lllinois State Board of Investment Investment Income as of December 31, 2016

Fund Interest Dividends Total

Appomattox 466 - 466
Ariel Investments 2,402 234,001 236,403
Channing Capital Management 1,791 249,380 251,171
Chicago Equity Partners 4,232,122 - 4,232,122
Crescent Capital 4,170 - 4,170
Entrust Capital 251 - 251
Fort Washington Investment Advisors 1,565,011 - 1,565,011
Garcia Hamilton 3,224,672 - 3,224,672
LM Capital Group 4,360,597 - 4,360,597
LSV Asset Management - 2,726,141 2,726,141
McDonnell Invesment 5,175 - 5,175
Northern Trust 137 417,223 417,360
Payden & Rygel 302,561 - 302,561
Rhumbline Advisors 1,660 6,103,014 6,104,674
Rock Creek Group 6,089 - 6,089
State Street Global Advisors 2,001,085 7,036,479 9,037,564
State Street Bank 51,389 203,579 254,968
Templeton Investment Counsel 14,799 444,895 459,695
Sub-Totals $15,774,378 $17,414,712 $33,189,090
Securities Lending 62,597 - 62,597
Totals $15,836,975 $17,414,712 $33,251,687

** All items are based upon unaudited preliminary information.

Total Assets 16,134,335,817
Total Monthly Income 33,251,687

Yield 0.21 %




