Illinois Municipal Retirement Fund

Addendum to the 2010
Comprehensive Annual
Financial Report

For the year ending December 31, 2010



Asset Description

FIXED INCOME
U.S. Securities
Corporate Bonds

1st Horizon Natl

Abbott Labs

Acco Brands Corp

Ace Cash Express

Actuant Corp

Adobe Sys Inc

AEP Inds Inc Sr Nt

AES Corp

AES Corp

AES Corp

Affiliated

Affinia Group Inc

AFLAC Inc

AFLAC Inc

Air Med Group

Ak Stl Corp Sr Nt

Albertsons Inc

Alcoa Inc

Alere Inc

Aleris International Inc Dip

Aleris Intl Inc B-1 Ru

Aleris Intl Inc Sr

Aleris Intl Inc Term

Alion Sci & Tech

Alion Science & Technology Corp Sr Secd
Allegy

Allegy Sr Nt

Alliance

Alliance 1 Intl

Alliant

Allied Waste North Amer Inc Allied Waste
Allstate Corp Sr Nt

Allstate Life Gl Fdg Secd Med Trm
Allstate Life Global Fdg Secd Medium
Ally Auto

Ally Finl Inc

Ally Finl Inc

Altria Group Inc

Altria Group Inc

Altria Group Inc

AMC Entmt Inc

Amer Stores Co New

Amerada Hess Corp

Amerada Hess Corp

Ameren Il CO

American Airls Inc

American Airls Inc

American Express Co Sub
American Express Cr Corp Tranche # TR

American Seafood Group Llc Term Loan Due

Americredit Corp

Amerigas Partners L P / Ap Eagle Fin
Ameriquest Mtg Secs Inc 2004-R11 Asset
Ameriquest Mtg Secs Inc 2004-R6 Asset
Ameristar Casinos

Amern Airls Pass

Amern Airls Pass

Amern Casino

Amern Express CO

Amern Express CO

Amern Express CO

Amern Express Cr Corp Medium Term Nts
Amern Finl Group

Amern Gen Fin Corp Medium Term Sr Nts
Amern Greetings

Amern Intl Group

lllinois Municipal Retirement Fund
Investment Portfolio as of December 31, 2010

Interest
Rate

5.38%
5.13%
10.63%
10.25%
6.88%
4.75%
7.88%
7.75%
7.75%
8.00%
5.20%
9.00%
8.50%
6.45%
9.25%
7.63%
7.50%
6.15%
8.63%
10.46%
4.25%
9.00%
4.56%
10.25%
10.00%
8.38%
9.38%
8.00%
10.00%
6.88%
6.88%
7.45%
5.38%
1.72%
0.80%
8.30%
8.00%
8.50%
9.70%
9.25%
11.00%
8.00%
7.88%
7.30%
9.75%
10.50%
13.00%
6.80%
7.30%
4.00%
8.50%
7.13%
0.56%
0.47%
9.25%
7.38%
10.38%
11.00%
7.00%
8.13%
8.15%
2.75%
9.88%
6.90%
7.38%
6.40%

Maturity Date

12/15/2015
4/1/2019
3/15/2015
10/1/2014
6/15/2017
2/1/2020
3/15/2013
3/1/2014
10/15/2015
10/15/2017
6/1/2015
11/30/2014
5/15/2019
8/15/2040
11/1/2018
5/15/2020
2/15/2011
8/15/2020
10/1/2018
12/19/2013
12/19/2013
12/15/2014
12/19/2013
2/1/2015
11/1/2014
12/15/2011
6/1/2019
12/1/2016
7/15/2016
9/15/2020
6/1/2017
5/16/2019
4/30/2013
11/25/2016
3/15/2013
2/12/2015
3/15/2020
11/10/2013
11/10/2018
8/6/2019
2/1/2016
6/1/2026
10/1/2029
8/15/2031
11/15/2018
10/15/2012
8/1/2016
9/1/2066
8/20/2013
4/15/2015
7/1/2015
5/20/2016
11/25/2034
7/25/2034
6/1/2014
5/23/2019
7/2/2019
6/15/2014
3/19/2018
5/20/2019
3/19/2038
9/15/2015
6/15/2019
12/15/2017
6/1/2016
12/15/2020
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$

Par Value

500,000 $
2,830,000
90,000
330,000
990,000
2,365,000
180,000
350,000
580,000
140,000
650,000
720,000
2,745,000
3,000,000
980,000
100,000
1,500,000
3,000,000
1,045,000
139,837
325,784
640,000
202,518
190,000
177,133
25,000
2,365,000
870,000
345,000
675,000
310,000
2,825,000
8,745,000
70,000
6,360,000
2,395,000
3,025,000
4,400,000
4,195,000
845,000
650,000
1,110,000
490,000
280,000
490,000
1,765,000
668,973
720,000
5,000,000
542,939
1,400,000
765,000
223,978
658,244
120,000
179,318
882,693
610,000
3,885,000
1,495,000
4,000,000
6,875,000
2,000,000
500,000
100,000
2,605,000

Cost Value

498,345 $
2,817,746
88,652
330,000
991,138
2,319,805
180,000
373,988
580,000
141,075
675,340
668,494
3,255,410
2,984,970
980,000
99,000
1,523,385
2,996,130
1,046,575
61,794
286,376
640,000
521
190,000
176,750
21,125
2,398,566
814,950
328,361
675,000
341,000
3,368,496
8,751,635
61,600
6,356,577
2,412,132
3,059,552
4,540,298
4,368,593
1,038,099
650,000
982,475
566,127
302,040
622,227
1,943,706
668,973
750,541
4,991,750
537,510
1,290,401
703,800
224,538
615,458
123,450
165,486
882,693
506,300
4,367,861
1,572,667
3,985,320
6,834,850
2,000,000
496,450
90,500
2,598,253

Market Value

504,710
3,116,011
101,250
290,400
1,012,275
2,419,182
179,325
373,625
619,150
148,050
689,794
739,800
3,394,173
3,072,534
1,029,000
100,250
1,501,875
3,080,703
1,060,675
143,858
146,603
2,880
70,881
148,200
180,676
26,025
2,762,902
802,575
353,625
694,406
341,000
3,428,564
9,522,955
67,841
6,358,550
2,634,500
3,304,813
5,208,003
5,534,153
1,102,759
689,000
949,050
614,960
335,808
628,538
1,934,881
792,371
712,800
5,634,290
543,392
1,459,500
791,775
206,114
576,467
128,400
170,352
1,041,578
619,150
4,525,143
1,860,095
5,417,956
6,762,841
2,394,482
403,750
103,625
2,733,189



Asset Description

FIXED INCOME
U.S. Securities
Corporate Bonds

Amern Intl Group Fltg Rt

Amern Intl Group Inc Medium Term Nts
Amern Intl Group Inc Medium Term Nts
Amern Seafoods

Amgen Inc

Amkor Tech Inc

Anadarko Pete Corp

Anadarko Pete Corp

Anadarko Pete Corp

Anheuser Busch

Anheuser Busch

Anheuser Busch

Anheuser Busch

Anheuser Busch Gtd Nt

ANR Pipeline CO

Aon Corp

Apache Corp

Apache Corp Apache Corp

Appleton Mand Exhange Appleton
Apria Healthcare

Aquila Inc Del New Sr

Arch Coal Inc

Arch Coal Inc Sr Nt

Arch Westn Fin Lic Gtd Sr

Argent Secs Inc

Arizona Pub Svc CO

Arrow Electronics

Arvinmeritor Inc

Asbury Automotive

Asbury Automotive

Asg Cons Llc / Asg

Ashland Inc New

Asset Backed Fdg Corp 2003-Ch4 Asset Bkdctf
Asset Backed Secs Corp Home Equity Ln Tr2001-He3
AT&T Broadband

AT&T Broadband

AT&T Inc

AT&T Inc

AT&T Inc

Atlas Energy Oper

Atlas Energy Oper

Atlas Pipeln

Autonation Inc Del

Autozone Inc

Avis Budget Car

Az Chem US Inc Term Loan

B & G Foods Inc

Bac Cap Tr XIII Fitg RT

Baldor Elec Co Sr Nt

Ball Corp

Ball Corp

Ball Corp

Ball Corp

Bank Amer Corp

Bank Amer Corp

Bank Amer Corp

Bank Amer Corp

Bank Amer Corp

Bank Amer Corp

Bank Amer Corp

Bank Amer Corp Bank of America Corp
Bank Amer Corp Dep Shs Repstg 1/25th Fxdto Fltg
Bank Amer Corp Sr

Bank New York Inc Medium Term Sr Nts
Bank One Corp

Bankamerica Manufactured Hsg Cont TR

lllinois Municipal Retirement Fund
Investment Portfolio as of December 31, 2010

Interest
Rate

0.40%
5.45%
5.85%
10.75%
6.40%
7.38%
6.38%
8.70%
6.95%
4.13%
3.63%
3.00%
5.00%
5.38%
7.38%
5.00%
5.10%
5.25%
11.25%
11.25%
11.88%
7.25%
8.75%
6.75%
0.55%
8.75%
3.38%
10.63%
7.63%
8.38%
15.00%
9.13%
4.00%
0.80%
8.38%
9.46%
5.50%
6.30%
6.40%
12.13%
10.75%
8.13%
6.75%
5.75%
9.63%
5.00%
7.63%
5.63%
8.63%
7.13%
7.38%
6.75%
5.75%
7.40%
4.90%
4.50%
6.50%
5.42%
5.63%
5.88%
8.00%
8.13%
0.80%
4.95%
5.25%
6.90%

Maturity Date

10/18/2011
5/18/2017
1/16/2018
5/15/2016

2/1/2039
5/1/2018
9/15/2017
3/15/2019
6/15/2019
1/15/2015
4/15/2015

10/15/2012
4/15/2020
1/15/2020
2/15/2024
9/30/2020

9/1/2040
4/15/2013

12/15/2015

11/1/2014
7/1/2012
10/1/2020
8/1/2016
7/1/2013
7/25/2036
3/1/2019
11/1/2015
3/15/2018
3/15/2017

11/15/2020
5/15/2017

6/1/2017
3/25/2031

11/15/2031
3/15/2013

11/15/2022

2/1/2018
1/15/2038
5/15/2038

8/1/2017

2/1/2018

12/15/2015
4/15/2018
1/15/2015
3/15/2018

11/18/2016
1/15/2018
3/15/2043
2/15/2017

9/1/2016
9/1/2019
9/15/2020
5/15/2021
1/15/2011
5/1/2013
4/1/2015
8/1/2016
3/15/2017
7/1/2020
1/5/2021

12/29/2049

12/29/2049
9/11/2012
1/14/2011
1/30/2013
4/10/2028
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$

Par Value

250,000 $
540,000
565,000
1,090,000
2,000,000
420,000
6,445,000
4,000,000
565,000
365,000
5,725,000
8,845,000
560,000
2,830,000
485,000
2,500,000
1,800,000
540,000
62,000
1,155,000
550,000
195,000
740,000
541,000
118,610
455,000
160,000
255,000
418,000
1,805,000
835,708
375,000
5,087,105
173,805
1,950,000
476,000
1,225,000
2,380,000
2,500,000
720,000
835,000
460,000
1,130,000
2,000,000
300,000
64,309
900,000
70,000
630,000
450,000
2,605,000
895,000
2,904,000
1,290,000
1,280,000
14,330,000
1,680,000
1,660,000
6,950,000
320,000
805,000
1,110,000
8,000,000
600,000
390,000
2,500,000

Cost Value

219,375 $
428,251
514,372
1,078,152
1,990,660
420,000
6,593,044
3,940,000
648,157
382,812
5,745,494
8,918,769
556,534
2,844,766
451,320
2,490,925
1,781,322
592,571
100,378
1,133,089
709,088
195,000
752,950
547,086
100,818
541,700
159,440
249,961
323,915
1,805,000
1,359,310
407,344
4,929,524
173,751
2,336,282
637,539
1,226,726
2,482,258
2,490,400
706,435
835,000
406,500
1,112,914
1,999,180
295,902
63,334
919,500
63,750
630,000
440,888
2,615,934
895,000
2,897,400
1,366,136
1,343,885
14,388,227
1,687,679
1,632,392
7,184,395
317,645
663,075
900,275
8,000,000
600,292
417,835
3,272,000

Market Value

248,028
546,825
582,595
1,160,850
2,303,246
436,800
7,020,584
4,884,828
633,893
384,424
5,909,208
9,126,377
591,882
3,066,554
591,981
2,523,253
1,748,947
587,566
49,600
1,261,838
623,868
205,725
806,600
546,410
409
569,714
155,104
286,875
422,180
1,863,663
802,280
432,188
4,263,854
154,463
2,218,899
658,585
1,360,830
2,510,776
2,657,510
910,800
1,019,744
473,800
1,166,725
2,200,678
323,250
65,012
947,250
49,714
705,600
484,875
2,800,375
939,750
2,809,620
1,292,116
1,334,541
14,564,081
1,822,956
1,644,977
7,085,469
331,075
811,279
1,118,658
7,901,768
600,608
416,527
3,918,978



Asset Description

FIXED INCOME
U.S. Securities
Corporate Bonds

Bayview Finl Mtg Ln Tr 2004-A Mtg
BE Aerospace Inc

Bear Stearns Arm Tr 2005-1 Mtg Pt Ctf Cliv-a
Bear Stearns Cos

Bear Stearns Cos Fltg Rt .7025%
Belden Inc New Formerly Belden Cdt Inc
Belden Inc New Sr Sub Nt

Bell Tel Co Penn

Bellsouth Corp

Berkshire Hathaway

Berkshire Hathaway

Berry Pete CO

Berry Pete CO

Berry Pete CO

Berry Plastics 144a

Berry Plastics 1st Priority Sr Secd Nt
Berry Plastics Corp Sr Secd

Berry Plastics Hidg Corp

Berry Plastics Hidg Corp 2nd Prty Sr
BHM Technologies Exit Tl

Bio Rad Labs Inc

Biogen Idec Inc

Biomet Inc

Biomet Inc

Biomet Inc

Bk Amer N A Charlotte N C Medium Term
Bldg Matls Corp

Blue Acgstn Sub

Boeing Cap Corp

Boeing Co Sr

Bottling Group Llc

Boyd Gaming Corp

Brand Energy & Infrastructure Svcs Inc
Brazos Higher Ed Auth Inc

Brigham Expl CO

Bristol Myers

Brocade

Brocade

Browning Ferris Inds Inc

Bscms 2007-t

Bstn Scientific

Burger King Corp Tranche B Term Loan Due
Burl Northn Santa

Burl Northn Santa

Burl Northn Santa

Burlington Coat Factory

Bway Parent Co Inc

CA Stl Inds Inc

Cal Dive I-Title XI Inc US Govt Gtd Shipfing Bd
Calpine Corp Term Ln

Cantor Fitzgerald

Cap 1 Bk USA Natl

Cap 1 Multi-asset

Cap 1 Multi-asset

Cap One Multiasset

Capital One Auto Fin Tr 2006-C Nt
Capital One Auto Fin Tr 2006-C Nt
Capital One Multi-Asset Execution TR
Capitalsource Inc

Carefusion Corp

Carolina Pwr & LT

Carolina Pwr & LT

Carrington Mtg Ln TR

Carrington Mtg Ln TR

Carrizo Oil & Gas

Case Corp

lllinois Municipal Retirement Fund
Investment Portfolio as of December 31, 2010

Interest
Rate

0.94%
8.50%
5.28%
7.25%
0.67%
7.00%
9.25%
8.35%
4.75%
3.20%
5.75%
10.25%
8.25%
6.75%
9.75%
8.25%
5.04%
6.00%
4.18%
0.00%
7.50%
6.88%
10.38%
11.63%
10.00%
0.60%
7.50%
9.88%
6.10%
6.00%
5.13%
7.13%
11.38%
1.50%
8.75%
6.88%
6.63%
6.88%
9.25%
5.74%
7.38%
4.50%
6.75%
5.65%
7.16%
4.00%
10.13%
6.13%
4.93%
7.71%
7.88%
8.80%
4.85%
4.85%
6.63%
0.29%
0.29%
0.39%
12.75%
5.13%
5.30%
6.30%
0.31%
0.31%
8.63%
7.25%

Maturity Date

2/28/2044
7/1/2018
3/25/2035
2/1/2018
11/21/2016
3/15/2017
6/15/2019
12/15/2030
11/15/2012
2/11/2015
1/15/2040
6/1/2014
11/1/2016
11/1/2020
1/15/2021
11/15/2015
2/15/2015
4/3/2015
9/15/2014
11/26/2013
8/15/2013
3/1/2018
10/15/2017
10/15/2017
10/15/2017
6/15/2017
3/15/2020
10/15/2018
3/1/2011
3/15/2019
1/15/2019
2/1/2016
2/7/2015
2/25/2035
10/1/2018
8/1/2097
1/15/2018
1/15/2020
5/1/2021
9/11/2042
1/15/2040
10/1/2016
7/15/2011
5/1/2017
1/2/2020
5/28/2013
11/1/2015
3/15/2014
2/1/2027
3/29/2014
10/15/2019
7/15/2019
11/15/2013
2/18/2014
4/19/2017
5/15/2013
5/15/2013
8/15/2014
7/15/2014
8/1/2014
1/15/2019
4/1/2038
10/25/2036
12/25/2036
10/15/2018
1/15/2016
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Par Value

