
 AMORTIZED 
DESCRIPTION CUSIP PRINCIPAL  MATURITY*  YIELD  COST 

CERTIFICATES OF DEPOSIT

BANK OF CROCKETT 3,000,000         4/1/2016 0.30          3,000,000.00              
BANK OF CROCKETT 3,300,000         4/1/2016 0.30          3,300,000.00              
BANK OF CROCKETT 2,000,000         4/1/2016 0.30          2,000,000.00              
BANK OF GLEASON 300,000             7/5/2016 0.50          300,000.00                 
BANK OF GLEASON 350,000             3/29/2016 0.20          350,000.00                 
BANK OF GLEASON 750,000             3/18/2016 0.30          750,000.00                 
BANK OF GLEASON 2,000,000         5/20/2016 0.20          2,000,000.00              
BANK OF HALLS 2,000,000         3/3/2016 0.30          2,000,000.00              
BANK OF HALLS 2,450,000         3/17/2016 0.30          2,450,000.00              
BANK OF HALLS 735,000             3/24/2016 0.30          735,000.00                 
BANK OF HALLS 2,300,000         3/24/2016 0.30          2,300,000.00              
BANK OF JACKSON 2,000,000         3/10/2016 0.30          2,000,000.00              
BB&T 50,000,000       6/9/2016 0.22          50,000,000.00           
BB&T 150,000,000     4/20/2016 0.20          150,000,000.00         
BB&T 50,000,000       5/5/2016 0.20          50,000,000.00           
BB&T 50,000,000       4/5/2016 0.18          50,000,000.00           
BB&T 100,000,000     5/5/2016 0.20          100,000,000.00         
CAPITALMARK BANK & TRUST 20,000,000       3/25/2016 0.20          20,000,000.00           
CAPITALMARK BANK & TRUST 10,000,000       4/5/2016 0.20          10,000,000.00           
CAPITALMARK BANK & TRUST 20,000,000       4/5/2016 0.20          20,000,000.00           
CAPSTAR BANK 10,000,000       5/27/2016 0.35          10,000,000.00           
CAPSTAR BANK 10,000,000       6/10/2016 0.35          10,000,000.00           
CAPSTAR BANK 10,000,000       6/3/2016 0.35          10,000,000.00           
CARROLL BANK & TRUST 90,000               3/15/2016 0.20          90,000.00                   
CITIZENS BANK 2,000,000         6/24/2016 0.50          2,000,000.00              
CITIZENS BANK 4,000,000         3/21/2016 0.20          4,000,000.00              
CITIZENS STATE BANK 75,000               6/17/2016 0.50          75,000.00                   
CIVIC BANK & TRUST 1,000,000         6/17/2016 0.50          1,000,000.00              
CLAYTON BANK & TRUST 10,000,000       3/4/2016 0.25          10,000,000.00           
CLAYTON BANK & TRUST 10,000,000       3/4/2016 0.25          10,000,000.00           
COFFEE CO BANK 240,000             7/19/2016 0.50          240,000.00                 
COMMERCE UNION BANK 2,000,000         4/29/2016 0.20          2,000,000.00              
COMMUNITY 1ST BK & TRUST 4,000,000         5/26/2016 0.35          4,000,000.00              
COMMUNITY NATL BANK 1,000,000         4/19/2016 0.20          1,000,000.00              
COMMUNITY NATL BANK 500,000             6/10/2016 0.35          500,000.00                 
COMMUNITY TRUST & BANKING 2,000,000         6/10/2016 0.35          2,000,000.00              
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FIRST ADVANTAGE BANK 1,000,000         7/1/2016 0.50          1,000,000.00              
FIRST ADVANTAGE BANK 2,500,000         6/10/2016 0.35          2,500,000.00              
FIRST CITIZENS NATIONAL 20,000,000       5/10/2016 0.20          20,000,000.00           
FIRST CITIZENS NATIONAL 3,000,000         5/10/2016 0.20          3,000,000.00              
FIRST NATIONAL BANK 3,000,000         3/25/2016 0.30          3,000,000.00              
FIRST NATIONAL BANK 3,000,000         3/10/2016 0.30          3,000,000.00              
FIRST NATIONAL BANK 3,000,000         4/8/2016 0.30          3,000,000.00              
FIRST NATIONAL BANK 4,000,000         3/4/2016 0.30          4,000,000.00              
FRANKLIN SYNERGY BANK 35,000,000       3/3/2016 0.25          35,000,000.00           
FRANKLIN SYNERGY BANK 40,000,000       3/29/2016 0.30          40,000,000.00           
FRANKLIN SYNERGY BANK 40,000,000       3/4/2016 0.35          40,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000       3/18/2016 0.25          20,000,000.00           
GATES BANKING & TRUST 1,000,000         4/11/2016 0.30          1,000,000.00              
GATES BANKING & TRUST 1,250,000         3/14/2016 0.30          1,250,000.00              
GATES BANKING & TRUST 250,000             4/1/2016 0.30          250,000.00                 
GATES BANKING & TRUST 1,000,000         3/18/2016 0.30          1,000,000.00              
GATES BANKING & TRUST 750,000             3/4/2016 0.30          750,000.00                 
GATES BANKING & TRUST 600,000             4/1/2016 0.30          600,000.00                 
GATES BANKING & TRUST 750,000             3/18/2016 0.30          750,000.00                 
GATES BANKING & TRUST 750,000             3/11/2016 0.30          750,000.00                 
GATES BANKING & TRUST 250,000             3/11/2016 0.30          250,000.00                 
GATES BANKING & TRUST 350,000             3/18/2016 0.30          350,000.00                 
GATES BANKING & TRUST 425,000             3/4/2016 0.30          425,000.00                 
GATES BANKING & TRUST 250,000             3/4/2016 0.30          250,000.00                 
GATES BANKING & TRUST 250,000             5/20/2016 0.35          250,000.00                 
GATES BANKING & TRUST 250,000             5/20/2016 0.35          250,000.00                 
HARDIN COUNTY BANK 2,000,000         7/29/2016 0.50          2,000,000.00              
HARDIN COUNTY BANK 3,000,000         7/29/2016 0.50          3,000,000.00              
LANDMARK COMMUNITY 25,000,000       3/4/2016 0.25          25,000,000.00           
LANDMARK COMMUNITY 12,000,000       3/1/2016 0.25          12,000,000.00           
LANDMARK COMMUNITY 5,000,000         3/4/2016 0.25          5,000,000.00              
LANDMARK COMMUNITY 10,000,000       3/1/2016 0.25          10,000,000.00           
LANDMARK COMMUNITY 5,000,000         3/1/2016 0.25          5,000,000.00              
LANDMARK COMMUNITY 8,000,000         3/1/2016 0.25          8,000,000.00              
LANDMARK COMMUNITY 4,000,000         3/1/2016 0.25          4,000,000.00              
LANDMARK COMMUNITY 10,000,000       3/4/2016 0.25          10,000,000.00           
METROPOLITAN BANK 7,500,000         5/27/2016 0.35          7,500,000.00              
METROPOLITAN BANK 7,500,000         6/17/2016 0.50          7,500,000.00              
NEWPORT FEDERAL S&L 95,000               7/19/2016 0.50          95,000.00                   
NEWPORT FEDERAL S&L 500,000             5/10/2016 0.20          500,000.00                 
NEWPORT FEDERAL S&L 500,000             5/10/2016 0.20          500,000.00                 
NEWPORT FEDERAL S&L 300,000             7/19/2016 0.50          300,000.00                 
PATRIOT BANK 5,000,000         5/20/2016 0.35          5,000,000.00              
PATRIOT BANK 5,000,000         5/27/2016 0.35          5,000,000.00              
PINNACLE BANK 40,000,000       6/7/2016 0.35          40,000,000.00           
PUTNAM 1ST MERCANTILE 1,000,000         6/24/2016 0.50          1,000,000.00              
PUTNAM 1ST MERCANTILE 1,000,000         3/14/2016 0.20          1,000,000.00              
PUTNAM 1ST MERCANTILE 1,000,000         5/27/2016 0.35          1,000,000.00              
PUTNAM 1ST MERCANTILE 1,000,000         4/6/2016 0.30          1,000,000.00              



