STATEMENTS OF NET ASSETS
lllinois State Board of Investment
Quarter Ended September 30, 2013

2014 2013
3 3
ASSETS
Cash and cash equivalents 13,819,033 11,750,023
Receivables:
Foreign taxes 2,498,457 2,558 374
Accounts receivable 337,180 922,628
investments sold 110,535,408 106,649,806
interest & dividends 34,738,588 35,119,924
Total Receivables 148,107,643 145,250,835
Prepaid Expenses 659,597 92,390
Capital Assets 44 076 37,589
Investiments at fair value:
Government and agency obligations 822,465,648 953,126,548
Foreign obligations 444,839,614 385,658,272
Corporate obligations 716,541,259 675,887,201
Municipat bonds 0 ]
Common stock & equity funds 4.197,574,020 3,430,602,838
Commingled funds 282,613,573 314,646,316
Preferred stock 3,367,304 4,255,634
Foreign Preferred stock 466,155 514,537

Fareign eguity securities

Hedge Funds

Bank Leans

Reai estate funds

Private Eguily

Money market instrumenis

Real Assets

Forward foreign exchange contracts
Total Investments

Securities lending collateral
Total Assets

LIABILITIES
Payables:
Investment purchases
Operating expenses
Securities lending collateral obligation
Total Liabilities

Nel Assets

2.603,252,773
1,194,780,190

2,151,768,372
1.082,761,206

545,613,227 346,814,916
1,264,417,718 1.026,874,114
663,596,498 685,158,781
305,595,314 264,769 355
561,131,869 516,818,408
91,993 (1,625)

13,506,248,155

11.815,653,472

56,551,508

61,875,867

13,814,840,01C

12,038,660,186

165,138,764 141,601,586
7,527,021 6,290,795
58,623,773 64,783,671
231,189,558 212,676,052
13,583,650,452 11,825,984,134

A full description of quarterly investments acquired showing
averages and a full description of securities sold or exchanged
by the lllinois State Board of Investment on behalf of the State
Employees Retirement System, the General Assembly
Retirement System and the Judges Retirement System is
Jrosted on the lllincis State Board of investment Website

at http:/Aww2 illinois. govfisbi in the investments section of

the websile.




STATEMENTS OF CHANGES IN NET ASSETS

llinois State Board of Investment
Quarter ending September 30, 2013

Fyz2014 FY2013
$ 3
ADDITIONS
investment income:
Net increase in fair value of investments £34,299719 456 067,016
Interest 60,158,494 52,941 429
Dividends 33,635,151 31,627,920
Securities lending income 47,510 90,437
Less securities fending rebates 647,326 1,201,347
Less securities lending expenses (66,413} (122,719)
Total net investment income 728,721,787 541,805,428
Members systems' contributions 0 24,863,930
Total additions 728,721,787 566,669 358
DEDUCTIONS
Expenses:
Salaries and benefis:
Salaries 284 361 288 225
Benefits 186,260 203,318
Operating expenses:
Rent and utilities 44 958 44 635
Audit 0 0
Other 66,554 38,306
External support:
Custody 55,000 55,000
Consulting and professional 344,221 198,031
Investment advisors/managers 9,187,426 8,323,726
Investment services and research 57,333 59,668
Total expenses 10,226,113 9,221,810
Members systems' withdrawais 1,302,458 15,400,000
Total deductions 11,528,571 24,621,910
Increase(decrease) in nat assets 717,193,215 542 047 4468

Net assets at beginning of period
Net assets at end of period

12,866,457,238

11.283,936,685

13,583,650 452

11,825,984 134




ILLINQIS STATE BOARD OF INVESTMENT

General State Power
Member Systems' Parlicipation Assembly Judges Employess' Agency Combinad®
Member Systems’ Income and Expenses 3 $ % 3 $
Three Months Ended September 30, 2013
Interest and dividends 354 288 4,466,966 88,766,515 205,878 93,793,645
Net securities lending income 2,358 23,830 584 758 1,379 628,423
Net realized gain on investments 203,923 2,549,886 50,670,756 117,524 83,542,089
Net unrealized gain on investments 2,211 901 27,857,978 549 613,033 1,274,718 580,757 630
Management expenses (38,674) {487 0213 {9.677.972) (22,445) (10,226,113}
Net investment income 2,733,794 34,217 73% 679,967 050 1,577,851 718,485 674
Member Systems® Changes in Net Assets
Three Months Ended September 30, 2013
Net assets at beginning of period 49 603,784 512,751,563 12,176,459 191 28,242,698 12,866,457 236
Member systems' net {withdrawalg) (1,300,000} - - {2,458} {1,302,458)
Member systems' (contributions} - - - - -
MNet investment income 2 733,784 34,217 739 578,867,080 1,677,051 718495 874
Net assets at end of period 50,437 578 645,969 302 12,856,426,281 28,817,281 13,583,650,452
The source of net assets of the member systems since inceplion at September 30, 2013, is as follows:
Member systems’ net contributions (withdrawais} (76,150,878) (147,885 969} {1,804,219,267) 24,805,804 {2.003,450,810
AccumUiated net invesiment income 126,588,456 794 855 271 14,660,645, 548 5011587 15,587 100,962
Net assets at fair value 50,437,578 646,968,302 12.856,426,281 29 817,291 13.583.650.452

* Combined cofumn for the member systems s prasented for information purposes only and does not indicate

that the assels of one sysfem may be used for anather system