921,658 $
1,075,000
836,355
230,000
10,000,000
745,000
835,000
2,475,000
80,000
6,420,000
2,000,000
1,055,000
775,000
205,000
1,340,000
530,000
65,000
492,732
95,000
458,578
580,000
8,500,000
600,000
1,070,000
765,000
1,400,000
1,305,000
745,000
725,000
2,370,000
750,000
150,000
150,000
1,800,000
30,000
641,000
155,000
265,000
979,000
2,000,000
4,000,000
495,000
1,280,000
225,000
870,993
981,675
415,000
168,000
2,080,477
159,176
655,000
300,000
800,000
2,860,000
500,000
2,013,572
1,465,064
14,720,000
1,115,000
5,705,000
725,000
2,200,000
71,075
4,088,572
265,000
75,000

Cost Value

924,754  $
1,093,550
652,357
236,284
10,020,708
716,313
808,831
2,565,023
79,805
6,414,671
1,976,040
1,067,579
758,875
205,000
1,340,000
536,775
50,113
442,089
50,350
1,094,597
580,000
8,430,640
612,000
1,037,759
770,124
1,185,478
1,297,371
747,598
751,256
2,362,722
761,153
135,750
150,000
1,675,451
30,000
708,773
153,820
266,927
939,985
1,334,375
3,995,160
490,050
1,361,894
229,057
994,949
472,431
402,550
146,799
2,093,397
136,891
657,275
352,164
808,813
2,922,786
829,472
1,996,897
1,452,931
14,647,550
1,052,255
5,646,467
743,966
1,997,525
71,075
4,088,572
263,150
75,750

Market Value

860,467
1,177,125
740,879
272,564
9,431,950
754,313
915,369
2,875,059
85,336
6,624,670
2,101,740
1,210,613
807,938
206,025
1,326,600
561,800
62,725
464,031
86,925
1,238
587,975
9,582,569
655,500
1,182,350
835,763
1,215,144
1,327,838
793,425
731,405
2,726,730
818,175
134,625
135,000
1,675,440
32,400
719,610
163,138
282,225
1,231,190
2,165,096
4,370,668
501,895
1,323,332
250,764
1,048,305
965,355
419,150
166,530
2,164,154
158,891
674,532
369,012
801,362
2,895,587
807,757
2,002,401
1,456,936
14,692,871
1,304,550
6,166,768
804,764
2,480,214
70,421
3,708,821
272,950
81,000



Asset Description

FIXED INCOME
U.S. Securities
Corporate Bonds

Casella Waste Sys
Catalent Pharma Solution
Catalent Pharma Solutions Inc (f/k/a
Caterpillar Inc

CBS Corp New

CBS Corp New Sr Nt
CCH Il LIc/ CCH

CCO Hidgs Lic

CCO Hlidgs Llc

CCO Hidgs Lic

CDW Llc/ CDW Fin
Celgene Corp

Cengage Learning Holdco Inc Term Loan B
Cent Garden & Pet
Centene Corp Del
Centerpoint Energy
Ceridian Corp New

Cf Inds Inc

Cf Inds Inc

Chaparral Energy

Chart Inds Inc Sr Sub
Charter Communications Oper Llc
Chase Issuance TR
Chase Issuance TR
Chase Issuance TR
Chase Issuance Tr 2006-5 Nt
Chase Issuance Tr 2007-10 Nt
Ches Energy Corp

Ches Energy Corp

Ches Energy Corp

Ches Energy Corp

Ches Energy Corp Sr Nt
Ches Energy Sr Nt
Chiquita Brands

CHS / Cmnty Hith

Chubb Corp

Cin Bell Inc New

Cisco Sys Inc

Cit Group Inc New

Cit Group Inc New

Cit Group Inc New

Cit Group Inc New

Cit Group Inc New
Citibank Cr Card

Citibank Omni

Citigroup Fdg Inc
Citigroup Fdg Inc Nt
Citigroup Inc

Citigroup Inc

Citigroup Inc

Citigroup Inc

Citigroup Inc

Citigroup Inc

Citigroup Inc

Citigroup Inc

Citigroup Inc

Citigroup Inc

Citigroup Inc

Citigroup Inc

Citigroup Inc

Citigroup Inc

Citigroup Inc Citigroup Inc
Citigroup Inc Fdic Gtd Tigp Gtd Nt
Citigroup Inc Global Sub
Citigroup Inc Sub

Citizens

lllinois Municipal Retirement Fund
Investment Portfolio as of December 31, 2010

Interest
Rate

11.00%
9.50%
4.95%
7.00%
4.30%
8.88%

13.50%
7.25%
7.88%
8.13%
8.00%
5.70%
8.11%
8.25%
7.25%
7.88%

11.25%
6.88%
7.13%
8.50%
9.13%
4.90%
5.12%
0.33%
4.65%
0.28%
0.30%
7.63%
6.50%
6.88%
7.25%
9.50%
6.63%
8.88%
8.88%
6.50%
8.38%
5.50%
7.00%
7.00%
7.00%
7.00%
7.00%
5.30%
5.35%
2.25%
2.13%
5.63%
5.85%
2.29%
6.00%
6.38%
5.50%
6.01%
4.75%
4.59%
8.50%
5.38%
5.88%
6.88%
8.13%
5.85%
2.88%
0.84%
5.00%
6.25%

Maturity Date

7/15/2014
4/15/2015
4/10/2014
12/15/2013
2/15/2021
5/15/2019
11/30/2016
10/30/2017
4/30/2018
4/30/2020
12/15/2018
10/15/2040
7/3/2014
3/1/2018
4/1/2014
4/1/2013
11/15/2015
5/1/2018
5/1/2020
12/1/2015
10/15/2015
3/6/2014
10/15/2014
12/15/2014
3/15/2015
11/15/2013
6/16/2014
7/15/2013
8/15/2017
8/15/2018
12/15/2018
2/15/2015
8/15/2020
12/1/2015
7/15/2015
5/15/2038
10/15/2020
1/15/2040
5/1/2013
5/1/2014
5/1/2015
5/1/2016
5/1/2017
3/15/2018
8/15/2018
12/10/2012
7/12/2012
8/27/2012
7/2/2013
8/13/2013
12/13/2013
8/12/2014
10/15/2014
1/15/2015
5/19/2015
12/15/2015
5/22/2019
8/9/2020
5/29/2037
3/5/2038
7/15/2039
8/2/2016
12/9/2011
8/25/2036
9/15/2014
1/15/2013
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Par Value

225,000 $
1,606,261
127,690
3,500,000
165,000
3,800,000
3,173,946
335,000
775,000
840,000
610,000
6,000,000
1,869,355
745,000
725,000
870,000
740,000
1,080,000
2,689,000
2,795,000
310,000
1,029,601
1,910,000
660,000
550,000
2,640,000
3,600,000
2,255,000
2,595,000
1,480,000
685,000
990,000
7,790,000
125,000
2,125,000
150,000
150,000
5,000,000
278,912
418,369
418,369
1,747,284
3,781,199
715,000
600,000
1,970,000
1,960,000
8,700,000
880,000
375,000
2,420,000
3,990,000
240,000
2,875,000
2,615,000
6,450,000
11,000,000
2,775,000
420,000
2,310,000
335,000
260,000
1,400,000
7,500,000
4,735,000
395,000

Cost Value

218,727 $
1,337,481
81,722
3,499,160
164,558
3,775,007
3,632,659
336,256
775,000
840,000
610,000
5,988,780
1,323,176
754,863
726,752
935,848
676,049
1,149,113
2,838,520
2,624,472
310,000
776,421
1,909,953
660,000
549,980
2,640,000
3,600,000
2,381,369
2,494,288
1,480,000
634,897
948,689
7,792,025
123,438
2,094,898
167,990
153,375
4,871,950
259,691
382,959
370,572
1,648,944
3,624,744
788,399
636,938
1,964,484
1,955,472
8,648,795
878,891
376,643
2,463,306
4,085,119
238,788
2,950,669
2,616,780
6,589,183
11,702,148
2,747,111
401,449
2,294,338
396,503
259,844
1,438,976
7,510,575
4,737,735
397,893

Market Value

248,906
1,622,324
121,093
4,049,679
156,672
4,780,712
3,784,931
340,025
802,125
884,100
622,200
5,815,542
1,757,194
754,313
746,750
983,478
732,600
1,155,600
2,944,455
2,843,913
319,300
1,014,859
2,051,308
657,852
591,709
2,635,655
3,588,872
2,443,856
2,607,975
1,502,200
708,975
1,116,225
7,763,125
127,579
2,231,250
171,078
144,000
5,223,365
284,490
422,553
419,415
1,753,836
3,790,652
801,195
650,530
2,026,368
2,004,467
9,129,380
949,780
381,339
2,644,419
4,409,776
258,587
3,153,950
2,738,159
6,724,183
13,655,785
2,883,244
410,882
2,562,342
426,166
279,037
1,432,306
4,789,995
4,898,253
416,725



Asset Description

FIXED INCOME
U.S. Securities
Corporate Bonds

Citizens

Citizens

Citizens

Claires Stores Inc

Claires Stores Inc Sr Toggle Nt

Clean Hbrs Inc

Clear Channel

Clear Channel

Clear Channel

Clear Channel

Clear Channel

Clear Channel

Clear Channel

Clear Channel

Clear Channel

Clear Channel

Clear Channel Communications Inc

Clearwater Paper

Cleco Katrina

CMO 1st Horizon Alternative Mtg Secs Tr Passthr
CMO 1st Horizon Mtg Passthru TR

CMO 1st Un Natl Bk Coml Mtg Tr 2002-c

CMO Ahmat Amern Home Mtg Corp

CMO Alternative Ln Tr 2006-Oal10 Mtg

CMO B Stearns Cml Mtg Sec Tr 2007-Pwr16 Mtg Pthru
CMO Banc Amer Coml Mtg Inc 2002-2 Coml
CMO Banc Amer Coml Mtg Inc 2002-pb

CMO Banc Amer Coml Mtg Inc Series 2005-5cl-a
CMO Banc Amer Coml Mtg TR

CMO Banc Amer Coml Mtg TR

CMO Banc Amer Coml Mtg TR

CMO Banc Amer Fdg Corp 2003-1 Mtg

CMO Bcap Llc Tr 2007-Aal Cl l-a-1

CMO Bear Stearns Alt-A TR

CMO Bear Stearns Arm Tr 2004-8 Mtg

CMO Bear Stearns Arm Tr 2006-2 Passthru Ctf CI IV-A
CMO Bear Stearns Arm Tr 2007-3 Bear

CMO Bear Stearns Cml Mtg Secs TR

CMO Bear Stearns Coml Mtg Secs Inc

CMO Bear Stearns Coml Mtg Secs Inc

CMO Bear Stearns Coml Mtg Secs Inc Gecmo Bs 2003-pwr
CMO Bear Stearns Coml Mtg Secs TR

CMO Bear Stearns Coml Mtg Secs TR

CMO Bear Stearns Coml Mtg Secs TR

CMO Bear Stearns Inc Coml Mtg Pstru Ctf

CMO Bella Vista Mtg Tr 2004-1 First Lienresidential 1I-M Mi
CMO Cd 2006-Cd3 Mtg TR

CMO Cd 2006-Cd3 Mtg TR

CMO Cd 2007-Cd4 Coml Mtg Tr Mtg

CMO Chase Mtg Fin Corporation

CMO Chl Mtg Pass Thru TR

CMO Citigroup Coml Mtg Tr 2007-c

CMO Citimortgage Alternative Ln TR

CMO Coml Mtg Lease-Backed Secs Llc

CMO Coml Mtg Pass Thru Ctfs

CMO Coml Mtg Tr 2006-Gg7 Coml Mtg

CMO Coml Mtg Tr 2007-Gg11 Mtg Passthru
CMO Coml Mtg Tr 2007-Gg11 Mtg Passthru
CMO Coml Mtg Tr 2007-Gg9 Mtg Passthru

CMO Comm 2006-C8 Mtg Tr Mtg Passthru Ctfcl A
CMO Comm 2007-C9 Mtg TR

CMO Continental Airls Pass Thru Trs

CMO Cr Suisse 1st Bstn Mtg 2002-cks

CMO Cr Suisse 1st Bstn Mtg Secs Corp

CMO Cr Suisse 1st Bstn Mtg Secs Corp

CMO Cr Suisse 1st Bstn Mtg Secs Corp

lllinois Municipal Retirement Fund
Investment Portfolio as of December 31, 2010

Interest
Rate

7.13%
7.88%
9.00%
9.25%
9.63%
7.63%
6.25%
5.50%
4.90%
10.75%
5.50%
9.25%
9.25%
9.25%
9.25%
6.88%
11.00%
7.13%
4.41%
0.63%
5.33%
6.14%
0.45%
1.30%
5.67%
5.12%
6.19%
5.12%
5.41%
5.66%
5.62%
6.00%
0.36%
2.86%
5.41%
5.83%
5.43%
5.33%
6.46%
4.98%
5.19%
5.53%
5.43%
5.70%
6.48%
3.41%
5.61%
5.62%
5.32%
6.34%
6.50%
5.70%
6.00%
6.75%
5.80%
5.88%
5.60%
5.74%
5.44%
5.31%
5.82%
8.39%
5.18%
5.60%
4.94%
5.10%

Maturity Date

3/15/2019
1/15/2027
8/15/2031
6/1/2015
6/1/2015
8/15/2016
3/15/2011
9/15/2014
5/15/2015
8/1/2016
12/15/2016
12/15/2017
12/15/2017
12/15/2017
12/15/2017
6/15/2018
8/1/2016
11/1/2018
3/1/2020
2/25/2037
2/25/2035
2/12/2034
12/25/2046
8/25/2046
6/11/2040
7/11/2043
6/11/2035
10/10/2045
9/10/2047
6/10/2049
2/10/2051
5/20/2033
2/25/2047
11/25/2034
11/25/2034
7/25/2036
5/25/2047
2/11/2044
10/15/2036
7/11/2042
5/11/2039
10/12/2041
1/12/2045
6/11/2050
2/15/2035
11/20/2034
10/15/2048
10/15/2048
12/11/2049
5/25/2032
10/25/2037
12/10/2049
10/25/2037
6/20/2031
9/15/2039
7/10/2038
12/10/2049
12/10/2049
3/10/2039
12/10/2046
12/10/2049
5/1/2022
11/15/2036
7/15/2035
12/15/2035
8/15/2038
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$

Par Value

315,000 $
630,000
4,935,000
210,000
385,790
692,000
25,000
365,000
480,000
2,725,000
345,000
210,000
1,655,000
160,000
638,000
235,000
711,803
140,000
1,724,478
852,911
1,797,900
7,087,053
3,931,645
483,373
1,100,000
6,325,000
6,708,967
2,170,000
2,095,000
730,000
3,535,000
100,053
355,564
2,393,917
747,602
1,143,502
1,239,810
1,880,000
895,111
265,000
530,000
168,000
490,000
825,000
916,362
3,810
1,800,000
1,265,000
270,000
442,016
1,265,053
6,725,000
2,618,161
1,185,877
1,000,000
947,244
3,510,000
3,805,000
2,550,000
1,180,000
2,975,000
118,266
8,575,000
9,090,000
775,000
342,000

Cost Value

302,400 $
630,000
5,097,437
101,585
86,697
673,793
7,500
222,226
281,018
1,189,345
200,154
210,000
1,699,688
160,000
638,000
139,662
127,000
140,000
1,723,408
618,360
1,723,737
7,334,823
3,809,542
367,256
892,332
6,423,586
7,034,981
2,180,976
2,103,347
546,274
3,681,785
102,414
214,227
2,052,784
687,794
800,446
868,641
1,979,318
928,958
282,411
515,363
150,763
532,263
754,808
939,280
3,689
1,808,927
1,312,289
267,543
442,552
1,264,460
6,672,686
2,574,389
1,288,761
846,406
917,051
3,667,676
4,050,666
2,483,461
1,227,753
2,619,046
115,605
8,400,820
9,002,651
731,809
341,893

