404,370,085.46
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