STATE OF ILLINOIS
OFFICE OF THE TREASURER
Inventory Report
Position holdings as of September 9, 2016

Primary Market
Identifier Security Description Maturity Yield Cost Value
REPURCHASE AGREEMENTS
99BMO0154 Bmo Capital Markets 9/12/2016 0.300 150,000,000.00 150,000,000.00
99BNS0154 Bank Of Nova Scotia 9/12/2016 0.320 500,000,000.00 500,000,000.00
99HSBC0154 Hsbc 9/12/2016 0.290 600,000,000.00 600,000,000.00
99SNT0154 Sun Trust 9/12/2016 0.300 100,000,000.00 100,000,000.00
99WFC0154 Wells Fargo 9/12/2016 0.300 50,000,000.00 50,000,000.00
TOTAL REPURCHASE AGREEMENTS 1,400,000,000.00 1,400,000,000.00
COMMERCIAL PAPER
00084BJT2 Abn Amro 9/27/2016 0.604 49,987,708.33 49,989,500.00
00084BKK9 Abn Amro 10/19/2016 0.696 19,986,022.22 19,989,711.20
00084BKR4 Abn Amro 10/25/2016 0.758 29,973,483.33 29,981,906.70
00084BKTO Abn Amro 10/27/2016 0.780 19,980,750.00 19,987,306.60
00282CJC7 Abbott Laboratories 9/12/2016 0.651 50,000,000.00 49,998,666.50
00282CJD5 Abbott Laboratories 9/13/2016 0.674 31,738,426.93 31,737,853.90
00282CJIM5 Abbott Laboratories 9/21/2016 0.654 34,994,487.50 34,995,741.55
00282CJIN3 Abbott Laboratories 9/22/2016 0.651 24,995,625.00 24,996,659.75
00282CK35 Abbott Laboratories 10/3/2016 0.630 39,985,300.00 39,989,146.80
01854VJIF4 Alliance Cap Mgmt L P 9/15/2016 0.440 15,999,413.34 15,999,026.72
06366GJP5 Bank Of Montreal 9/23/2016 0.620 39,992,434.21 39,992,797.60
06366GJS9 Bank Of Montreal 9/26/2016 0.640 39,990,060.35 39,991,160.00
06366GKH1 Bank Of Montreal 10/17/2016 0.601 24,985,416.67 24,985,644.50
06366GLU1 Bank Of Montreal 11/28/2016 0.863 49,908,027.78 49,917,222.00
19121AKJ9 Coca Cola 10/18/2016 0.591 39,976,800.00 39,983,013.20
19121AL82 Coca Cola 11/8/2016 0.624 34,966,195.83 34,975,500.00
19121ALH2 Coca Cola 11/17/2016 0.702 24,967,916.67 24,979,587.50
19121AMF5 Coca Cola 12/15/2016 0.612 39,937,333.33 39,950,530.00
24423MJIN1 John Deer 9/22/2016 0.444 24,997,013.89 24,996,524.25
24423MK66 John Deer 10/6/2016 0.450 23,492,950.00 23,492,544.63
40434PJL1 HSBC USA, Inc. 9/20/2016 0.621 49,993,111.11 49,994,087.50
40434PKD7 HSBC USA, Inc. 10/13/2016 0.701 34,978,902.78 34,983,902.10
40434PL12 HSBC USA, Inc. 11/1/2016 0.812 39,956,388.89 39,966,433.20
40434PL87 HSBC USA, Inc. 11/8/2016 0.842 19,973,400.00 19,980,000.00
40434PM60 HSBC USA, Inc. 12/6/2016 0.909 84,818,371.53 84,828,791.30
42786TJIP4 Hershey Co. 9/23/2016 0.424 24,996,868.05 24,996,616.75
43851TL46 Honeywell International, Inc. 11/4/2016 0.545 12,989,856.39 12,990,111.29
43851TLA2 Honeywell International, Inc. 11/10/2016 0.515 16,736,274.31 16,735,461.00
43851TLF1 Honeywell International, Inc. 11/15/2016 0.548 24,976,000.00 24,976,084.75
4497W0L14 ING Funding LLC 11/1/2016 0.731 19,979,722.22 19,980,272.20
4497WO0M62 ING Funding LLC 12/6/2016 0.938 19,956,555.51 19,959,813.40
4523ELJF3 Ilinois Tool Wks, Inc. 9/15/2016 0.370 13,496,583.84 13,496,178.98
47816FIN2 Johnson & Johnson 9/22/2016 0.390 24,997,291.67 24,997,156.25
59515MNB7 Microsoft 1/11/2017 0.662 49,889,083.44 49,921,811.00
62478XKH2 Mufg Union Bank 10/17/2016 0.601 49,970,833.33 49,975,669.50
64105GKJ2 Nestle Capital Corp. 10/18/2016 0.550 19,989,200.00 19,991,723.40
64105GL85 Nestle Capital Corp. 11/8/2016 0.543 49,958,041.67 49,960,833.50
6698M4JK9 Novartis 9/19/2016 0.517 64,718,648.96 64,718,617.47
6698M4JTO Novartis 9/27/2016 0.525 33,992,775.00 33,993,370.00
6698M4KR2 Novartis 10/25/2016 0.528 41,474,223.89 41,476,561.63
71708EKC8 Pfizer, Inc. 10/12/2016 0.511 64,972,916.66 64,978,907.50
71708EKS3 Pfizer, Inc. 10/26/2016 0.538 34,977,327.78 34,982,956.05