Market Value

323,663
604,800
5,070,713
202,650
378,074
735,250
24,938
302,950
369,600
2,438,875
224,250
228,375
1,812,225
174,000
698,610
146,288
626,387
144,550
1,863,006
440,018
1,756,174
7,346,680
2,174,522
266,525
1,160,257
6,516,104
6,946,390
2,325,435
2,192,608
765,095
3,717,742
104,772
294,669
2,043,203
702,727
939,612
951,150
1,930,369
932,235
282,887
565,417
179,399
524,370
859,598
919,657
948
1,851,178
1,356,901
279,860
449,441
1,158,207
7,188,850
2,095,349
1,299,624
1,038,929
1,033,442
3,675,016
4,020,553
2,686,624
1,230,723
3,200,865
118,857
8,941,092
9,524,384
813,438
355,003



lllinois Municipal Retirement Fund

Investment Portfolio as of December 31, 2010

Interest
Asset Description Rate

FIXED INCOME

U.S. Securities

Corporate Bonds

CMO Cr Suisse 1st Bstn Mtg Secs Corp Ser2006-c 5.55%
CMO Cr Suisse 1st Bstn Mtg TR 5.66%
CMO Cr Suisse Coml Mtg TR 5.83%
CMO Cr Suisse Coml Mtg TR 5.83%
CMO Credit Suisse First Boston Mtg Secs Corp 2006-c 5.54%
CMO Csfb Mtg Secs Corp 2001-Ck6 Mtg 6.39%
CMO Csmc Mtg-Backed TR 6.00%
CMO Cwalt Alternative Ln TR 0.45%
CMO Cwalt Inc 1.89%
CMO Cwalt Inc 0.53%
CMO Cwalt Inc 5.50%
CMO Cwalt Inc 0.46%
CMO Cwalt Inc 2004-27cb Mtg Passthru Ctfcl A 6.00%
CMO Cwalt Inc 2004-J5 Mtg Passthru Ctf 5.69%
CMO Cwalt Inc 2005-14 Alt Ln Tr Mtg 0.51%
CMO Cwalt Inc 2005-38 Mtg Passthru Ctf 0.61%
CMO Cwalt Inc 2005-44 Mtg Passthru Ctf 0.59%
CMO Cwalt Inc 2005-54cb Mtg Passthru Ctfcl 3-a 5.50%
CMO Cwalt Inc 2005-56 Mtg Passthru Ctf 0.55%
CMO Cwalt Inc 2005-59 Mtg Bkd Ctf 0.58%
CMO Cwalt Inc 2005-85cb Mtg Passthru Ctfcl 2-a 1.36%
CMO Cwalt Inc 2006-12cb Mtg Passthru Ctfcl A 6.00%
CMO Cwalt Inc Countrywide Alternative 0.52%
CMO Cwmbs Inc 0.59%
CMO Cwmbs Inc 0.60%
CMO Cwmbs Inc 0.56%
CMO Cwmbs Inc 4.24%
CMO Cwmbs Inc 2003-58 CI M 3.00%
CMO Cwmbs Inc 2004-4 Chl Mtg Passthru 5.00%
CMO Cwmbs Inc 2005-R3 Mtg Passthru Ctf 0.66%
CMO Cwmbs Inc 2006-Oa5 Mtg Passthru Ctf Cl 2-a 0.46%
CMO Deutsche Alt-A Secs Inc 2005-2 Mtg 0.66%
CMO GE Cap Coml Mtg Corp 6.53%
CMO GE Cap Coml Mtg Corp 6.07%
CMO GE Cap Coml Mtg Corp 2002-2 Coml 5.35%
CMO GE Coml Mtg Corp 5.54%
CMO GE Coml Mtg Corp 2005-c 5.32%
CMO GE Coml Mtg Corp 2005-c 5.32%
CMO GE Coml Mtg Corp 2006-1 A 5.34%
CMO GMAC Coml Mtg Sec Inc 2001-C1 Mtg 6.47%
CMO GMAC Coml Mtg Sec Inc 2003-C2 Mtg 5.47%
CMO GMAC Coml Mtg Sec Inc Mtg P/t 7.22%
CMO Greenpoint Mtg Fdg TR 0.36%
CMO Greenpoint Mtg Fdg TR 0.34%
CMO Greenpoint Mtg Fdg Tr 2005-Ar4 Mtg 0.52%
CMO Greenwich Cap Coml Fdg Corp 5.32%
CMO Greenwich Cap Coml Fdg Corp 4.31%
CMO GS Mtg Secs Corp 2005-Ar7 Mtg 5.19%
CMO GS Mtg Secs Corp Gsr 2005-Ar4 Mtg 2.89%
CMO GS Mtg Secs Corp Il 5.55%
CMO GS Mtg Secs Corp Il 2004-Gg2 Coml 4.60%
CMO GS Mtg Secs Corp Il 2005-gg 4.75%
CMO GS Mtg Secs Corp Il Series 2005-Gg4 Class-a 4.76%
CMO GS Mtg Secs Tr 2006-gg 5.56%
CMO Gsr Mtg Ln Tr 2007-4f Sr Mtg Pass 6.00%
CMO Gsr Mtg Ln Tr For Future Issues See 3622 2004-2f Xia 7.00%
CMO Gsrpm Mtg Ln Tr 2007-1 Mtg Passthru Ctf 0.66%
CMO Harborview Mtg Ln TR 0.50%
CMO Harborview Mtg Ln Tr 2005-10 Mtg 0.57%
CMO Harborview Mtg Ln Tr 2006-9 CI 2a-1a 0.47%
CMO Homebanc Mtg Tr 2005-4 Mtg Passthru Ctf 0.53%
CMO Impac Cmb TR 6.27%
CMO Impac Cmb Tr 2003-4 Coll Asset Bkd 0.90%
CMO Impac Secd Assets Corp 5.02%
CMO Impac Secd Assets Corp Mtg Pass-Thrumtg Passthru 0.61%
CMO Indymac Inda Mtg Ln Tr 06ar2 Mtg 5.55%

Maturity Date

2/15/2039
3/15/2039
6/15/2038
6/15/2038
2/15/2039
8/15/2036
10/25/2021
3/20/2047
8/25/2035
1/25/2036
5/25/2036
5/25/2036
12/25/2034
7/25/2034
5/25/2035
9/25/2035
10/25/2035
11/25/2035
11/25/2035
11/20/2035
2/25/2036
5/25/2036
7/25/2035
2/25/2035
2/25/2035
5/25/2035
3/20/2036
2/19/2034
5/25/2034
9/25/2035
4/25/2046
4/25/2035
5/15/2033
6/10/2038
8/11/2036
12/10/2049
11/10/2045
11/10/2045
3/10/2044
4/15/2034
5/10/2040
7/15/2029
9/25/2046
2/25/2047
10/25/2045
6/10/2036
8/10/2042
11/25/2035
7/25/2035
4/10/2038
8/10/2038
7/10/2039
7/10/2039
11/10/2039
7/25/2037
9/25/2019
3/25/2037
6/19/2035
11/19/2035
11/19/2036
10/25/2035
12/25/2032
10/25/2033
3/25/2033
8/25/2036
9/25/2036
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Par Value

170,000 $
685,000
745,000
435,000
4,000,000
6,410,942
515,261
1,276,406
232,094
1,165,506
767,958
207,670
1,602,464
1,949,895
298,294
1,774,754
2,425,355
2,080,896
678,556
5,773,165
1,499,026
309,682
1,687,638
1,651,154
4,244,569
984,999
100,000
182,970
739
194,083
534,693
1,174,805
6,806,057
5,700,000
405,000
910,000
3,335,000
2,430,000
7,400,000
191,034
3,340,000
106,471
567,219
4,596,134
427,323
1,000,000
381,850
1,068,504
3,000,000
1,420,000
102,351
1,100,000
300,000
805,000
1,585,619
21,427
424,530
441,368
1
1,870,665
1,097,369
272,430
107,880
380,739
376,804
824,549

Cost Value

176,734 $
592,097
753,760
454,354
4,014,063
7,081,586
468,858
941,350
144,116
1,165,506
779,286
201,212
1,594,567
2,010,829
298,294
1,774,754
2,425,355
1,271,948
286,478
5,778,312
1,075,551
310,184
1,687,638
1,647,959
4,243,857
984,999
99,031
131,538
731
164,607
454,489
575,655
7,027,727
6,017,063
424,870
914,603
3,441,043
2,507,266
7,562,164
198,213
3,279,593
108,225
567,131
4,595,913
427,365
1,045,156
381,134
1,015,746
1,897,500
1,341,038
101,912
1,057,000
318,891
854,558
1,046,508
21,669
280,588
441,785
1
1,380,461
680,369
151,199
107,880
243,673
303,327
593,675

Market Value

182,931
719,726
758,672
470,260
3,815,688
6,588,454
431,309
691,964
149,686
717,683
631,595
116,775
1,415,862
1,945,166
148,743
1,113,463
1,471,914
1,705,082
386,728
3,522,139
965,901
203,166
1,064,387
1,258,307
3,217,659
640,627
67,589
115,225
738
173,045
323,119
867,184
6,818,600
5,852,931
423,728
936,940
3,503,701
2,562,922
7,966,685
190,967
3,595,557
106,372
559,233
3,472,021
284,761
1,078,596
385,591
1,037,498
2,330,676
1,525,275
102,866
1,160,006
309,397
853,888
1,445,063
21,874
242,051
299,059

1
1,235,011
822,259
162,961
87,703
309,606
340,147
658,815



Asset Description

FIXED INCOME
U.S. Securities
Corporate Bonds

CMO Indymac Inda Mtg Ln Tr 2007-Ar7 Mtg PThru Ctf Cl 1-a
CMO Indymac Indx Mtg Ln Tr 2006-ar

CMO Indymac Indx Mtg Ln Tr 2007-Ar15 Ctfcl 2-A-1 Var Rate
CMO J P Morgan Ch Coml Mtg Secs

CMO J P Morgan Chase Cml Mtg Secs TR

CMO J P Morgan Chase Coml Mtg Secs Corp 20 Sen_fix
CMO J P Morgan Chase Coml Mtg Secs Corp 2002-c
CMO J P Morgan Chase Coml Mtg Secs Corp 2004-C3 Ctf A
CMO J P Morgan Chase Coml Mtg Secs Corp 2005-Idp
CMO J P Morgan Chase Coml Mtg Secs Corp 2006-Ldp6 A
CMO J P Morgan Chase Coml Mtg Secs Corp Var 2005-cibc
CMO J P Morgan Chase Coml Mtg Secs TR

CMO J P Morgan Chase Coml Mtg Secs TR

CMO J P Morgan Chase Coml Mtg Secs TR

CMO J P Morgan Chase Tr 2006-c

CMO J P Morgan Mtg Tr 2006-S2 Mtg

CMO J P Morgan Mtg Tr 2006-S3 Mtg

CMO J P Morgan Mtg Tr 2007-S1 Mtg

CMO J P Morgan Mtg Tr 2007-S1 Mtg Cl

CMO J P Morgan Mtg Tr 2007-S2 Mtg

CMO Lb UBS Coml Mtg Tr 2007 C7 Var RT

CMO Lb-UBS Coml Mtg TR

CMO Lb-UBS Coml Mtg Tr 2001-C2 Passthru Ctf
CMO Lb-UBS Coml Mtg Tr 2003-C3 Mtg

CMO Lb-UBS Coml Mtg Tr 2006-C1 Passthru Ctf
CMO Lb-UBS Coml Mtg Tr 2006-C7 Coml Mtg Passthru Ctf
CMO Lb-UBS Coml Mtg Tr 2007-C6 Mtg Pass Thru Ctf-Cl A
CMO Lb-UBS Coml Mtg Tr Lbubs 05-c

CMO Lb-UBS Coml Mtg Tr Sr 2005-C5 ClI

CMO Mastr Adj Rate Mtgs Tr 2003-7 Mtg

CMO Mastr Seasoned Sec Tr 2005-1 Mtg

CMO Merrill Lynch Mtg Invs Inc 2005-a

CMO Merrill Lynch Mtg Invs Inc For

CMO Merrill Lynch Mtg Tr 2003-Keyl Mtg

CMO Merrill Lynch Mtg Tr 2007-C1 Ctf

CMO Micfc Coml Mtg Tr 07-5 Passthru Ctf

CMO MI-Cfc Coml Mtg Tr 2006-1 Coml Mtg

CMO MI-Cfc Coml Mtg Tr 2007-6 Mtg

CMO MI-Cfc Coml Mtg Tr 2007-8 Mtg Pass

CMO Morgan Stanley Cap | Inc

CMO Morgan Stanley Cap | Inc 2004-top

CMO Morgan Stanley Cap | Inc 2005-hq

CMO Morgan Stanley Cap | Tr 2007-hqg

CMO Morgan Stanley Cap | Tr 2007-iq

CMO Morgan Stanley Cap | Tr 2007-iq

CMO Morgan Stanley Cap | Tr 2007-top

CMO Morgan Stanley Dean Witter Cap | TR

CMO Morgan Stanley Mtg Ln Tr 2004-6ar

CMO Mortgageit Tr 2005-2 Mtg Bkd

CMO Mortgageit Tr 2005-3 Mtg Bkd

CMO Mrgn Stnly Dn Wttr Cp | Tr 2003-Hg2 Mtg Pssthru Cti
CMO Rali

CMO Rali

CMO Rbsgc Mtg Ln Tr 2007-B Mtg Passthru Ctf Cl 1a
CMO Regal Tr IV

CMO Resdntl Accredit Lns Inc Mtg Pass Th2002-gs
CMO Resdntl Accredit Lns Inc Mtg Pass Th2006-qo
CMO Salmn Bros Mtg Secs Vii Inc 2001-C2 Pstru Ctf
CMO SBA Gtd Dev Partn Ctf 2004-20 L

CMO Small Business Admin Gtd Dev Partn

CMO Structured Adj Rate Mtg 3-a

CMO Structured Adj Rate Mtg Ln Mtg

CMO Structured Adj Rate Mtg Ln TR

CMO Structured Asset Mtg Invts Il TR

CMO Structured Assets Invts |l Grantor

CMO Structured Ast Secs Corp

lllinois Municipal Retirement Fund
Investment Portfolio as of December 31, 2010

Interest
Rate

5.87%
0.38%
5.26%
4.90%
5.45%
4.87%
4.99%
4.66%
5.32%
5.48%
5.20%
5.32%
6.13%
5.88%
5.43%
5.88%
6.50%
5.75%
5.50%
6.75%
5.87%
4.39%
6.65%
4.33%
5.16%
5.35%
5.86%
4.74%
4.95%
3.08%
2.94%
0.53%
2.40%
5.33%
5.83%
5.38%
5.43%
5.49%
5.97%
4.85%
4.66%
4.99%
5.57%
5.69%
5.88%
5.51%
6.66%
2.93%
0.52%
0.56%
4.92%
0.42%
6.00%
0.71%
3.16%
5.75%
0.48%
6.50%
4.87%
5.19%
5.43%
5.56%
2.51%
0.45%
0.44%
5.00%

Maturity Date

11/25/2037
7/25/2036
8/25/2037
9/12/2037
6/12/2047

10/15/2042
7/12/2035
1/15/2042

12/15/2044
4/15/2043
8/12/2037
1/15/2049
2/12/2051
2/15/2051

12/12/2043
7/25/2036
8/25/2036
3/25/2037
3/25/2022
6/25/2037
9/15/2045
3/15/2032

11/15/2027
2/15/2037
2/15/2031

11/15/2038
7/15/2040
7/15/2030
9/15/2030
1/25/2034

10/25/2032
4/25/2035

12/25/2032

11/12/2035
6/12/2050
8/12/2048
2/12/2039
3/12/2051
8/12/2049
6/12/2047
9/13/2045
8/13/2042

12/15/2044
4/15/2049
6/11/2049

11/12/2049
2/15/2033
8/25/2034
5/25/2035
8/25/2035
3/12/2035
1/25/2037
3/25/2037
1/25/2037
9/29/2031

10/25/2017
2/25/2046

10/13/2011
12/1/2024

7/1/2024
4/25/2037
4/25/2047
1/25/2035
71252046
9/25/2047
6/25/2020
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Par Value

1,018,626 $
5,470,455
4,203,358
300,000
1,420,000
853,268
850,000
200,000
4,150,000
1,100,000
299,416
510,000
2,640,000
1,800,000
300,000
249,283
728,607
659,755
207,129
994,945
1,360,000
385,000
5,943,295
270,000
430,000
570,000
960,000
940,000
2,350,000
300,288
296,762
206,309
190,733
900,000
400,000
1,080,000
750,000
60,000
90,000
301,232
400,000
2,320,000
320,000
2,650,000
3,505,915
2,345,000
1,178,471
1,597,932
394,554
744,803
150,000
988,842
2,326,785
2,493,844
414,433
948,194
4,716,989
4,682,572
819,118
2,708,586
969,382
2,846,022
125,028
199,354
74,787
2,902,077

Cost Value

1,018,311 $
5,467,463
2,690,689
299,168
1,455,944
832,628
890,375
192,000
4,143,516
1,089,000
307,650
489,600
2,850,375
1,938,786
313,313
226,848
649,371
560,379
186,287
782,276
1,468,800
341,191
5,971,154
255,656
458,286
610,279
1,037,325
914,223
2,361,574
157,613
255,215
172,268
187,604
891,469
433,498
1,093,638
774,434
61,997
98,796
288,994
374,875
2,332,721
330,159
2,664,382
3,581,904
2,390,434
1,224,413
1,587,792
306,766
567,912
143,754
336,206
1,023,785
2,020,013
410,673
985,207
1,727,597
5,210,276
820,564
2,692,927
649,461
2,825,011
73,452
115,812
67,355
2,873,056

