STATEMENTS OF NET ASSETS
lilinois State Board of investment
Nine Months Ended March 31, 2014

2014 2013
$ 3

ASSETS
Cash &nd Cash Equivalents 89,528,862 15,977,288

Receivables:
Foreign taxes
Accounts receivable
Investments sold
Interest & dividends
Toiza! Receivables

Prepaid Expenses
Capilal Assets

investments at fair value

Government and agency obligations

Foreign obligations

Corporate chiigations

Common stock & equity funds

Preferred Stock

Forgign Preferred

roreign Equity Securilies

Commingled Funds

Hedge Funds

Real estate funds

Frivate equity

Real Assets

Money market instrumenis

Bank lvans

Forward foreign exchange contracts
Total Investrmants

Securities lending collateral
Total Assels

LIABILITIES

Payables:

investment purchases
Cperating Expenses

Secunties lending coliateral obligation

Total Liskilities

Nel Assats

3,687,085

2,100,028
238,146,725 176 063,888
40,221 284 38

285,188,142

58,494

44,078

708,888 523
803.226.741
746,917,908

4,313,271.035

17,387,551
2.310,478,922
656,210,248
1,446,712,083
1,473.965,615
664,882,139
500,029,449
205,444 876
650,690,480
(831,017}

908,578 257
380,138,864
676,730,601
3,797.813,899
4,385 452
581,882
2,403 784 418
315,194,363
1,153.601,683
1.164,3168,737
566,875 832
544,484,588
240,385,096
405,318,512
551,253

14.507,274.573

51,118,696

12,686.550.445

54,310,048

14,863,177 543

12,973.920,665

177,324 482
7.993,788
62 576,805

121872752
6,736,694
56,547,128

247 BYS (75

185,258,677

14,615,282 4588

12 788,664,083

**A fuli description of quarterly investments acquired showing
avereges and g full description of securities sold or exchanged
by the liinals Stete Board of Investment on behalf of the State
Employees Retirement System, the Genaral Assembly
Retirement System and the Judges Retirement System is
posted on the lllinois State Board of Invesiment Website

at hitp /v liincis. goviisbi in the investments section of

the website.

Note: The most recent valuation for Invesco Venture Partnership Fund

was not received in time for publication of the financial statements.
The December 2313 value of this investment was $3.8 miliion dollars.




STATEMENTS OF CHANGES IN NET ASSETS

lltincis State Board of Investment
Nine months ending March 31, 2014

ADDITIONS
Investment income:

Net increase in fair valus of investments

Interest
Dividends
Securities lending income
l.ess securities lending rebales
Less securities lending expenses
Total net investment income

Members systems’ contributions
Total additions

DEDUCTIONS
Expenses:
Salaries and benefits:
Salarias
Benefits
Operating expenses:
Rent and utilities
Audit
Other
External support:
Custody
Consuliing and professional
Investment advisors/managers
Investment services and research
Total expenses

Members systems’ withdrawals
Total deductions

increase(decreass) in net assets
Net assets at beginning of vear
Net assets at end of period

FY2014
g

1,528,770.042
198,475,568
103,886,712
140,132
2,129,264

(215.996)

FY201
5

b

1,263,053.370
165,908,887
100,171,217
235,581
3,388.727
(345 354

1,634,186,125

1,632,424 228

9,600,000

24 900,254

1.843,186.125

1,667,324 480

647,131 672,240
5563274 G26.715
127 480 118,871
208,783 137,445
165,000 165,000
213 382 881,197
28,146 924 24,975 452
187,801 168,352
31,150,885 27,747,072
53,210,038 24,850,000
84,360 893 52 597 072

1,748,825 232
12,866,457 236

1,504,727 408
11,283.836,685

14,615,282 468

12,788,664 093




LLINOIS STATE BOARD OF INVESTMENT

<

ymbinea®

£

302,362,682
2052 404
428 356,142
1,100,402, 500
(31,150,855

Genaral Slate Power
Wember Sysiems’ Participation Assembly Employees' Agency
Member Systerms' iIncome and Expenses g 5 §
Nine Months Ended March 31, 2044
Interest and dividends 1,101,125 01,872 286,095,355 564330
Ne! seeunties lenning meome 7.433 E.B0R 1.942 848 4,617
Nelrealized gain on investments 1.584.574 50,221 400,293,325 G222
Nel unreahzed gain {loss) on invesimanis 4,112,520 G5,818 1.041,375,629 5,932
Managemen! expensss (113,883 52, (28,475 008) (B8 4285}

£15

Net imvestment income

Member Systems' Changes in Net Asseis
Nine Months Ended March 31, 2014

Nel assets at beginning of pericd
Memer systems' net (withdrawais)
Mamper systems’ nel (conteibutions)
Net nvestment income

Met assels at end of period

£876,869

&

705,295,240

1803038270

49,003,784
{4.600,000

5.676 854

1,706 235 248

51,080,853

13,824,085 860

3,858 271
32189 511

The so:wroe of net assets of the member syslems since meephon 3¢ March 3%, 2014

Ibembisr syslams’ nat contributions
Accumalated nelnvesiment neor
Netl assats at fzir value

" Combmadt colum for Hie mamber s

that jhe

s of gos sysfem may bz vserd for anather system

(79,450,872 (1.582.826 8471
0,631,531 15,666,313 707
1.080.853 13,824,085 863
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