71708EM93
82619TIF5

89116EKQ5
89116ELW1
89116EM18
89116EMO1

TOTAL COMMERCIAL PAPER

912828F47
912828F88
912828G46
912828H29
912828H78
912828K41
912828K66
912828TG5
912828TM2

TOTAL U.S. TREASURY NOTES

3130A3J70
3130A7AG0
3130A83L5
3130A8F32
3130A8L43
3130A8P49
3130A8RA3
3130A8S87
3130A8UD3
3130A8ZN6
3130A8ZS5
3130A92C4
3130A94H1
3130A95F4
3130A95L1
3130A9BZ3
TOTAL FHLB DEBENTURES

313384G52
313384N39
313385KF2
313385KV7

TOTAL FHLB DISCOUNT NOTES

3137EADS5
3137EADUO

TOTAL FHLMC DEBENTURES

313396Q63

TOTAL FHLMC DISCOUNT NOTES

31359MEL3
3135G0L27
TOTAL FNMA DEBENTURES

Pfizer, Inc.

Siemens Cap Co Llc
Toronto Dominion
Toronto Dominion
Toronto Dominion
Toronto Dominion

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

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
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
Federal Home Loan Bank
Federal Home Loan Bank

Federal Home Loan Mortgage Corporation
Federal Home Loan Mortgage Corporation

Federal Home Loan Mortgage Corporation

Federal National Mortgage Association
Federal National Mortgage Association

12/9/2016
9/15/2016
10/24/2016
11/30/2016
12/1/2016
12/9/2016

U.S. TREASURY NOTES
9/30/2016
10/31/2016
11/30/2016
12/31/2016
1/31/2017
4/30/2017
4/30/2017
7/31/2017
8/31/2017

FHLB DEBENTURES

11/23/2016
2/8/2017
11/10/2017
12/5/2017
3/23/2017
7/12/2017
10/18/2017
10/20/2017
8/25/2017
8/15/2017
2/9/2018
8/23/2017
5/17/2017
5/19/2017
9/7/2017
9/6/2018

EHLB DISCOUNT NOTES
9/19/2016
11/4/2016
8/10/2017
8/24/2017

FHLMC DEBENTURES
10/14/2016
1/27/2017

EHLMC DISCOUNT NOTES

11/23/2016

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

0.633
0.380
0.748
0.787
0.857
0.861

0.418
0.526
0.574
0.625
0.634
0.410
0.484
0.526
0.551

0.625
0.744
0.605
0.606
0.556
0.290
0.595
0.600
0.710
0.751
0.663
0.751
0.560
0.600
0.701
0.736

0.501
0.516
0.654
0.685

0.581
0.473

0.511

(5.129)
0.611

19,969,688.89 19,979,120.60
29,999,050.00 29,998,325.10
29,974,450.00 29,979,750.00
24,957,756.94 24,953,989.00
29,944,000.00 29,943,490.80
34,927,277.77 34,921,878.95
1,628,419,966.01 1,628,591,956.62
24,999,912.77 25,003,325.00
24,994,997.94 25,004,475.00
49,987,507.95 50,021,500.00
25,000,000.00 25,017,500.00
49,966,895.13 50,013,350.00
15,000,000.00 15,003,180.00
14,997,716.70 14,989,245.00
29,971,067.97 29,946,090.00
29,997,687.31 29,973,060.00
264,915,785.77 264,971,725.00
15,000,000.00 15,007,785.00
10,000,000.00 10,011,450.00
39,992,398.79 40,022,360.00
29,998,097.09 30,007,650.00
50,000,000.00 50,031,000.00
9,999,500.00 10,006,710.00
5,000,000.00 5,003,930.00
25,000,000.00 25,019,550.00
35,000,000.00 34,988,660.00
25,000,000.00 24,997,200.00
25,000,000.00 25,013,525.00
20,000,000.00 20,000,360.00
10,000,000.00 10,003,380.00
25,000,000.00 24,996,475.00
25,000,000.00 24,996,750.00
25,000,000.00 25,001,750.00
374,989,995.88 375,108,535.00
24,997,569.44 24,999,025.00
34,973,463.19 34,984,530.00
39,760,222.22 39,793,440.00
14,901,966.66 14,919,270.00
114,633,221.51 114,696,265.00
50,012,796.09 50,023,000.00
15,951,485.57 15,954,122.48
65,964,281.66 65,977,122.48
11,987,760.00 11,992,800.00
11,987,760.00 11,992,800.00
14,930,414.62 14,933,685.00
44,996,488.98 45,009,585.00
59,926,903.60 59,943,270.00
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24,971,111.08

24,981,100.00

24,971,111.08

24,981,100.00

50,000,000.00 49,981,100.00
25,000,000.00 24,985,875.00
15,000,000.00 15,004,620.00
15,000,000.00 15,001,410.00
105,000,000.00 104,973,005.00
19,982,300.00 19,990,160.00
39,952,634.72 39,977,680.00
24,960,125.00 24,979,450.00
14,975,354.17 14,987,115.00
24,873,763.89 24,888,250.00
14,921,208.33 14,931,375.00
29,833,050.00 29,856,900.00
14,907,875.00 14,923,005.00
184,406,311.11 184,533,935.00
15,000,000.00 15,000,000.00
24,976,888.89 24,986,675.00

9,815,554.00 9,811,999.15
24,998,829.62 24,997,150.00
10,000,000.00 9,999,150.00

5,994,182.86 5,993,220.00
25,000,000.00 24,996,575.00
25,000,000.00 24,994,650.00
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579,745,422.08 579,745,422.08
25,000,000.00 24,989,225.00
25,000,000.00 24,989,225.00
4,980,746,214.07 4,981,283,780.33
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