Market Value

818,559
3,054,232
2,805,389

317,736
1,471,329

863,377

898,212

207,174
4,045,409
1,178,339

313,606

519,669
2,772,079
1,905,757

318,017

236,192

673,363

559,290

191,623

811,147
1,431,026

403,354
5,957,018

268,321

459,317

602,638
1,008,643

993,136
2,506,536

165,396

259,645

151,766

96,590

754,994

425,991
1,102,867

809,636

61,175
96,861

314,785

422,560
2,456,574

328,561
2,746,444
3,754,060
2,494,215
1,177,812
1,318,859

317,217

569,945

158,241

585,543
1,541,267
1,470,091

391,031

964,598
2,047,891
4,792,692

884,245
2,904,664

698,960
2,094,271

103,256

106,682

43,545
2,866,492



lllinois Municipal Retirement Fund
Investment Portfolio as of December 31, 2010

Interest
Asset Description Rate

FIXED INCOME

U.S. Securities

Corporate Bonds

CMO Structured Ast Secs Corp 2004-9xs 0.63%
CMO Structured Ast Secs Corp 2005-5n 0.56%
CMO Thornburg Mtg Secs Tr 2007-2 Mtg 0.38%
CMO Thornburg Mtg Secs Tr 2007-4 Mtg 6.20%
CMO Thornburg Mtg Secs Tr 2007-4 Mtg 6.18%
CMO Wachovia Bk Coml Mtg TR 4.85%
CMO Wachovia Bk Coml Mtg TR 5.18%
CMO Wachovia Bk Coml Mtg Tr 2004-c 5.31%
CMO Wachovia Bk Coml Mtg Tr 2005-c 4.66%
CMO Wachovia Bk Coml Mtg Tr 2005-C18 Commtg Passtt 4.94%
CMO Wachovia Bk Coml Mtg Tr Coml Mtg 5.25%
CMO Wachovia Bk Coml Mtg Tr Coml| Mtg 5.42%
CMO Wachovia Bk Coml Mtg Tr Coml Mtg 5.74%
CMO Wachovia Bk Coml Mtg Tr Pass-Th Mtg Pass Thru Ctf 5.68%
CMO Wamu Mtg Pass Thru Ctfs 5.97%
CMO Wamu Mtg Pass Thru Ctfs 5.72%
CMO Wamu Mtg Pass Thru Ctfs 1.10%
CMO Wamu Mtg Pass-Through Ctfs 2005-Ar15cl A-1a 0.54%
CMO Wamu Mtg Pass-Through Ctfs Trust 2.72%
CMO Wamu Mtg Pass-Through Ctfs Trust 0.53%
CMO Wamu Mtg Pass-Thru Ctfs 0.58%
CMO Wamu Mtg Pass-Thru Ctfs 1.08%
CMO Wamu Mtg Pass-Thru Ctfs 2005-ar 0.49%
CMO Wamu Mtg Pass-Thru Ctfs 2005-ar 0.55%
CMO Wamu Mtg Pass-Thru Ctfs 2005-Ar17 Cla-1a 0.53%
CMO Wamu Mtg Pass-Thru Ctfs 2005-Ar8 Cl 1-a-1a 0.53%
CMO Wells Fargo Mbs 2006-3 Tr 2006-3 Mtgpthru Ctf 5.50%
CMO Wells Fargo Mtg Backed 2006-Ar12 CI lI-A 5.93%
CMO Wells Fargo Mtg Backed Secs 5.65%
CMO Wells Fargo Mtg Backed Secs 5.43%
Cna Finl Corp 7.35%
Cno Finl Group Inc Term Loan 0.00%
Coca Cola 7.38%
Coffeyville Res 9.00%
Columbia / HCA 7.19%
Columbia / HCA 7.69%
Columbia / HCA 7.50%
Columbia /HCA Healthcare Corp 9.00%
Columbia/HCA Healthcare Corp 8.36%
Comcast Corp New 6.50%
Comcast Corp New 5.90%
Comcast Corp New 6.50%
Comcast Corp New 5.15%
Comcast Corp New 5.65%
Comcast Corp New 6.50%
Comcast Corp New 6.45%
Comcast Corp New 6.95%
Comcast Corp New 6.40%
Comcast Corp New Nt 5.30%
Complete Prodtn 8.00%
Computer Sciences 6.50%
Comwith Edison CO 5.80%
Comwith Edison CO 5.90%
Concho Res Inc 7.00%
Conocophillips 6.00%
Conocophillips Gtd Nt 6.50%
Cons Edison CoN Y 5.30%
Cons Edison Co N Y Inc Deb 7.13%
Constellation 8.38%
Consumers Energy 5.38%
Consumers Fdg Llc 5.43%
Continental Airls Pass 6.55%
Continental Airls Passthru Tr 2007-1a 5.98%
Contl Airls Inc 9.56%
Contl Airls Pass 7.25%
Contl Airls Pass 6.90%

Maturity Date

6/25/2034
11/25/2035
6/25/2037
9/25/2037
9/25/2037
10/15/2041
7/15/2042
7/15/2041
5/15/2044
4/15/2042
12/15/2043
4/15/2047
6/15/2049
5/15/2046
10/25/2036
8/25/2046
5/25/2047
11/25/2045
10/25/2035
12/25/2045
8/25/2045
6/25/2047
4/25/2045
12/25/2045
12/25/2045
7/25/2045
3/25/2036
9/25/2036
4/25/2036
10/25/2036
11/15/2019
9/15/2016
3/3/2014
4/1/2015
11/15/2015
6/15/2025
11/15/2095
12/15/2014
4/15/2024
1/15/2015
3/15/2016
1/15/2017
3/1/2020
6/15/2035
11/15/2035
3/15/2037
8/15/2037
3/1/2040
1/15/2014
12/15/2016
3/15/2018
3/15/2018
3/15/2036
1/15/2021
1/15/2020
2/1/2039
3/1/2035
12/1/2018
12/15/2014
4/15/2013
4/20/2015
8/2/2020
10/19/2023
9/1/2019
11/10/2019
4/19/2022
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$

Par Value

617,251 $
2,416,114
5,451,017
2,186,063
2,346,568

715,000
6,000,000
1,065,000

290,000
1,330,000

370,000
1,450,000

570,000
3,150,000
1,040,168
1,383,000

616,266
2,556,115
2,383,013

568,745
3,536,982
6,423,248
1,406,722

939,213
2,825,837
1,698,919

790,323

647,159

500,000

894,882
2,750,000

155,000
3,000,000

90,000
25,000

370,000

840,000

325,000

150,000
2,240,000
1,000,000
2,240,000
2,750,000

680,000
3,600,000

435,000
1,115,000

560,000
1,000,000
1,940,000
3,195,000

555,000
2,200,000
1,555,000
1,590,000

920,000
1,540,000

660,000

380,000

240,000
1,157,866

546,009
2,508,015

108,449

719,557

186,634

Cost Value

518,876 $
2,415,321
5,232,976
2,176,841
2,299,363

681,303
5,908,594
1,126,093

274,639
1,335,535

349,795
1,415,969

518,299
3,117,885

780,288

797,965

493,013
2,556,115
2,358,066

439,000
3,536,063
5,948,393
1,406,811

939,213
2,830,804
1,698,919

700,397

643,695

474,920

900,895
2,772,193

155,000
2,996,910

90,000
23,625

393,853

369,600

299,735

132,000
2,327,021

998,620
2,237,809
2,758,187

693,832
3,591,036

473,175
1,132,454

623,932
1,079,220
1,975,213
3,539,699

553,847
1,856,349
1,555,000
1,578,027

907,130
1,534,749

732,470

403,750

263,688
1,214,487

519,005
2,508,015

112,477

719,557

186,634

Market Value

521,345
1,664,507
5,363,163
2,035,592
2,278,250

762,258
6,123,468
1,147,038

300,079
1,413,681

376,093
1,497,544

598,916
3,286,798

801,365
1,008,845

405,998
1,962,202
2,282,638

478,359
2,989,506
4,264,702
1,177,932

725,595
2,401,687
1,426,907

790,202

592,590

455,808

808,328
3,016,076

156,008
3,497,196

96,300
24,500

355,200

667,800

340,438

147,375
2,550,751
1,119,531
2,582,209
2,888,446

660,597
3,869,172

464,782
1,261,141

600,244
1,089,365
2,007,900
3,478,448

622,300
2,272,915
1,593,875
1,851,164
1,093,975
1,504,816

816,090

415,150

259,085
1,221,602

578,769
2,645,956

108,991

802,306

190,367



Asset Description

FIXED INCOME
U.S. Securities
Corporate Bonds

Contl Airls Pass

Contl Res Inc

Contl Res Inc

Copano Energy L L C/ Copano Energy Fin Corp Sr Nt
Corrections Corp

Corrections Corp

Cott Beverages Inc

Cott Beverages Inc

Countrywide Finl

Countrywide Finl Corp Mtn Tranche # TR
Covanta Hldg Corp

Cox Communications

Cpg Intl I Inc

Cpl Transition Fdg Fltg RT

Cr Suisse 1st Bstn Mtg Secs Corp 2004-1 Mtg Pthru Ctf Cl D-b
CRC Health Corp

Cricket

Crosstex Energy L

Crown Castle Intl

Crown Castle Intl

Crown Cork & Seal

Crown Cork & Seal

Crum & Forster Sr Nt

CSC Hidgs Inc

CSC Hidgs Llc

CVS Caremark Corp

CVS Caremark Corp

CVS Pass Thru TR

Cwabs Ast Backed Ctfs Tr 2-A-1 Fltg Rate
Cwabs Ast-Backed Ctfs Tr 2007-6 Ast Bkd Ctf Cl 2-A-1 Fltg Rate
Cwheq Inc

Daimler Chrysler N Amer Hldg Corp Sr Gblbd
Daimlerchrysler Auto Tr 2006-D Series
Daimlerchrysler N

Daimlerchrysler N

Davita Inc

Davita Inc

Davita Inc Tranche A Term Loan

Dayton Pwr & Lt Co 1st Mtg Bd

Dcp Midstream Llc

Dcp Midstream Oper

Dean Foods CO

Decrane Aircraft Hldgs Inc 2nd Lien Termloan
Delta Air Lines

Delta Air Lines

Delta Air Lines

Delta Air Lines Inc 2nd Lien

Delta Air Lines Inc Del Term Ln

Delta Air Lines Inc Delta Air Lines Inc Term Loan
Delta Air Lines Inc Pass Thru Ctf

Denbury Res Inc

Denbury Res Inc

Denbury Res Inc Sr Sub Nt

Det Edison

Det Edison

Det Edison

Deutsche Alt-A Secs Mtg Ln TR
Digitalglobe Inc

Dineequity Inc Term Loan

Directv Hidgs Llc

Directv Hldgs/fing

Discovery

Discovery

Dish Dbs Corp Sr Nt

Diversey Inc Sr Nt

Djo Fin Lic / Djo

lllinois Municipal Retirement Fund
Investment Portfolio as of December 31, 2010

Interest
Rate

7.71%
8.25%
7.38%
8.13%
6.25%
7.75%
8.38%
8.13%
6.25%
0.73%
7.25%
5.45%
10.50%
6.25%
5.87%
10.75%
7.75%
8.88%
7.13%
9.00%
7.38%
7.50%
7.75%
6.75%
8.50%
6.60%
6.04%
5.88%
0.61%
0.36%
0.50%
7.30%
4.94%
5.88%
6.50%
6.38%
6.63%
0.00%
5.13%
9.75%
3.25%
6.90%
12.33%
7.71%
4.95%
6.82%
8.08%
0.00%
6.75%
8.02%
7.50%
8.25%
9.75%
6.19%
6.42%
6.62%
0.46%
10.50%
0.00%
7.63%
6.00%
3.70%
6.35%
7.88%
8.25%
10.88%

Maturity Date

10/2/2022
10/1/2019
10/1/2020
3/1/2016
3/15/2013
6/1/2017
11/15/2017
9/1/2018
5/15/2016
5/7/2012
12/1/2020
12/15/2014
7/1/2013
1/15/2017
2/25/2034
2/1/2016
5/15/2016
2/15/2018
11/1/2019
1/15/2015
12/15/2026
12/15/2096
5/1/2017
4/15/2012
4/15/2014
3/15/2019
12/10/2028
1/10/2028
5/25/2029
9/25/2037
12/15/2035
1/15/2012
2/8/2012
3/15/2011
11/15/2013
11/1/2018
11/1/2020
10/20/2015
10/1/2013
3/15/2019
10/1/2015
10/15/2017
2/21/2014
3/18/2013
5/23/2019
8/10/2022
4/30/2014
12/31/2049
9/27/2013
2/10/2024
4/1/2013
2/15/2020
3/1/2016
3/1/2013
3/1/2015
3/1/2016
2/25/2047
5/1/2014
10/2/2017
5/15/2016
8/15/2040
6/1/2015
6/1/2040
9/1/2019
11/15/2019
11/15/2014
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Par Value

2,792,100 $
135,000
760,000

1,565,000

2,300,000
415,000

1,215,000
900,000
710,000

2,500,000
555,000
560,000
335,000

1,707,000
677,796
470,000
795,000
500,000
660,000
255,000
140,000

1,028,000

3,405,000
579,000

1,980,000

3,520,000

4,957,365
364,456

1,358,507
835,342
809,895
280,000

2,517,103
500,000
110,000

5,955,000

1,235,000
290,000
745,000
330,000
340,000
200,000

28,940
200,000

2,385,000

2,706,632
331,414

1,900,000

69,125
887,494
740,000

1,104,000
395,000
421,395

1,250,000

2,000,000
145,439

1,220,000
600,178
380,000

7,825,000

2,405,000

2,000,000

95,000

1,020,000

1,005,000

Cost Value

2,950,940 $
133,866
753,198

1,572,771

2,328,750
403,031

1,202,641
903,482
750,449

2,500,000
555,000
605,119
323,938

1,905,705
471,068
463,002
764,265
500,000
657,950
230,561

95,114
824,279

3,291,588
605,381

1,759,923

3,586,585

4,951,746
361,960

1,351,396
835,342
809,895
301,664

2,519,936
499,250
109,965

6,015,000

1,235,000
289,275
774,959
441,114
339,735
197,375

28,940
194,500

2,385,000

2,715,270
229,699

1,900,000

67,743
879,709
738,150

1,104,000
369,055
425,708

1,366,016

2,273,047
105,443

1,174,482
594,176
412,838

7,737,951

2,401,417

1,999,480

92,585

1,011,534

1,002,613

Market Value

3,113,192
149,850
805,600

1,611,950

2,323,000
440,419

1,312,200
969,750
728,095

2,469,600
562,647
616,491
341,700

1,976,088
480,970
471,175
824,813
535,625
697,950
281,138
138,950
801,840

3,541,200
601,436

2,175,525

4,121,459

5,084,223
369,791

1,294,990
803,031
339,143
297,495

2,519,152
505,070
124,528

5,925,225

1,222,650
289,696
816,238
426,466
334,410
173,500

20,909
205,000

2,393,944

2,869,030
320,125

38,000
69,557
905,244
747,400

1,197,840
440,425
425,465

1,350,778

2,320,674

94,169

1,392,325
608,610
421,325

7,855,752

2,489,985

2,160,162

99,275

1,106,700

1,096,706



Asset Description

FIXED INCOME
U.S. Securities
Corporate Bonds

Djo Fin Llc / Djo

Dollar Gen Corp

Dollar Gen Corp

Dominion Res Inc

Dominion Res Inc

Domtar Corp

Dow Chem CO

Dow Chem CO

Dow Chem CO

Dpl Cap Tr Il Cap Secs

Dresser Inc Term Ln

Drummond Co Inc Sr Nt

Duke Cap Corp

Duke Energy Ind

Easton Bell Sports

Eaton Vance Corp

Echostar Dbs Corp

Echostar Dbs Corp

Echostar Dbs Corp

Echostar Dbs Corp

Echostar Dbs Corp Sr Nt

Edgen Murray Corp

Edison Mission

El Paso Energy Corp Medium Term Nts
El Paso Nat Gas CO

El Paso Pipeln

El Paso Pipeln

Elizabeth Arden

Embarqg Corp

Emerson Elec Co

Enbridge Energy Partners L P Nt
Energy Future

Energy Future Hidgs Corp Sr Toggle Nt
Energy Future/efih

Energy Transfer

Energy Transfer

Energy Transfer

Energy Transfer Sr

Energy Xxi Gulf

Energysolutions

Entergy Corp New

Entergy Miss Inc

Enterprise Prods

Enterprise Prods

Enterprise Prods

Enterprise Prods

Enterprise Prods Oper

Enterprise Prods Oper L P Gtd Jr Sub
Equinix Inc

Erp Oper Ltd

Exelon Corp

Exelon Generation

Exelon Generation

Exelon Generation

Expedia Inc Del

Fed Ex Corp Pass Thru Tr 1998-1-b
Fed Express Corp Pass Thru Ctf 1997-1-a
Fedt Retail Hldgs

Ferrellgas L P

Ferro Corp

Fgi Oper Co Inc

Fifth 3rd Bancorp

Fifth Third Processing Solutions First
Fifth Third Processing Solutions Llc
Firstenergy Corp