REGIONS BANK 100,000,000     3/1/2016 0.19          100,000,000.00         
REGIONS BANK 200,000,000     3/1/2016 0.19          200,000,000.00         
RELIANT BANK 5,000,000         3/11/2016 0.30          5,000,000.00              
RELIANT BANK 5,000,000         6/7/2016 0.35          5,000,000.00              
RELIANT BANK 10,000,000       6/7/2016 0.35          10,000,000.00           
RELIANT BANK 10,000,000       5/20/2016 0.20          10,000,000.00           
SECURITY BANK 1,000,000         4/4/2016 0.30          1,000,000.00              
SECURITY BANK 1,500,000         4/11/2016 0.30          1,500,000.00              
SECURITY BANK 2,500,000         4/4/2016 0.30          2,500,000.00              
SIMMONS BANK 10,000,000       5/12/2016 0.35          10,000,000.00           
TNBANK 1,000,000         4/25/2016 0.30          1,000,000.00              
TNBANK 1,000,000         3/28/2016 0.20          1,000,000.00              
TNBANK 1,000,000         5/12/2016 0.35          1,000,000.00              
TNBANK 1,000,000         5/4/2016 0.30          1,000,000.00              
WAYNE CO BANK 500,000             8/5/2016 0.50          500,000.00                 
WAYNE CO BANK 900,000             5/10/2016 0.20          900,000.00                 

