STATE OF ILLINOIS

OFFICE OF THE TREASURER
Inventory Report
Position holdings as of March 24, 2016

Primary Market
Identifier Security Description Maturity Yield Cost Value
REPURCHASE AGREEMENTS
99BMO00028 Bmo Capital Markets 3/28/2016 0.280 250,000,000.00 250,000,000.00
99BNS0028 Bank Of Nova Scotia 3/28/2016 0.290 250,000,000.00 250,000,000.00
99HSBC0028 Hshc 3/28/2016 0.260 1,200,000,000.00 1,200,000,000.00
99SNT0028 Suntrust 3/28/2016 0.300 25,000,000.00 25,000,000.00
99WFC0028 Wells Fargo 3/28/2016 0.300 50,000,000.00 50,000,000.00
TOTAL REPURCHASE AGREEMENTS 1,775,000,000.00 1,775,000,000.00
COMMERCIAL PAPER
00084BDJO Abn Amro 4/18/2016 0.611 49,982,208.33 49,986,319.50
00084BEH3 Abn Amro 5/17/2016 0.611 23,080,429.17 23,085,377.70
00084BF25 Abn Amro 6/2/2016 0.621 17,979,540.00 17,984,354.94
00084BFG4 Abn Amro 6/16/2016 0.611 19,972,888.89 19,978,066.60
00282CCU4 Abbott Laboratories 3/28/2016 0.460 30,000,000.00 29,999,330.10
01854VDJ2 Alliance Bernstein LP 4/18/2016 0.480 19,994,400.00 19,994,527.80
03948GCW1 Archer Daniels Midland 3/30/2016 0.350 14,224,723.40 14,224,174.95
244221 DK6 Deere & Co. 4/19/2016 0.420 15,346,060.17 15,345,942.53
2546R2FH4 Walt Disney Co. 6/17/2016 0.471 39,957,700.00 39,958,727.60
36960LCU7 Ge Company 3/28/2016 0.300 100,000,000.00 99,996,533.00
36960LCV5 GE Company 3/29/2016 0.330 44,999,587.50 44,998,031.25
40434PEA0 HSBC USA, Inc. 5/10/2016 0.581 24,982,680.56 24,984,953.50
40434PFA9 Hshc 6/10/2016 0.581 24,970,194.45 24,969,991.75
4497W0D54 ING 4/5/2016 0.601 39,994,666.67 39,994,520.00
4497WOEQ7 ING 5/24/2016 0.611 45,955,571.68 45,957,676.32
4497WOFM5 Ing Funding 6/21/2016 0.581 49,931,527.77 49,923,608.50
62478XCU2 Union Bank 3/28/2016 0.320 150,000,000.00 150,000,000.00
6698M4D58 Novartis 4/5/2016 0.400 9,999,111.11 9,998,893.30
6698M4DK5 Novartis 4/19/2016 0.430 19,994,744.46 19,994,713.40
6698M4E24 Novartis 5/2/2016 0.430 22,990,384.72 22,990,631.41
6698M4EG3 Novartis 5/16/2016 0.460 47,969,946.67 47,972,369.28
69372AFL1 Paccar 6/20/2016 0.501 10,088,216.66 10,088,223.40
71708ECU7 Pfizer, Inc. 3/28/2016 0.430 21,000,000.00 20,999,531.07
71708EDU6 Pfizer, Inc. 4/28/2016 0.461 17,992,870.00 17,994,225.06
71708EEB7 Pfizer, Inc. 5/11/2016 0.476 60,964,518.90 60,969,581.13
71708EFA8 Pfizer, Inc. 6/10/2016 0.471 49,951,694.44 49,956,450.00
74005HCWO0 Praxair, Inc. 3/30/2016 0.350 54,998,930.55 54,996,810.00
9113A2D52 United Parcel Services 4/5/2016 0.430 49,995,222.22 49,995,316.50
TOTAL COMMERCIAL PAPER 1,077,317,818.32 1,077,338,880.59
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24,999,096.21 25,001,950.00
24,977,809.84 24,976,550.00
49,960,891.48 49,972,650.00
25,000,000.00 25,000,000.00
49,927,148.96 49,937,500.00
25,000,213.36 24,999,875.00
199,865,159.85 199,888,525.00
15,000,000.00 14,998,890.00
25,000,000.00 24,999,425.00
25,000,000.00 25,000,000.00
25,000,000.00 25,003,275.00
25,000,000.00 25,002,550.00
25,000,000.00 25,016,700.00
25,000,000.00 24,990,675.00
10,000,000.00 9,999,460.00
15,000,000.00 15,001,965.00
190,000,000.00 190,012,940.00
9,979,311.11 9,984,850.00
19,952,944.44 19,964,920.00
19,952,638.88 19,964,700.00
24,939,236.11 24,943,850.00
24,996,444.45 24,997,325.00
24,992,361.11 24,996,325.00
27,376,585.00 27,386,136.30
49,919,444.44 49,937,150.00
19,965,716.67 19,973,780.00
222,074,682.21 222,149,036.30
24,996,256.94 24,996,325.00
39,969,577.81 39,970,800.00
50,079,814.88 50,081,200.00
115,045,649.63 115,048,325.00
24,965,000.00 24,964,125.00
24,997,031.25 24,997,500.00
39,967,933.33 39,969,240.00
24,968,888.98 24,972,450.00
114,898,853.56 114,903,315.00
25,000,000.00 24,995,675.00
25,000,000.00 24,995,675.00