FI Pwr & Lt CO

lllinois Municipal Retirement Fund
Investment Portfolio as of December 31, 2010

Interest
Rate

9.75%
10.63%
11.88%

5.70%

7.00%
10.75%

7.60%

8.55%

4.25%

8.13%

0.00%

7.38%

8.00%

6.35%

9.75%

6.50%

6.38%

7.00%

6.63%

7.75%

7.13%
12.25%

7.63%

7.80%

8.63%

6.50%

7.50%

7.75%

8.00%

5.00%

9.88%
10.88%
11.25%
10.00%

5.95%

9.70%

7.50%

9.00%

9.25%
10.75%

3.63%

5.92%

6.30%

6.65%

6.50%

6.45%

5.20%

7.03%

8.13%

5.20%

5.63%

6.20%

5.75%

4.00%

5.95%

6.85%

7.50%

6.38%

6.50%

7.88%
10.25%

5.45%

4.00%

0.00%

7.38%

5.95%

Maturity Date

10/15/2017
7/15/2015
7/15/2017
9/17/2012
6/15/2038

6/1/2017
5/15/2014
5/15/2019

11/15/2020

9/1/2031

5/4/2015
2/15/2016
10/1/2019
8/15/2038
12/1/2016
10/2/2017
10/1/2011
10/1/2013
10/1/2014
5/31/2015

2/1/2016
1/15/2015
5/15/2027

8/1/2031
1/15/2022

4/1/2020

11/15/2040

1/15/2014
6/1/2036
4/15/2019
3/1/2019
11/1/2017
11/1/2017
12/1/2020
2/1/2015
3/15/2019

10/15/2020
4/15/2019

12/15/2017
8/15/2018
9/15/2015

2/1/2016
9/15/2017
4/15/2018
1/31/2019

9/1/2040

9/1/2020
1/15/2068

3/1/2018

4/1/2013
6/15/2035
10/1/2017
10/1/2041
10/1/2020
8/15/2020
1/15/2019
7/15/2019
3/15/2037

5/1/2021
8/15/2018

8/1/2015
1/15/2017

10/28/2016
11/3/2017

11/15/2031

2/1/2038
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$

Par Value

805,000 $
1,500,000
1,245,000
1,338,000
1,375,000
2,120,000

230,000
5,000,000
4,625,000

60,000

900,000
1,095,000

260,000

713,000

215,000

325,000

425,000

585,000
9,000,000

155,000
3,325,000
1,200,000

240,000
3,139,000
4,535,000

425,000
7,000,000

210,000
1,000,000

730,000

255,000
1,841,000
2,415,563
8,599,000

320,000

505,000
1,170,000
1,560,000
1,435,000

410,000

440,000
1,000,000
2,070,000
1,725,000
3,050,000
4,475,000

350,000

65,000

990,000

11,000

130,000

960,000

250,000

485,000
4,000,000
1,221,021

786,782
4,000,000

505,000

490,000

730,000

330,000

105,000

25,000
3,105,000
1,050,000

Cost Value

805,000 $
1,642,500
1,427,858
1,425,161
1,576,245
2,615,888

230,177
4,989,700
4,628,825

59,400

900,000

928,850

304,684

827,353

212,345

385,369

440,938

574,562
8,842,500

154,613
3,303,944
1,188,708

240,000
3,027,415
5,476,193

468,138
6,953,800

210,000

999,930

739,537

314,553
1,339,322
1,819,713
9,150,398

351,046

665,368
1,170,000
1,559,938
1,435,000

404,629

439,661
1,003,120
1,911,893
2,033,016
3,407,958
4,511,395

380,160

57,776

990,000

8,800

118,551

957,658

249,895

484,486
3,995,720
1,322,164

911,741
3,980,880

505,000

509,681

714,137

351,896

103,950

24,750
3,138,933
1,044,288

Market Value

829,150
1,631,250
1,444,200
1,439,748
1,653,985
2,671,200

265,279
6,266,240
4,430,278

59,545

897,188
1,134,694

316,747

820,767

235,963

368,420

437,750

624,488
9,337,500

164,688
3,433,063
1,044,000

173,400
3,122,498
5,525,081

445,906
7,254,576

213,019
1,091,879

790,043

335,323
1,279,495
1,449,338
8,867,917

351,014

652,692
1,205,100
1,954,332
1,492,400

447,413

435,191
1,002,270
2,335,753
1,980,283
3,463,135
4,830,557

362,608

67,438
1,034,550
11,835

123,769
1,074,408

238,190

453,882
4,020,000
1,388,911

825,791
3,920,000

492,375

516,950

766,500

337,314

105,656

25,438
3,273,176
1,163,500



Asset Description

FIXED INCOME
U.S. Securities
Corporate Bonds

Flextronics International A Closing Dateloan

Flextronics International A-2 Delayed
Flextronics International A-3 Delayed
Flextronics International TI B Closing
Flextronics International Trm Ln A
Florida Pwr Corp

Florida Pwr Corp

Florida Pwr Corp

Ford Cr Auto Lease

Ford Cr Auto Owner

Ford Cr Auto Owner

Ford Cr Auto Owner

Ford Cr Auto Owner

Ford Cr Auto Owner Fltg RT

Ford Cr Auto Owner Tr 2008-C Asset
Ford Cr Floorplan Master Owner Tr A
Ford Cr Floorplan Mstr Owner Tr A
Ford Hidgs Inc

Ford Hidgs Inc

Ford Motor Co Term Loan

Ford Mtr CR

Ford Mtr Cr CO

Ford Mtr Cr Co Llc

Ford Mtr Cr Co Llc

Ford Mtr Cr Co Llc

Ford Mtr Cr Co Llc

Ford Mtr Cr Co Llc

Ford Mtr Cr Co Llc

Ford Mtr Cr Co Llc

Ford Mtr Cr Co Llc

Ford Mtr Cr Co Llc

Forest Oil Corp

Fpl Group Cap Inc Deb
Freeport-mcmoran
Freeport-mcmoran

Freescale Semiconductor Inc
Frontier

Frontier

Frontier

Frontier

Frontier Oil Corp

Frontier Oil Corp

FTI Consulting Inc

GCl Inc

GCl Inc

GE Cap Cr Card

GE Dealer Floorplan Master

Gen Elec Cap Corp

Gen Elec Cap Corp

Gen Elec Cap Corp

Gen Elec Cap Corp

Gen Elec Cap Corp

Gen Elec Cap Corp

Gen Elec Cap Corp

Gen Elec Cap Corp Medium Term Nts Bo

Gen Elec Cap Corp Medium Term Nts Bo

Gen Elec Cap Corp Medium Term Nts Bo

Gen Elec Cap Corp Medium Term Nts Bo

Gen Elec Cap Corp Medium Term Nts Bo

Gen Elec Cap Corp Medium Term Nts Book

Gen Elec Cap Crp Med Trm Sr Nts Fdic Gtdtrnche # TR

Gen Motors Corp
Gen Mtrs Accep
Gen Mtrs Accep
Gen Mtrs Corp
Gen Mtrs Corp

lllinois Municipal Retirement Fund

Investment Portfolio as of December 31, 2010

Interest
Rate

7.40%
2.66%
2.66%
7.39%
7.46%
6.65%
5.90%
6.40%
1.04%
5.15%
1.21%
3.96%
5.24%
4.28%
1.68%
0.81%
0.51%
9.38%
9.30%
0.00%
7.10%
6.25%
5.55%
7.25%
7.80%
7.50%
8.00%
12.00%
5.63%
6.63%
8.13%
8.00%
7.88%
8.25%
8.38%
7.11%
8.25%
8.13%
8.50%
8.75%
8.50%
6.88%
7.75%
7.25%
8.63%
3.69%
0.33%
2.13%
3.75%
2.25%
5.63%
6.00%
5.50%
5.88%
6.00%
5.45%
0.67%
6.88%
6.38%
0.49%
3.00%
8.38%
7.25%
8.00%
8.25%
6.75%

Maturity Date

10/1/2014
10/1/2014
10/1/2014
10/1/2014
10/1/2014
7/15/2011
3/1/2033
6/15/2038
3/15/2013
11/15/2011
1/15/2012
4/15/2012
7/15/2012
5/15/2012
6/15/2012
6/15/2013
6/15/2013
3/1/2020
3/1/2030
12/15/2013
9/20/2013
4/21/2014
6/15/2011
10/25/2011
6/1/2012
8/1/2012
6/1/2014
5/15/2015
9/15/2015
8/15/2017
1/15/2020
12/15/2011
12/15/2015
4/1/2015
4/1/2017
12/2/2013
4/15/2017
10/1/2018
4/15/2020
4/15/2022
9/15/2016
11/15/2018
10/1/2016
2/15/2014
11/15/2019
7/15/2015
4/20/2013
12/21/2012
11/14/2014
11/9/2015
5/1/2018
8/7/2019
1/8/2020
1/14/2038
6/15/2012
1/15/2013
5/5/2026
1/10/2039
11/15/2067
1/8/2016
12/9/2011
12/31/2040
3/2/2011
11/1/2031
7/15/2023
5/1/2028
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$

Par Value

852,098 $
7,187
8,363

682,176

244,263

1,250,000
1,400,000
1,325,000
6,754,182
323,749
88,333
4,558,207
1,500,000
2,975,823
1,089,404
3,260,000
1,650,000
115,000
155,000
1,964,527
50,000
25,000
2,480,000
990,000
240,000
2,245,000
1,765,000
3,230,000
170,000
1,140,000
830,000
515,000
1,000,000
955,000
1,955,000
1,871,756
1,138,000
250,000
1,915,000

985,000

940,000

660,000

635,000

1,190,000
1,250,000
3,050,000
2,300,000
1,190,000
3,000,000
380,000
3,100,000
4,450,000
16,850,000

270,000

720,000

265,000

4,000,000
7,630,000
3,340,000
3,000,000
2,250,000

340,000

810,000

1,255,000
555,000
1,620,000

Cost Value

5,462
6,356

1,248,213
1,319,024
1,319,409
6,753,666
330,174
88,329
4,651,660
1,547,273
3,044,291
1,094,851
3,225,872
1,642,781
69,575
96,481
1,317,050
41,134
21,480
2,110,700
779,625
255,900
2,056,173
1,445,807
2,587,063
169,092
1,122,729
830,000
531,997
1,000,000
959,750
2,032,689
735,574
1,145,013
251,250
1,997,138
1,051,663
926,652
660,000
650,875
1,149,859
1,239,625
3,064,069
2,275,742
1,200,365
2,988,120
379,715
3,208,367
4,445,016
17,460,245
210,592
751,216
268,326
3,320,000
7,513,871
3,344,419
2,782,469
2,309,933
439,519
798,356
968,975
194,700
416,850

$

Market Value

839,530
7,079
8,238

674,502

240,660

1,289,200
1,461,733
1,540,686
6,759,828
324,385
88,357
4,594,458
1,528,824
2,999,074
1,092,720
3,225,702
1,645,222
131,101
180,575
1,954,966
50,020
24,988
2,517,200
1,023,211
255,150
2,386,904
1,944,513
4,063,143
176,032
1,198,130
965,633
538,175
1,205,546
1,006,331
2,162,719
1,862,397
1,248,955
274,375
2,092,138
1,073,650
1,001,100
673,200
654,050
1,204,875
1,353,125
3,168,236
2,296,039
1,222,649
3,101,157
365,315
3,380,593
4,951,030
18,020,856

280,273

769,686

284,981

3,319,212
8,817,686
3,306,600
2,834,580
2,304,092
148,241
815,130
1,342,479
192,863
550,800



Asset Description

FIXED INCOME
U.S. Securities
Corporate Bonds

Gen Mtrs Corp

Gen Mtrs Corp Deb

Gen Mtrs Corp Medium Term Nts Book Entry
Gen Mtrs Corp Sr Nt

Gen Mtrs Corp Step Up

General Elec Cap Corp Medium Term Nts
General Elec CO

General Elec Co

General Mls Inc

General Mtrs Corp

General Mtrs Corp

General Mtrs Corp

General Mtrs Corp Deb

Genon Energy Term Loan

Gentiva Hith

Geo Group Inc/the

Geo Sub Corp

Geoeye Inc

Georgia Pac Corp

Georgia Pac Corp

Georgia Pac Corp

Georgia Pac Corp

Georgia Pac Corp

Getty Images Inc Initial Term Loan T/L Bdue
Glitnir Banki Hf Glitnir Banki Hf Bonds Defaulted
Global Cash Access L L C/ Global Cash
GMAC Inc Fdic Gtd Sr Nt

GMAC Inc Formerly

GMAC Inc Formerly

GMAC Inc Formerly

GMAC Inc Formerly

GMAC Llc Sr Gtd Nt

GNMA

GNMA

GNMA

GNMA

GNMA

GNMA

GNMA

GNMA

GNMA

GNMA

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs

Goldman Sachs Cap |

Goldman Sachs Cap Il Gtd Fixed to Fltg
Goldman Sachs Group Inc

Goldman Sachs Group Inc Bond

Goldman Sachs Group Inc For Future Equitgoldman Sachs GP

Goldman Sachs Group Inc Medium Term Nts Book Entry Nt
Goldman Sachs Group Inc Mtn

Goldman Sachs Group Inc Nt

Goldman Sachs Group Inc Sr

Goodman Global Group Inc Term Loan
Goodman Global Inc Initial Term Loan
Goodrich Corp

Goodyear Tire &

Goodyear Tire Sr Nt

Graham Packaging Co L P/ Gpc Cap Corp |
Gray T.V. Inc

Great Atlantic & Pac Tea Inc Term Loan

lllinois Municipal Retirement Fund
Investment Portfolio as of December 31, 2010

Interest
Rate

7.20%
7.40%
9.45%
7.13%
0.00%
4.38%
5.25%
5.00%
6.00%
8.10%
8.38%
9.40%
7.70%
4.25%
11.50%
7.75%
11.00%
9.63%
8.13%
7.38%
7.25%
7.75%
8.88%
0.00%
7.45%
8.75%
1.75%
7.25%
6.00%
6.75%
8.00%
2.20%
3.11%
2.87%
3.08%
4.45%
3.96%
4.01%
3.10%
4.35%
3.51%
4.93%
6.60%
5.30%
3.63%
5.45%
5.35%
6.00%
6.75%
6.35%
5.79%
0.75%
5.25%
5.63%
5.38%
7.50%
4.75%
0.47%
7.00%
0.00%
3.60%
10.50%
8.25%
8.25%
10.50%
0.00%

Maturity Date

12/31/2040
9/1/2025
11/1/2011
7/15/2013
3/15/2036
9/16/2020
12/6/2017
2/1/2013
2/15/2012
6/15/2024
7/15/2033
12/31/2040
4/15/2016
9/20/2017
9/1/2018
10/15/2017
5/15/2012
10/1/2015
5/15/2011
12/1/2025
6/1/2028
11/15/2029
5/15/2031
11/4/2016
9/14/2049
3/15/2012
10/30/2012
3/2/2011
4/1/2011
12/1/2014
11/1/2031
12/19/2012
1/16/2019
2/16/2020
4/16/2022
3/16/2025
5/16/2030
5/16/2037
12/16/2038
2/16/2041
5/16/2041
11/16/2044
1/15/2012
2/14/2012
8/1/2012
11/1/2012
1/15/2016
6/15/2020
10/1/2037
2/15/2034
12/29/2049
3/22/2016
10/15/2013
1/15/2017
3/15/2020
2/15/2019
7/15/2013
2/6/2012
10/28/2017
10/28/2016
2/1/2021
5/15/2016
8/15/2020
1/1/2017
6/29/2015
6/13/2012
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$

Par Value

450,000 $
55,000
122,000
180,000
431,000
1,100,000
2,250,000
1,410,000
560,000
18,000
795,000
33,000
1,105,000
225,000
1,350,000
200,000
2,350,000
155,000
8,000
1,350,000
25,000
71,000
630,000
538,650
200,000
402,000
1,930,000
11,842,000
268,000
2,478,000
11,843,000
1,630,000
85,421
391,455
1,015,680
617,388
2,842,069
2,119,205
2,336,645
2,650,000
2,353,109
2,365,209
170,000
80,000
270,000
2,260,000
14,000,000
1,060,000
185,000
3,500,000
885,000
7,500,000
1,910,000
355,000
2,700,000
5,310,000
130,000
4,280,000
25,000
460,000
320,000
715,000
1,975,000
100,000
240,000
275,000

Cost Value

158,825 $

19,250
15,250
63,900
30,452
1,102,266
2,161,526
1,435,398
578,908
2,250
286,906
4,125
258,057
222,750
1,350,000
197,094
2,341,813
150,756
7,580
988,316
22,300
65,537
623,142
533,264
197,978
372,353
1,929,826
12,718,049
206,218
2,564,480
8,733,400
1,627,408
82,707
378,121
985,392
626,649
2,776,346
2,119,205
2,384,108
2,871,213
2,376,640
2,499,269
182,223
84,181
276,105
2,280,466
13,551,239
1,147,506
183,999
3,317,700
874,236
7,500,000
1,918,717
367,734
2,865,618
6,227,232
135,565
4,276,367
24,500
455,400
319,322
685,299
1,975,708
99,000
235,404