1,225,510,000  1,225,510,000.00      

OTHER COMMERCIAL PAPER

BNP 09659BC1 250,000,000     3/1/2016 0.28          249,998,055.56         
GE 36164JC1 250,000,000     3/1/2016 0.30          249,997,916.65         
TOYOTA MOTOR CREDI 89233GC1 139,000,000     3/1/2016 0.23          138,999,111.94         
U P S 9113A2D8 50,000,000       4/8/2016 0.21          49,987,166.67           

689,000,000     688,982,250.82         

GOVERNMENT AGENCY DEBT

FHLMC 3134G5RF 38,050,000       5/27/2016 0.36          38,056,710.20           
FEDERAL HOME LN MT 3137EAAM 54,682,000       2/16/2017 0.68          57,194,145.76           
FEDERAL HOME LN MT 3137EACT 99,495,000       5/27/2016 0.35          100,338,757.39         
FEDERAL HOME LOAN 3130A4AQ 27,500,000       2/13/2017 0.67          27,522,955.63           
FEDERAL HOME LOAN 3130A6RF 50,000,000       12/5/2016 0.53          50,000,000.00           
FEDERAL HOME LOAN 313373SZ 64,820,000       6/10/2016 0.34          65,318,561.22           
FNMA 5.00 2/13/17 31359M4D 50,000,000       2/13/2017 0.76          52,282,500.00           
FEDERAL NATL MTG A 3135G0BA 75,000,000       4/11/2016 0.31          75,414,342.22           
FARMER MAC 3132X0BP 43,500,000       7/22/2016 0.41          43,498,815.04           
FNDN 313588VQ 100,000,000     4/15/2016 0.34          99,903,666.67           
FNDN 313588WU 164,000,000     5/13/2016 0.45          163,733,500.00         
FNDN 313588YD 100,000,000     6/15/2016 0.36          99,887,000.00           
FEDL HOME LOAN BK 313384TW 100,000,000     3/4/2016 0.24          99,960,000.00           
FHDN 313384UH 80,000,000       3/15/2016 0.29          79,968,333.33           
FHDN 313384UH 100,000,000     3/15/2016 0.29          99,960,527.78           
FHDN 313384UH 120,000,000     3/15/2016 0.29          119,967,700.00         
FEDL HOME LOAN BK 313384VD 110,000,000     4/4/2016 0.29          109,957,466.30         
FEDL HOME LOAN BK 313384VH 140,000,000     4/8/2016 0.31          139,944,544.44         
FHDN 313384VQ 140,000,000     4/15/2016 0.32          139,938,750.00         



FEDL HOME LOAN BK 313384WM 100,000,000     5/6/2016 0.39          99,901,416.67           
FEDL HOME LOAN BK 313384XY 45,000,000       6/10/2016 0.60          44,881,499.99           
FEDL HOME LOAN BK 313384ZV 15,000,000       7/25/2016 0.58          14,952,874.95           
FEDL HOME LN MTG C 313396VH 75,000,000       4/8/2016 0.45          74,910,937.50           
FHLMC DN 313396VP 100,000,000     4/14/2016 0.46          99,870,944.45           
FEDL HOME LN MTG C 313396WM 100,000,000     5/6/2016 0.50          99,829,166.68           
FEDL HOME LN MTG C 313396WM 100,000,000     5/6/2016 0.45          99,847,958.65           
FEDL HOME LN MTG C 313397AF 50,000,000       1/6/2017 0.60          49,708,333.33           
INTL BK FOR RECON 459052TW 50,000,000       3/4/2016 0.32          49,973,333.33           
INTL BK FOR RECON 459052TW 118,000,000     3/4/2016 0.33          117,939,426.67         
INTL BK FOR RECON 459052TW 168,000,000     3/4/2016 0.32          167,932,800.00         
INTL BK FOR RECON 459052TW 100,000,000     3/4/2016 0.32          99,960,888.89           
INTL BK FOR RECON 459052UD 50,000,000       3/11/2016 0.32          49,970,222.22           
INTL BK FOR RECON 459052UH 100,000,000     3/15/2016 0.34          99,963,166.67           
INTL BK FOR RECON 459052VA 100,000,000     4/1/2016 0.35          99,930,000.00           
INTL BK FOR RECON 459052VA 100,000,000     4/1/2016 0.36          99,944,000.00           
INTL BK FOR RECON 459052VA 77,000,000       4/1/2016 0.36          76,956,880.00           
INTL BK FOR RECON 459052VA 138,000,000     4/1/2016 0.30          137,942,500.00         
INTL BK FOR RECON 459052VH 100,000,000     4/8/2016 0.36          99,921,000.00           
INTL BK FOR RECON 459052VQ 100,000,000     4/15/2016 0.32          99,948,444.44           
INTL BK FOR RECON 459052VQ 140,000,000     4/15/2016 0.36          139,925,800.00         
INTL BK FOR RECON 459052VQ 100,000,000     4/15/2016 0.34          99,951,833.33           
INTER AMERN DEV BK 4581X0CJ 51,280,000       9/12/2016 0.54          51,310,475.70           
IADB 4581X0CJ 100,000,000     9/12/2016 0.42          100,142,287.80         
FED AGRIC MTG CP D 31315KA4 75,000,000       8/1/2016 0.42          74,817,562.64           
FED AGRIC MTG CP D 31315KUC 50,000,000       3/10/2016 0.32          49,970,666.70           
FED AGRIC MTG CP D 31315KWT 50,000,000       5/12/2016 0.28          49,949,833.33           
FEDL FARM CRED BK 313312D9 22,000,000       8/30/2016 0.67          21,902,142.71           