313312E97
313312N97
313312P95
313312S50
313312592
313312VP2
313312vQ0
313312WT3
313312YE4
3133127V5

EECB DISCOUNT NOTES

Federal Farm Credit Bank 9/7/2016 0.501
Federal Farm Credit Bank 11/10/2016 0.542
Federal Farm Credit Bank 11/18/2016 0.639
Federal Farm Credit Bank 12/8/2016 0.663
Federal Farm Credit Bank 12/12/2016 0.653
Federal Farm Credit Bank 4/14/2016 0.331
Federal Farm Credit Bank 4/15/2016 0.291
Federal Farm Credit Bank 5/12/2016 0.301
Federal Farm Credit Bank 6/16/2016 0.381
Federal Farm Credit Bank 7/25/2016 0.412

TOTAL FFCB DISCOUNT NOTES

31315KVAS5

EFAMC DISCOUNT NOTES
Federal Agricultural Mortgage Corporation 4/1/2016 0.304

TOTAL FAMC DISCOUNT NOTES

4581X0CJ5

459052D86

459058DS9

FOREIGN GOVERNMENT AGENCY ISSUES

Inter-American Development Bank 9/12/2016 0.690
International Bank for Reconstruction and
Development 8/29/2016 0.511
International Bank for Reconstruction and
Development 10/14/2016 0.679

TOTAL FOREIGN GOVERNMENT AGENCY ISSUES

52470G791
61747C707
825252885

MONEY MARKET FUNDS

Legg Mason Western Asset Inst Gov't 3/25/2016 0.250
Morgan Stanley Lig Govt Inst 3/25/2016 0.255
Short-term Invts Tr Gov Agn Instl 3/25/2016 0.270

TOTAL MONEY MARKET FUNDS

REPORT TOTAL

24,943,402.77 24,947,700.00
19,931,900.00 19,936,940.00
39,833,868.05 39,869,440.00
24,883,125.00 24,907,025.00
14,929,854.16 14,943,345.00
24,996,104.16 24,997,175.00
14,997,825.00 14,998,200.00
24,990,625.00 24,990,475.00
24,978,888.89 24,980,275.00
24,966,118.07 24,967,775.00
239,451,711.10 239,538,350.00
149,994,944.44 149,995,950.00
149,994,944.44 149,995,950.00
14,993,791.50 14,994,645.00
29,934,550.07 29,947,380.00
24,992,666.95 25,028,650.00
69,921,008.52 69,970,675.00
120,097,745.52 120,097,745.52
120,777,627.90 120,777,627.90
130,756,628.89 130,756,628.89
371,632,002.31 371,632,002.31
4,550,201,829.94 4,550,473,674.20
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