272,250

Market Value

151,875
18,425
39,955
60,300
75,425

1,082,573
2,430,212
1,507,252
590,475
6,075

284,213
10,725

364,650

226,547

1,471,500
210,000
2,238,375
175,150
8,260
1,458,000
27,063
80,141
774,900
542,690

2

404,010
1,964,184
11,901,210
268,335
2,608,095
12,760,833
1,676,502
85,447
394,711
1,028,033
624,716
2,956,474
2,232,845
2,415,612
2,737,299
2,455,815
2,506,729

179,769
83,710

278,641

2,417,129
15,041,628
1,145,504
189,143
3,334,975
750,038
7,083,383
2,067,036
375,390
2,790,075
6,191,412
138,486
4,274,590
25,744

461,799

302,347

815,100

2,044,125

104,000

241,800

275,000



Asset Description

FIXED INCOME
U.S. Securities
Corporate Bonds

Great Lakes Dredge
Greektown

Green Mountain Coffee Roasters Inc Term B Loan

Green Tree Finl

Green Tree Finl Corp 1992-2 Mfd Hsg
Green Vy Ranch Gaming Tl 1st Lien
Greenbrier Cos Inc

Greif Inc Formerly Greif Bros Corp to 0 Sr Nt

GS Mtg Secs Corp
GS Mtg Secs Corp

Gsaa Home Equity Tr 2007-5 Asset Bkd Ctfcl lav

GTE Corp

Gwr Operating Partnership
Gxs Worldwide Inc
Hanesbrands Inc

Hanger Orthopedic
Harbinger Group 144a
Harley Davidson

Harrahs Oper Inc

Hartford Finl Svcs

HCA Inc

HCA Inc

HCA Inc

HCA Inc

HCA Inc

HCA Inc

HCA Inc

HCA Inc

HCA Inc

HCA Inc

HCA Inc

HCA Inc

HCA Inc

HCA Inc Formerly Hca-Healthcare Co Nt
HCA Inc Sr Secd Toggle Nt
HCA Inc Term Loan B
Headwaters Inc

Health Care Ppty Invs Inc Health Care
Healthsouth Corp

Hertz Corp Sr Nt

Hess Corp Nt

Hewlett Packard CO
Hewlett Packard Co Global
Hexcel Corp New

Hilcorp Energy | L

Holly Corp

Home Depot Inc

Home Depot Inc

Honda Auto Fltg RT

Host Hotels &

Host Marriott L P

Host Marriott L P Sr
Household Fin Corp
Hovnanian K

HSBC Fin Corp

HSBC Fin Corp Global
HSBC Finance Corp

HSBC Finance Corporation Crp Hi
Hsn Inc Del

Hub Intl Hidgs Inc Sr
Humana Inc

1/0 CMO Capco Amer Securitization Mtg
1/0 GNMA Remic

1/0 GNMA Remic Tr Ctf 2002-28 Cl lo

1/0 Pvtpl Falcon Franchise Ln Tr 2000-1 Tr Ctf Cl lo 144a

lasis Cap Llc

lllinois Municipal Retirement Fund

Investment Portfolio as of December 31, 2010

Interest
Rate

7.75%
13.00%
0.00%
8.10%
9.15%
4.64%
8.38%
6.75%
0.63%
0.33%
0.36%
6.94%
10.88%
9.75%
8.00%
7.13%
10.63%
1.53%
11.25%
6.30%
6.25%
6.75%
5.00%
5.75%
9.13%
6.38%
6.50%
9.25%
9.88%
8.50%
7.88%
7.25%
7.50%
6.30%
9.63%
8.09%
11.38%
6.00%
8.13%
8.88%
8.13%
5.40%
0.43%
6.75%
7.63%
9.88%
5.25%
5.88%
4.88%
6.88%
6.38%
6.75%
6.38%
10.63%
6.75%
0.73%
6.38%
7.00%
11.25%
9.00%
8.15%
2.00%
0.37%
0.56%
3.22%
8.75%

Maturity Date

12/15/2013
7/1/2015
11/18/2016
7/15/2026
1/15/2018
2/16/2014
5/15/2015
2/1/2017
6/25/2035
3/25/2036
3/25/2047
4/15/2028
4/1/2017
6/15/2015
12/15/2016
11/15/2018
11/15/2015
9/15/2015
6/1/2017
3/15/2018
2/15/2013
7/15/2013
11/14/2013
3/15/2014
11/15/2014
1/15/2015
2/15/2016
11/15/2016
2/15/2017
4/15/2019
2/15/2020
9/15/2020
11/6/2033
10/1/2012
11/15/2016
11/17/2013
11/1/2014
1/30/2017
2/15/2020
1/1/2014
2/15/2019
3/1/2017
9/13/2012
2/1/2015
4/15/2021
6/15/2017
12/16/2013
12/16/2036
9/18/2014
11/1/2014
3/15/2015
6/1/2016
11/27/2012
10/15/2016
5/15/2011
6/1/2016
10/15/2011
5/15/2012
8/1/2016
12/15/2014
6/15/2038
10/15/2030
1/16/2046
1/16/2042
6/5/2022
6/15/2014
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$

Par Value

1,605,000 $
1,495,000
80,000
68,876
66,252
37,445
770,000
770,000
1,100,000
85,207
877,809
300,000
530,000
125,000
1,110,000
1,220,000
300,000
690,000
845,000
350,000
825,000
966,000
194,190
635,000
1,138,000
165,000
625,000
290,000
310,000
155,000
75,000
4,330,000
20,000
3,209,000
115,438
1,613,519
1,360,000
500,000
245,000
300,000
2,360,000
650,000
5,000,000
680,000
475,000
1,035,000
585,000
2,875,000
5,000,000
535,000
805,000
1,545,000
75,000
925,000
250,000
3,240,000
2,035,000
40,000
1,665,000
1,190,000
2,000,000
111,196
495,708
3,283,333
1,965,185
100,000

Cost Value

1,502,475 $
1,640,738
79,200
68,876
66,252
782,938
767,225
380,875
85,207
605,139
333,045
505,339
120,875
1,101,797
1,220,000
295,761
689,979
845,000
354,355
725,464
898,529
184,772
531,850
1,115,101
119,850
447,400
262,136
299,686
149,970
83,063
4,290,814
19,941
2,920,173
111,931
1,613,519
1,368,823
523,030
238,875
286,250
2,370,982
556,790
5,000,000
680,000
475,000
973,987
650,040
2,896,703
5,160,938
530,961
730,525
1,347,963
74,525
908,424
256,235
2,988,030
1,937,168
43,829
1,680,257
1,182,761
2,124,760
104,374
30,451
171,220
341,089
100,250

Market Value

1,619,044
1,674,400
80,133
7,109
37,287
29,676
779,625
804,650
709,539
56,510
552,328
338,701
559,150
123,438
1,190,475
1,216,950
301,500
686,300
950,625
372,722
841,500
992,565
192,078
625,475
1,193,478
162,113
610,938
309,394
341,000
169,725
80,250
4,524,850
18,400
3,281,203
123,663
1,595,971
1,487,500
522,940
263,375
306,750
2,981,553
726,453
5,005,405
693,600
490,438
1,128,150
642,064
2,990,428
5,107,600
561,050
817,075
1,577,831
81,312
948,125
255,432
2,982,303
2,121,506
42,918
1,900,181
1,204,875
2,238,884
6

11,577
45,307
142,807
102,625



Asset Description

FIXED INCOME
U.S. Securities
Corporate Bonds

Icahn Enterprises

Icahn Enterprises

llfc E-Capital Tr Il Bd 144a

Indymac Abs Inc Inabs 2005-C Home Equitymtg Ln Asset
Inn of Mtn

Intelsat Corp

Intelsat Corp Sr Nt

Intelsat Jackson Hldgs Ltd Term Loan Due
Intelsat Jackson Hldgs Ltd Term Loan Due
Interline Brands

International Business Machs Corp
International Lease Fin Corp Mtn
Interpublic Group 10%

Intl Business

Intl Coal Group

Intl Lease Fin

Intl Paper CO

Intl Paper CO

Intl Paper CO

Inverness Med

Ipayment Inc

Iron Mtn Inc Del

Isle Capri Casinos

ITT Corp

J G Wentworth Xxi

J P Morgan Chase & Co Global Sub Nt

J P Morgan Chase & Co Medium Term Sr
Jacobs Entmt Inc

Janus Cap Group

Janus Cap Group Inc Nt

Janus Cap Group Step Cpn

Jarden Corp

Jarden Corp Jarden Corp

Jbs USA Lic / Jbs

Jcp&L Transition

Jefferies Group

Johnson & Johnson

Johnson Ctls Inc

JP Morgan Chase & Co

JP Morgan Chase & Co

JP Morgan Chase & Co

JP Morgan Chase & Co

JP Morgan Chase & Co C Crf JPM

JP Morgan Chase & Co Formerly J P Morgan
JP Morgan Chase & Co Formerly J P Morgan Nt
JP Morgan Chase & Co Formerly J P Morgan Sub Nt
JP Morgan Chase Bk N A Ny N Y Forme
JP Morgan Chase Bk N A Ny N Y Forme
JP Morgan Chase Bk N A Ny N Y Forme Sub
JP Morgan Chase Cap

JP Morgan Fltg Rt

Kar Hidgs Inc

Kar Hldgs Inc

Kcs Energy Inc

Kerr Mcgee Corp

Kerr Mcgee Corp

Keycorp Medium Term Sr Nts Book Entry
Keycorp Stud Ln Tr Fltg Rt

Kimberly-Clark Sr Nt

Kinder Morgan

Kinder Morgan

Kinder Morgan

Kinder Morgan

Kinder Morgan

Kinder Morgan Energy Partners L P
Kinder Morgan Energy Partners L P

lllinois Municipal Retirement Fund
Investment Portfolio as of December 31, 2010

Interest
Rate

7.75%
8.00%
6.25%
0.53%
0.00%
9.25%
9.25%
9.25%
0.00%
7.00%
0.33%
5.63%
10.00%
7.63%
9.13%
8.25%
7.95%
8.70%
7.30%
7.88%
9.75%
8.00%
7.00%
7.38%
4.07%
5.75%
0.94%
9.75%
6.12%
6.95%
6.50%
6.13%
7.50%
11.63%
6.16%
8.50%
5.85%
5.25%
3.40%
6.30%
4.40%
4.25%
7.90%
6.00%
1.55%
6.13%
0.63%
6.00%
6.00%
7.00%
0.53%
8.75%
10.00%
7.13%
6.95%
7.88%
3.75%
0.55%
7.50%
5.85%
7.75%
6.95%
6.50%
6.55%
6.75%
7.13%

Maturity Date

1/15/2016
1/15/2018
12/21/2065
10/25/2035
12/31/2040
6/15/2016
8/15/2014
2/1/2014
4/3/2018
11/15/2018
6/15/2012
9/20/2013
7/15/2017
10/15/2018
4/1/2018
12/15/2020
6/15/2018
6/15/2038
11/15/2039
2/1/2016
5/15/2014
6/15/2020
3/1/2014
11/15/2015
1/15/2028
1/2/2013
2/26/2013
6/15/2014
4/15/2014
6/15/2017
6/15/2012
11/15/2022
5/1/2017
5/1/2014
6/5/2019
7/15/2019
7/15/2038
1/15/2011
6/24/2015
4/23/2019
712212020
10/15/2020
4/29/2049
1/15/2018
9/1/2015
6/27/2017
6/13/2016
10/1/2017
7/5/2017
11/1/2039
5/25/2036
5/1/2014
5/1/2015
4/1/2012
7/1/2024
9/15/2031
8/13/2015
10/25/2032
11/1/2018
9/15/2012
3/15/2032
1/15/2038
9/1/2039
9/15/2040
3/15/2011
3/15/2012
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$

Par Value

2,410,000 $
3,190,000
460,000
105,340
140,000
850,000
980,000
2,955,000
1,995,000
820,000
7,000,000
935,000
380,000
668,000
435,000
930,000
2,925,000
2,500,000
1,600,000
100,000
1,325,000
200,000
409,000
1,045,000
4,157,443
2,160,000
955,000
1,275,000
345,000
1,065,000
635,000
1,140,000
920,000
775,000
950,000
3,845,000
725,000
650,000
400,000
825,000
875,000
3,561,000
1,855,000
3,060,000
1,170,000
1,500,000
2,000,000
510,000
5,700,000
4,450,000
5,500,000
550,000
620,000
755,000
390,000
2,240,000
340,000
578,150
620,000
70,000
335,000
100,000
185,000
2,075,000
230,000
95,000

Cost Value

2,395,845 $

3,173,548
458,456
102,575
165,495

2,214,500
1,985,025
822,750
7,000,000
765,425
372,240
789,727
446,903
922,188
3,481,013
2,487,700
1,665,524
97,500
1,315,419
200,000
303,022
711,750
4,155,774
2,205,295
955,000
1,281,900
338,100
561,788
586,581
1,140,000
901,700
736,607
1,050,195
3,831,629
703,753
590,825
399,180
938,908
886,874
3,560,472
1,855,000
3,323,745
1,152,965
1,500,000
1,864,880
509,424
5,655,483
4,489,660
1,677,500
511,138
549,315
754,538
419,312
2,520,708
349,217
518,167
817,253
67,245
376,622
103,536
183,738
2,070,082
235,554
99,387

Market Value

2,410,000
3,190,000
358,800
98,626
72,975
918,000
1,009,400
2,803,556
2,014,950
832,300
7,000,980
939,675
444,600
850,337
469,800
957,900
3,480,642
3,153,805
1,823,109
100,250
1,245,500
210,000
400,820
1,175,625
4,073,600
2,340,483
958,928
1,239,938
354,042
1,109,549
686,778
1,088,700
969,450
906,750
1,106,937
4,396,300
834,501
650,754
407,902
939,060
861,215
3,477,851
1,971,846
3,417,243
1,166,856
1,645,701
1,885,026
565,367
6,182,249
4,659,275
1,794,051
572,000
657,200
756,888
423,923
2,567,811
341,121
562,843
776,838
75,058
388,741
108,660
191,111
2,181,518
232,553
101,345



Asset Description

FIXED INCOME
U.S. Securities
Corporate Bonds

Kinder Morgan Energy Partners L P
Kinder Morgan Energy Partners L P Kindermorgan Engy Partners
Kinder Morgan Inc Sr Nt

Kla-Tencor Corp

Koppers Inc Pa

Kraft Foods Inc

Kraft Foods Inc

Kraft Foods Inc

Kraft Foods Inc

Kraft Foods Inc

Kraft Foods Inc

Kroger CO

Kroger CO

Kroger CO

Kroger Co

Kronos Intl Inc Term Loan (second Lien)
Ks Cy Southn Ry CO

L-3 Communications

L-3 Communications

Lamar Media Corp

Lamar Media Corp Sr Sub

Lamar Media Corp Sr Sub Nt

Landrys

Las Vegas Sands Lic Extended Delayed
Las Vegas Sands Llc Extended Tranche B
Lazard Group Llc

Lb-UBS Coml Mtg TR

Lear Corp

Lear Corp

Lehman Abs Manufactured Hsg Cont TR
Lehman Abs Manufactured Hsg Cont TR
Lehman Bros Hldgs Inc

Lehman Bros Hldgs Inc Bd

Lehman Bros Hldgs Inc Lehman Brothers
Lehman Bros Hldgs Inc Medium Term
Lehman Xs Tr 2006-2n Mtg Passthru Ctf CI1-Al Var
Lehman Xs Tr 2007-1 Mtg Passthru Ctf Cl Wf
Lender Processing

Leucadia Natl Corp

Level 3 Fing Inc Gtd Sr

Levi Strauss & CO

Levi Strauss & CO

Levi Strauss & Company Levi Strauss &
Libbey Glass Inc

Liberty Media Corp

Liberty Media Corp

Life Technologies

Life Technologies

Life Technologies

Limited Brands Inc

Limited Brands Inc

Limited Brands Inc

Lincoln Natl Corp

Lincoln Natl Corp Ind Lincoln Natl Corp Ind
Lincoln Natl Corp Sr Nt

Linn Energy Llc

Linn Energy Llc Sr Nt

Lockheed Martin Corp

Long Beach Mtg Ln Tr 2006-9 Asset Backedctf CI II-A
Lorillard Tob CO

Lorillard Tob CO

Lucent

Lucent

Lumbermens Mut Cas CO

M D C Hidgs Inc

Mac-Gray Corp

lllinois Municipal Retirement Fund
Investment Portfolio as of December 31, 2010

Interest
Rate

5.00%
6.00%
6.50%
6.90%
7.88%
6.13%
5.38%
6.50%
7.00%
6.88%
6.50%
6.40%
6.15%
7.70%
5.00%
7.61%
8.00%
5.88%
6.38%
9.75%
6.63%
6.63%
11.63%
2.75%
2.75%
6.85%
4.82%
7.88%
8.13%
4.35%
6.47%
5.86%
6.50%
6.75%
5.75%
0.52%
6.13%
8.13%
8.13%
4.34%
8.88%
7.63%
4.99%
10.00%
8.50%
8.25%
4.40%
6.00%
5.00%
6.90%
8.50%
6.95%
7.00%
6.05%
8.75%
11.75%
9.88%
7.65%
0.42%
8.13%
8.13%
6.50%
6.45%
9.15%
5.63%
7.63%

Maturity Date

12/15/2013
2/1/2017
9/1/2012
5/1/2018

12/1/2019
2/1/2018
2/10/2020
11/1/2031
8/11/2037
2/1/2038
2/9/2040
8/15/2017
1/15/2020
6/1/2029
4/15/2013
6/11/2015
6/1/2015
1/15/2015

10/15/2015

4/1/2014
8/15/2015
8/15/2015
12/1/2015

11/23/2016

11/23/2016

6/15/2017
4/15/2030
3/15/2018
3/15/2020
5/15/2014
8/15/2028
11/29/2049
7/19/2017
12/28/2017
4/25/2011
2/25/2046
1/25/2037

7/1/2016
9/15/2015
2/15/2015

4/1/2016
5/15/2020
3/27/2014
2/15/2015
7/15/2029

2/1/2030

3/1/2015

3/1/2020
1/15/2021
7/15/2017
6/15/2019

3/1/2033
6/15/2040
4/20/2067

7/1/2019
5/15/2017

7/1/2018

5/1/2016

10/25/2036

6/23/2019

5/1/2040
1/15/2028
3/15/2029

12/31/2040
2/1/2020

8/15/2015
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$

Par Value

445,000 $
300,000
2,325,000
2,500,000
1,135,000
590,000
9,330,000
560,000
4,500,000
2,500,000
2,720,000
90,000
1,120,000
295,000
315,000
360,000
435,000
630,000
760,000
730,000
2,146,000
126,000
200,000
14,088
69,722
388,000
272,639
165,000
185,000
1,261,122
1,027,581
1,325,000
370,000
4,065,000
60,000
3,001,549
1,252,657
1,475,000
1,135,000
700,000
250,000
1,085,000
235,000
1,500,000
390,000
485,000
1,925,000
725,000
1,863,000
100,000
350,000
5,000,000
1,525,000
1,225,000
355,000
800,000
620,000
615,000
474,536
510,000
5,000,000
1,325,000
7,000,000
3,490,000
1,655,000
190,000

Cost Value

414,776 $
299,618
2,464,500
2,481,900
1,124,887
633,164
9,371,491
566,647
4,445,550
2,483,775
2,719,506
94,985
929,933
343,961
318,427
262,990
470,888
612,150
759,789
656,847
2,100,639
99,583
196,854
7,396
36,532
394,372
272,319
163,805
183,453
1,251,219
1,027,581
1,293,776
342,302
4,061,992
59,897
3,001,549
1,014,652
1,494,913
1,121,125
486,500
250,000
1,105,969
133,950
1,505,096
385,617
467,183
1,936,338
723,521
1,854,430
87,000
368,375
4,587,500
1,532,324
1,190,186
430,491
760,648
606,572
715,786
239,344
560,511
4,973,950
1,151,813
5,565,227
730,216
1,667,413
190,000

Market Value

483,479
331,216
2,447,063
2,750,015
1,217,288
673,954
10,041,590
622,914
5,268,186
2,902,648
3,048,111
103,334
1,269,140
360,537
339,365
351,000
467,625
641,813
782,800
839,500
2,178,190
129,150
213,500
13,539
66,983
405,895
272,750
176,550
201,188
1,270,882
1,052,066
133

37

407
13,875
1,836,171
735,681
1,511,875
1,237,150
605,500
263,750
1,120,263
225,600
1,612,500
380,250
470,450
2,000,408
776,573
1,845,460
106,250
399,875
4,588,250
1,658,396
1,130,063
444,051
916,000
678,900
748,520
184,668
567,492
5,126,810
1,053,375
5,530,000
34,900
1,632,426
186,675



Asset Description

FIXED INCOME
U.S. Securities
Corporate Bonds

Macys Retail Hidgs

Majestic Star Sr Secd Nt

Mantech Intl Corp

Markwest Energy

Markwest Energy

Markwest Energy

Mattel Inc Nt

Mcdonalds Corp Medium Term Nts Book
Mcdonalds Corp Medium Term Nts Book
Mcgraw-Hill Cos

Medtronic Inc

Medtronic Inc

Merck & Co Inc

Merck & Co Inc New

Merrill Lynch & CO

Merrill Lynch & Co Inc Medium Term Nts
Merrill Lynch & Co Inc Medium Term Nts
Merrill Lynch & Co Inc Sub

Merrill Lynch & Co Inc Tranche # TR
Merrill Lynch Mtg Invs TR

Met Life Global Fdg | Medium Te Tranche # TR
Metlife Inc

Metlife Inc

Metlife Inc

Metlife Inc

Metlife Inc

Metlife Inc

Metlife Inc Sr

Metropcs Wireless

Metropcs Wireless

MGM Mirage

MGM Mirage

MGM Mirage

MGM Mirage Corpnote

MGM Mirage Sr Nt

MGM Mirage Sr Nt

MGM Mirage Sr Secd

MGM Mirage Sr Secd Nt

MGM Mirage Sr Secd Nt

Mi Bell Tel CO

Michaels Stores

Michaels Stores Inc Term Ln

Michaels Stores Inc Tl B21 Due
Midamerican Energy

Midamerican Energy

Midamerican Energy

Midamerican Energy

Mohawk Inds Inc Sr

Mohegan Tribal

Mohegan Tribal

Mohegan Tribal

Momentive Power Term B

Monumental Global

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley Dean Witter Discover &
Morgan Stanley For Eqty See 617 Sr Gbl
Morgan Stanley For Equity Issues See
Morgan Stanley Global Medium Term
Morgan Stanley Medium Term

Morgan Stanley Mtg Ln Tr 2004-2ar
Morgan Stanley Mtn

lllinois Municipal Retirement Fund
Investment Portfolio as of December 31, 2010

Interest
Rate

7.45%
0.00%
7.25%
8.50%
8.75%
6.75%
6.20%
5.35%
6.30%
6.55%
4.45%
6.50%
6.40%
3.88%
6.05%
5.45%
6.40%
1.06%
6.88%
5.19%
2.88%
6.75%
6.82%
7.72%
4.75%
5.88%
6.40%
1.54%
7.88%
6.63%
5.88%
6.63%
7.63%
7.50%
6.75%
6.88%
13.00%
10.38%
11.13%
7.85%
7.75%
7.63%
4.78%
5.75%
6.13%
5.95%
6.50%
6.88%
8.00%
6.13%
6.88%
7.63%
5.25%
4.75%
6.00%
4.10%
7.30%
5.50%
5.50%
6.00%
0.75%
0.77%
6.63%
4.20%
0.41%
6.00%

Maturity Date

7/15/2017
10/15/2010
4/15/2018
7/15/2016
4/15/2018
11/1/2020
10/1/2040
3/1/2018
3/1/2038
11/15/2037
3/15/2020
3/15/2039
3/1/2028
1/15/2021
5/16/2016
2/5/2013
8/28/2017
9/15/2026
4/25/2018
5/25/2036
9/17/2012
6/1/2016
8/15/2018
2/15/2019
2/8/2021
2/6/2041
12/15/2066
8/6/2013
9/1/2018
11/15/2020
2/27/2014
7/15/2015
1/15/2017
6/1/2016
4/1/2013
4/1/2016
11/15/2013
5/15/2014
11/15/2017
1/15/2022
11/1/2018
10/31/2013
7/31/2016
4/1/2018
4/1/2036
5/15/2037
9/15/2037
1/15/2016
4/1/2012
2/15/2013
2/15/2015
12/4/2013
1/15/2014
4/1/2014
5/13/2014
1/26/2015
5/13/2019
1/26/2020
7/24/2020
4/14/2023
10/18/2016
10/15/2015
4/1/2018
11/20/2014
3/25/2036
4/28/2015
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$

Par Value

100,000 $
610,000
520,000
1,275,000
50,000
1,025,000
1,500,000
1,910,000
720,000
7,000,000
700,000
1,000,000
1,110,000
685,000
1,000,000
14,630,000
3,835,000
7,500,000
5,000,000
1,787,031
3,800,000
2,970,000
370,000
250,000
3,690,000
1,980,000
520,000
6,000,000
940,000
1,275,000
484,000
1,500,000
860,000
505,000
135,000
525,000
1,530,000
515,000
1,505,000
270,000
1,665,000
1,141,262
2,813,586
375,000
2,895,000
725,000
1,900,000
5,000,000
30,000
590,000
985,000
1,151,935
345,000
1,050,000
2,390,000
9,000,000
12,225,000
2,750,000
1,090,000
340,000
1,010,000
5,000,000
2,580,000
2,510,000
1,965,628
400,000

Cost Value

93,750 $
520,025
532,439

1,250,159
50,000
1,025,000
1,491,285
1,909,847
643,943
6,972,350
698,880
997,500
1,202,496
676,924
998,150
14,761,145
4,085,331
7,500,000
4,995,700
1,228,041
3,789,170
3,363,862
416,402
304,973
3,720,256
1,989,876
422,441
6,000,000
938,538
1,275,000
337,379
987,107
450,803
294,614
131,138
371,600
1,771,050
516,347
1,627,718
316,834
1,661,745
824,427
2,263,066
381,589
2,935,374
721,477
1,883,793
5,225,000

33,000
498,700
869,313
770,813
354,972
991,652

2,381,659
8,981,919
13,620,023
2,662,605
1,084,463
343,825
1,013,747
5,000,000
2,354,469
2,508,996
1,965,935
429,660

Market Value

110,000
390,400
543,400
1,345,125
54,125
1,025,000
1,475,805
2,143,041
848,568
7,559,041
726,723
1,155,037
1,278,419
680,735
1,030,311
15,431,636
4,054,634
5,334,915
5,471,790
1,333,282
3,894,749
3,445,090
431,376
306,933
3,767,575
2,087,569
488,800
6,092,562
975,250
1,214,438
446,490
1,374,375
787,072
472,175
134,190
467,906
1,809,225
578,088
1,730,750
309,795
1,660,838
1,110,014
2,808,561
422,568
3,127,153
764,748
2,149,309
5,362,500
25,050
489,700
608,238
1,131,776
366,814
1,075,228
2,582,347
9,130,635
13,760,925
2,772,069
1,101,199
346,929
932,814
4,687,850
2,798,704
2,564,304
523,038
433,201



Asset Description

FIXED INCOME
U.S. Securities
Corporate Bonds

Morgan Stanley Notes Fltg RT
Morgan Stanley Notes Fltg RT
Morris Pubg Group

Mosaic Co Sr

Mp Environmental

Msdwecc Heloc Tr 2005-1 Asset Bkd Nt
Mueller Water Products
Mueller Wtr Prods

Multiplan Inc

N.W Airlines Inc

N.W Airlines Inc

N.W. Airls Pass

N.W. Airls Pass

N.W. Airls Pass

Nabors Inds Inc

Nalco Co Sr Nt

National City Corp

Natl Rural Utils

Natl Rural Utils Coop Fin Corp Coll TR
Natl Semiconductor

Nawvistar Intl Corp

Nb Cap Tr IV

Nbty Inc Term Loan B

NCO Group Inc

Neenah Foundry Co
Neiman-Marcus Group Inc Sr
Nevada Pwr CO

New Eng Tel & Tel Co 40 YR
New Enterprise

Newfield Expl CO

Newfield Expl CO

Newpage Corp

Newpage Corp Sr Secd

News Amer Hidgs

News Amer Hidgs

News Amer Inc

News Amer Inc

News Amer Inc

News Amer Inc

News Amer Inc

Nielsen Fin Llc

Nielsen Fin Llc

Nielsen Fin Llc

Nielsen Fin Llc / Nielsen Fin Co Term A
NIl Cap Corp Sr

Noble Energy Inc

Nordstrom Inc

Nortek Inc

Novus USA Trust Series

NRG Energy Inc

NRG Energy Inc

NRG Energy Inc

O Charleys Inc

Ohio Pwr CO

Olin Corp

Omnicare Inc

Omnicom Group Inc
Omnicom Group Inc Sr Nt
Oncor Elec

Oncor Elec

Oneok Partners L P

Open Solutions Inc Term Loan
Option One Mtg Ln TR

Origen Manufactured Hsg Contract TR
OSI Restaurant Partners Inc OSI
OSI Restaurant Partners Inc Pre-funded

lllinois Municipal Retirement Fund
Investment Portfolio as of December 31, 2010

Interest
Rate

0.54%
0.55%
10.00%
7.38%
5.23%
0.45%
8.75%
7.38%
9.88%
8.88%
7.88%
8.03%
7.69%
7.03%
9.25%
8.25%
6.88%
10.38%
4.75%
6.60%
8.25%
8.25%
4.50%
11.88%
15.00%
9.00%
6.50%
7.88%
11.00%
6.63%
6.63%
11.38%
6.54%
9.25%
9.50%
7.13%
7.63%
6.20%
6.65%
6.90%
11.63%
11.50%
7.75%
8.19%
10.00%
8.25%
7.00%
11.00%
1.53%
7.25%
7.38%
7.38%
9.00%
5.38%
8.88%
6.88%
5.90%
4.45%
7.00%
7.50%
8.63%
7.49%
1.10%
1.76%
5.00%
4.95%

Maturity Date

1/9/2012
1/9/2012
9/1/2014
12/1/2014
7/15/2019
71252017
9/1/2020
6/1/2017
9/1/2018
12/31/2040
12/31/2050
11/1/2017
10/1/2018
11/1/2019
1/15/2019
5/15/2017
5/15/2019
11/1/2018
3/1/2014
6/15/2017
11/1/2021
4/15/2027
12/29/2017
11/15/2014
7/29/2015
10/15/2015
4/15/2012
11/15/2029
9/1/2018
9/1/2014
4/15/2016
12/31/2014
5/1/2012
2/1/2013
7/15/2024
4/8/2028
11/30/2028
12/15/2034
11/15/2037
8/15/2039
2/1/2014
5/1/2016
10/15/2018
8/9/2013
8/15/2016
3/1/2019
1/15/2038
12/1/2013
11/28/2011
2/1/2014
2/1/2016
1/15/2017
11/1/2013
10/1/2021
8/15/2019
12/15/2015
4/15/2016
8/15/2020
9/1/2022
9/1/2038
3/1/2019
1/23/2014
2/25/2033
10/15/2037
6/14/2014
6/14/2014
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Par Value

6,430,000 $
3,975,000
521,898
210,000
4,050,000
209,928
860,000
1,435,000
1,745,000
662,600
880,900
162,703
240,364
450,022
9,500,000
1,740,000
525,000
1,610,000
2,000,000
160,000
450,000
500,000
170,000
515,000
296,666
445,199
790,000
775,000
1,515,000
180,000
2,135,000
720,000
550,000
468,000
220,000
700,000
1,935,000
525,000
3,100,000
330,000
375,000
735,000
2,420,000
1,795,376
2,025,000
1,630,000
1,000,000
1,401,200
7,705,000
235,000
70,000
135,000
100,000
600,000
790,000
1,185,000
6,500,000
1,500,000
550,000
1,000,000
195,000
57,911
164,579
4,100,000
94,987
9,774

Cost Value

6,440,963 $
3,981,777
1,453,372
225,500
4,050,000
209,928
847,955
1,220,974
1,766,650
163,263
172,513
162,703
246,072
450,022
9,499,810
1,846,726
491,839
2,004,413
2,003,190
167,106
433,476
487,500
168,300
515,000
1,331,126
269,227
853,594
1,019,699
1,505,438
176,175
2,128,550
676,771
550,000
546,878
237,533
759,626
2,219,704
526,071
3,094,680
382,044
337,500
677,472
2,416,633
1,786,399
1,975,752
1,622,323
978,120
1,464,254
7,705,000
235,000
72,966
140,906
88,500
612,074
841,319
1,205,875
6,624,716
1,494,810
628,027
996,950
230,747
57,911
148,224
2,624,000

Market Value

6,424,978
3,971,896
507,546
217,376
4,352,535
162,508
950,300
1,384,775
1,854,063
663

881
165,957
245,171
475,290
11,772,267
1,885,725
589,447
2,220,873
2,162,164
176,761
483,750
506,250
172,210
412,000
291,104
466,346
840,118
840,100
1,439,250
183,600
2,193,713
676,800
316,938
539,368
297,981
780,899
2,254,921
551,242
3,433,532
377,823
434,063
848,925
2,504,700
1,771,330
2,242,688
2,036,830
1,132,914
1,492,278
7,705,000
239,700
71,750
139,050
101,750
638,856
874,925
1,205,738
7,244,101
1,467,794
646,070
1,216,600
243,288
48,898
134,958
2,624,000
90,515
9,314



Asset Description

FIXED INCOME
U.S. Securities
Corporate Bonds

Owens Corning New

Owens-brockway

Owens-brockway

Ownit Mtg Ln Tr 2005-5 Mtg Ln Asset Bkd Ctf
Pac Gas & Elec CO

Pac Gas & Elec CO

Pac Gas & Elec CO

Paccar Inc Medium Term Nts Book Entry
Pacificorp

Pacificorp

Peabody Energy

Peabody Energy

Peabody Energy

Peninsula Gaming

Peninsula Gaming

Penn Natl Gaming

Penney J C Corp

Penney J C Corp

Penney J C Inc

Peoples Choice Home Ln Secs TR
Petco Animal Supplies Inc

Petrohawk Energy

Petrohawk Energy

Petrohawk Energy Corp Sr Nt

Petroleum Dev Corp

Petroquest Energy

Pfizer Inc Nt

Pfizer Inc Nt

Phelps Dodge Corp Phelps Dodge Corp Nt
Phibro Animal Hith

Phillip Morris Intl Inc Nt

Phillips Van

Pinafore Llc

Pinafore Llc / Pinafore Inc Term B Loan
Pinnacle Entmt Inc

Pinnacle Entmt Inc

Pioneer Drilling

Plains All Amern

Plains All Amern

Plains All Amern

Plains Expl &

Plains Expl &

Plum Creek

Polyone Corp

Premcor Refng Group Inc Sr Nt

Prestige Brands

Pride Intl Inc Del

Pride Intl Inc Del Sr Nt

Prin Finl Group

Procter & Gamble

Proquest Llc /

Protective Life

Prudential Finl

Prudential Finl Inc

Prudential Finl Inc

Prudential Finl Inc Medium Term Nts
Psnh Fdg Llc

Pub Svc Co N Mex

Pub Svc Elec Gas Co Secd Medium Term
Public Svc Elec Gas Co Secd Medium Term Nts Book Entr
Pvt Expt Fdg Corp

Pvtpl 1st Sec Bk N A S.L Cy Ut Cr Lease Bkd P-Thru Ctf A
Pvtpl 321 Henderson Rec Vi Ast Backed Ntser 2010-1 144
Pvtpl Accuride Corp New 1st Prty Sr
Pvtpl Ace Hardware Corp Sr Secd

Pvtpl Advanced Micro Devices Inc Sr

lllinois Municipal Retirement Fund
Investment Portfolio as of December 31, 2010

Interest
Rate

7.00%
6.75%
7.38%
0.55%
8.25%
6.05%
5.80%
6.88%
5.65%
6.25%
7.38%
6.50%
7.88%
8.38%
10.75%
6.75%
5.75%
6.38%
7.13%
0.52%
4.50%
7.88%
7.25%
10.50%
12.00%
10.00%
6.20%
7.20%
9.50%
9.25%
6.88%
7.75%
9.00%
0.00%
7.50%
8.63%
9.88%
4.25%
5.63%
5.75%
7.75%
10.00%
4.70%
7.38%
6.75%
8.25%
6.88%
7.88%
7.88%
9.36%
9.00%
8.45%
6.20%
5.38%
6.63%
5.10%
6.48%
7.95%
5.70%
5.25%
3.55%
9.35%
5.56%
9.50%
9.13%
7.75%

Maturity Date

12/1/2036
12/1/2014
5/15/2016
10/25/2036
10/15/2018
3/1/2034
3/1/2037
2/15/2014
7/15/2018
10/15/2037
11/1/2016
9/15/2020
11/1/2026
8/15/2015
8/15/2017
3/1/2015
2/15/2018
10/15/2036
11/15/2023
12/25/2035
11/24/2017
6/1/2015
8/15/2018
8/1/2014
2/15/2018
9/1/2017
3/15/2019
3/15/2039
6/1/2031
7/1/2018
3/17/2014
11/15/2023
10/1/2018
9/21/2016
6/15/2015
8/1/2017
3/15/2018
9/1/2012
12/15/2013
1/15/2020
6/15/2015
3/1/2016
3/15/2021
9/15/2020
2/1/2011
4/1/2018
8/15/2020
8/15/2040
5/15/2014
1/1/2021
10/15/2018
10/15/2039
11/15/2040
6/21/2020
6/21/2040
9/20/2014
5/1/2015
5/15/2018
12/1/2036
7/1/2035
4/15/2013
1/10/2023
7/15/2059
8/1/2018
6/1/2016
8/1/2020
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Par Value

2,000,000 $
75,000
2,035,000
286,264
500,000
10,000
840,000
585,000
720,000
925,000
620,000
3,050,000
855,000
585,000
730,000
1,315,000
5,000,000
2,000,000
1,321,000
113,391
155,000
3,985,000
2,720,000
250,000
865,000
1,465,000
1,700,000
5,000,000
22,000
2,320,000
185,000
125,000
940,000
1,119,815
1,152,000
535,000
1,185,000
365,000
595,000
2,740,000
1,345,000
2,875,000
320,000
210,000
2,500,000
800,000
1,740,000
2,500,000
460,000
207,828
1,395,000
360,000
1,795,000
1,230,000
675,000
385,000
532,082
1,495,000
1,240,000
1,300,000
9,925,000
330,000
4,972,161
75,000
1,635,000
3,465,000

Cost Value

1,960,460 $
72,563
2,004,433
243,325
491,715
10,031
832,407
609,618
719,397
923,844
599,250
3,050,743
844,338
576,612
713,719
1,274,194
5,000,000
1,940,000
1,293,653
110,131
153,450
3,914,013
2,720,000
228,198
852,648
1,465,000
1,698,283
4,997,100
28,226
2,289,853
205,874
127,813
940,000
1,108,617
980,468
527,494
1,134,638
376,608
643,677
2,831,257
1,308,888
2,658,823
319,786
210,000
2,518,575
817,500
1,756,266
2,500,000
494,417
265,500
1,412,138
360,510
1,811,029
1,222,497
693,225
343,362
567,831
1,489,600
1,234,745
1,295,905
9,911,403
337,013
4,970,850
72,966
1,626,868
3,518,125

Market Value

2,060,622
76,313
2,162,188
259,771
649,627
10,949
890,250
671,030
824,066
1,048,266
688,200
3,255,875
948,537
614,981
786,575
1,334,725
4,925,000
1,820,000
1,363,933
72,828
154,871
4,149,381
2,747,200
285,000
968,800
1,534,588
1,991,314
6,470,185
30,150
2,389,600
213,178
131,761
1,015,200
1,134,213
1,154,880
583,150
1,253,138
380,621
650,771
2,918,478
1,402,163
3,212,813
304,548
217,613
2,508,865
828,000
1,805,250
2,706,250
529,948
260,936
1,436,850
386,887
1,898,843
1,285,292
753,170
413,554
569,101
1,680,156
1,318,273
1,299,818
10,516,232
340,078
5,141,235
81,188
1,749,450
3,594,938



Asset Description

FIXED INCOME
U.S. Securities
Corporate Bonds

Pvtpl Affinia Group Inc Sr Secd

Pvtpl Affinia Group Inc Sr Sub

Pvtpl Aig Sunamerica Global Fing Vi Sr

Pvtpl Allison Transm Inc Allison Trans

Pvtpl Ally Finl Inc Gtd

Pvtpl Ally Finl Inc Gtd Sr

Pvtpl American Achievement Corp Sr Secd Nt
Pvtpl American Reprographics Co Sr

Pvtpl Amern Pete Tankers Parent Lic

Pvtpl Amern Renal Hldgs Inc Sr Secd

Pvtpl Amern Tire Distrs Inc Sr Secd

Pvtpl Amsted Inds Inc Sr

Pvtpl Anheuser Busch Inbev Worldwide Incgtd
Pvtpl Appleton Papers Inc Sr Secd

Pvtpl Asg Resecuritization TR

Pvtpl Asg Resecuritization Tr 2009-2 Varl44a Var RT

Pvtpl Asif Global Fing Xix Sr

Pvtpl Assd Matls Llc Sr Secd

Pvtpl Atkore Intl Inc Sr Secd

Pvtpl ATP Oil & Gas Corp Sr 2nd Lien

Pvtpl Avis Budget Rent Car Fdg Aesop

Pvtpl Avis Budget Rent Car Fdg Aesop

Pvtpl Bae Sys Hldgs Inc

Pvtpl Bank Amer Auto TR

Pvtpl Bank Amer Auto Tr 2009-1 Nt

Pvtpl Bank Amer Auto Tr 2010-1 Nt

Pvtpl Blackstone Hidgs Fin L L C Sr

Pvtpl Breitburn Energy Partners L P Bd

Pvtpl Bresnan Broadband Hidgs Llc Sr

Pvtpl Buccaneer Merger Sub Inc Sr

Pvtpl Building Matls Corp Amer Sr

Pvtpl Building Matls Corp Amer Sr Secd

Pvtpl Bumble Bee Acgstn Corp Sr Secd

Pvtpl C&S Group Enterprises Llc Sr Secd
Pvtpl Cadbury Schweppes US Finanace Lic Gtd Sr
Pvtpl Calpine Constr Fin CoL P

Pvtpl Calpine Corp Sr Secd

Pvtpl Calpine Corp Sr Secd

Pvtpl Capella Healthcare Inc Sr

Pvtpl Case New Holland Inc Sr

Pvtpl Cb Richard Ellis Svcs Inc Bd

Pvtpl Cc Hldgs GS V Lic / Crown Castle

Pvtpl Cdo Repack Spc Ltd Acting For A/C
Pvtpl Cedar Brakes Il L L C Sr Secd Bd

Pvtpl Cedar Fair L P / Magnum Mgmt Corp Sr
Pvtpl Cenveo Corp Sr

Pvtpl Cequel Com Hidg I/Cap Cp Sr

Pvtpl Chaparral Energy Inc Sr

Pvtpl Charter Com Charte Sr 2nd Lien

Pvtpl Checkout Hidg Corp Sr Disc

Pvtpl Citibank Omni Master TR

Pvtpl Citigroup Mtg Ln Tr 2005-He2 Ast

Pvtpl Citigroup Mtg Ln Tr Inc Ast

Pvtpl Clearwire Comm Llic / Clearwire Sr Secd
Pvtpl Clearwire Escrow Corp Sr Secd

Pvtpl CMO Americold 2010 Llc Tr Coml| Mtgser 2010-Art A2fx
Pvtpl CMO Amern Gen Mtg Ln Tr 2010-1 Ctfcl A-1 Var RT
Pvtpl CMO Asg Resecuritization TR

Pvtpl CMO Asg Resecuritization Tr 2010-3cl 2-A22 Var RT
Pvtpl CMO Banc of America Large Loan

Pvtpl CMO Banc of America Large Loan

Pvtpl CMO Bear Stearns Coml

Pvtpl CMO Comm 2001-j

Pvtpl CMO Comm 2010-C1 Mtg Tr Coml Mtg
Pvtpl CMO Extd Stay Amer Tr 2010-esh

Pvtpl CMO Extended Stay America Trust

lllinois Municipal Retirement Fund
Investment Portfolio as of December 31, 2010

Interest
Rate Maturity Date Par Value
10.75%  8/15/2016 $ 327,000 $
9.00% 11/30/2014 1,175,000
6.30%  5/10/2011 495,000
11.25%  11/1/2015 261,900
6.25%  12/1/2017 710,000
7.50%  9/15/2020 3,385,000
10.88%  4/15/2016 335,000
10.50% 12/15/2016 515,000
10.25% 5/1/2015 775,000
8.38%  5/15/2018 650,000
9.75%  6/1/2017 1,150,000
8.13%  3/15/2018 2,290,000
7.20%  1/15/2014 9,000,000
10.50%  6/15/2015 50,000
5.39%  3/26/2037 521,956
5.55%  5/24/2036 861,240
4.90%  1/17/2013 220,000
9.13%  11/1/2017 590,000
9.88%  1/1/2018 245,000
11.88%  5/1/2015 3,890,000
4.64%  5/20/2016 700,000
3.15%  3/20/2017 430,000
5.20%  8/15/2015 3,910,000
2.13%  9/16/2013 10,504,905
2.67%  7/15/2013 3,143,058
0.75%  6/15/2012 5,914,636
6.63%  8/15/2019 4,590,000
8.63% 10/15/2020 915,000
8.00% 12/15/2018 255,000
9.13%  1/15/2019 50,000
6.88%  8/15/2018 1,050,000
7.00%  2/15/2020 225,000
9.00% 12/15/2017 420,000
8.38%  5/1/2017 825,000
5.13%  10/1/2013 550,000
8.00%  6/1/2016 3,510,000
7.25%  10/15/2017 2,905,000
7.50%  2/15/2021 870,000
9.25%  7/1/2017 1,170,000
7.88%  12/1/2017 50,000
6.63% 10/15/2020 630,000
7.75%  5/1/2017 2,595,000
7.11%  5/20/2030 375,000
9.88%  9/1/2013 759,705
9.13%  8/1/2018 885,000
10.50%  8/15/2016 515,000
8.63% 11/15/2017 780,000
9.88%  10/1/2020 210,000
8.00%  4/30/2012 2,933,000
0.00% 11/15/2015 375,000
2.36%  5/16/2016 3,900,000
0.66%  5/25/2035 36,858
0.66% 11/25/2046 827,687
12.00%  12/1/2015 1,555,000
12.00%  12/1/2015 1,885,000
4.95%  1/14/2029 900,000
5.15%  3/25/2058 2,710,653
0.55% 12/28/2045 1,848,290
0.48%  12/31/2040 295,815
5.90%  2/15/2051 1,250,000
5.90%  2/15/2051 1,715,000
5.32%  2/13/2046 600,000
6.61%  2/16/2034 100,000
4.21%  7/10/2046 535,000
4.86%  11/5/2027 1,095,000
2.95%  11/5/2027 7,612,783
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Cost Value

342,003 $
1,175,000
483,863
220,781
700,074
3,385,530
335,000
503,794
778,875
645,320
1,135,740
2,266,001
9,075,890
48,563
512,943
815,936
221,546
590,000
245,000
3,903,169
699,912
429,995
4,140,529
10,504,796
3,213,654
5,914,473
4,563,132
905,177
255,000
51,250
1,036,442
223,875
420,000
798,175
606,424
3,350,394
2,541,875
870,000
1,155,258
49,660
637,906
2,519,537
343,594
749,871
898,340
515,000
795,600
205,111
2,509,338
222,285
3,944,484
31,704
580,157
1,570,369
1,827,026
899,997
2,710,001
1,728,151
286,941
1,097,314
1,505,515
450,000
105,375
551,045
1,094,997
7,545,772

Market Value

362,970
1,207,313
502,425
285,471
710,000
3,550,019
343,375
539,463
802,125
666,250
1,242,000
2,430,263
10,292,355
49,500
523,337
878,451
226,600
616,550
254,800
3,676,050
737,349
419,931
4,169,902
10,593,745
3,176,622
5,917,954
4,718,231
919,575
262,650
51,625
1,039,500
231,188
436,800
787,875
596,050
3,729,375
2,905,000
856,950
1,240,200
54,625
630,000
2,835,038
105,000
810,210
952,481
505,988
815,100
221,550
3,079,650
233,906
3,948,333
34,906
430,459
1,675,513
2,035,800
905,862
2,816,902
1,741,312
290,747
1,261,610
1,730,929
288,611
100,002
519,339
1,073,242
7,487,119



Asset Description

FIXED INCOME
U.S. Securities
Corporate Bonds

Pvtpl CMO GS Mtg Secs Corp Gsmps
Pvtpl CMO Harborview Mtg Ln Tr Var RT
Pvtpl CMO J P Morgan Chase Coml Mtg
Pvtpl CMO JP Morgan Chase Commercial
Pvtpl CMO La Hipotecaria Panamanian Mtg 2007-1 Tr Ctf 144a
Pvtpl CMO Mastr Specialized Ln TR

Pvtpl CMO Structured Ast Secs Corp
Pvtpl CMO Wa Mut Ast Secs Corp

Pvtpl Cno Finl Group Inc Sr Secd

Pvtpl Collins & Aikman Prods Co Sr Sub
Pvtpl Colt Defense Llc / Colt Fin Corp
Pvtpl Compucredit Acquired Portfolio
Pvtpl Consol Energy Inc Sr

Pvtpl Consol Energy Inc Sr

Pvtpl Cox Communications Inc New

Pvtpl Cr Accep Auto Ln Tr 2010-1 Ast
Pvtpl Crown Castle Towers 2010-3 Sr Secdrev
Pvtpl Csa Escrow Corp Sr

Pvtpl Dae Aviation Hldgs Inc Sr

Pvtpl Darling Intl Inc Sr Nt

Pvtpl Dean Foods Co New Sr

Pvtpl Delta Air Lines Inc Del Sr Secd Nt144a
Pvtpl Dineequity Inc Sr

Pvtpl Drummond Co Inc Sr

Pvtpl Dunkin Fin Corp Sr

Pvtpl Efs Volunteer Llc

Pvtpl El Paso Performance-Linked Tr TR
Pvtpl Energy Future Hidgs Corp Sr Secd
Pvtpl Entmnt Pptys 144a

Pvtpl Equinox HIidg