4,031,327,000  4,035,104,672.63      

TREASURY DEBT

UNITED STATES TREASURY 912796FZ 100,000,000     3/3/2016 0.23          99,995,000.00           
UNITED STATES TREASURY 912796HF 137,000,000     3/10/2016 0.18          136,991,095.00         
UNITED STATES TREASURY 912810DX 91,000,000       11/15/2016 0.38          96,573,303.26           
UNITED STATES TREASURY 912828A5 50,000,000       12/15/2016 0.66          49,986,084.12           
UNITED STATES TREASURY 912828A5 100,000,000     12/15/2016 0.70          99,929,244.93           
UNITED STATES TREASURY 912828A5 107,000,000     12/15/2016 0.69          106,934,455.08         
UNITED STATES TREASURY 912828B7 55,000,000       2/15/2017 0.65          54,988,499.50           
UNITED STATES TREASURY 912828B7 55,000,000       2/15/2017 0.67          54,974,218.75           
UNITED STATES TREASURY 912828C4 100,000,000     3/31/2016 0.31          100,016,638.13         
UNITED STATES TREASURY 912828FQ 100,000,000     8/15/2016 0.37          102,760,177.01         
UNITED STATES TREASURY 912828G4 50,000,000       11/30/2016 0.60          49,953,195.66           
UNITED STATES TREASURY 912828QF 100,000,000     4/30/2016 0.27          100,555,113.95         
UNITED STATES TREASURY 912828QF 80,000,000       4/30/2016 0.27          80,445,147.39           
UNITED STATES TREASURY 912828RJ 48,000,000       9/30/2016 0.46          48,191,695.25           
UNITED STATES TREASURY 912828VC 100,000,000     5/15/2016 0.27          99,993,758.47           
UNITED STATES TREASURY 912828VG 100,000,000     6/15/2016 0.31          100,086,689.36         



UNITED STATES TREASURY 912828VG 35,000,000       6/15/2016 0.31          35,030,392.61           
UNITED STATES TREASURY 912828VL 100,000,000     7/15/2016 0.42          100,107,820.83         
UNITED STATES TREASURY 912828VL 50,000,000       7/15/2016 0.37          50,068,714.20           
UNITED STATES TREASURY 912828VL 50,000,000       7/15/2016 0.37          50,068,372.03           
UNITED STATES TREASURY 912828VR 100,000,000     8/15/2016 0.37          100,159,114.08         
UNITED STATES TREASURY 912828VR 50,000,000       8/15/2016 0.40          50,068,466.35           
UNITED STATES TREASURY 912828VR 50,000,000       8/15/2016 0.40          50,068,647.11           
UNITED STATES TREASURY 912828VR 55,000,000       8/15/2016 0.41          55,073,728.23           
UNITED STATES TREASURY 912828VR 150,000,000     8/15/2016 0.48          150,115,930.50         
UNITED STATES TREASURY 912828VW 100,000,000     9/15/2016 0.48          100,275,477.96         
UNITED STATES TREASURY 912828VW 50,000,000       9/15/2016 0.36          50,178,305.37           
UNITED STATES TREASURY 912828VW 100,000,000     9/15/2016 0.35          100,363,671.38         
UNITED STATES TREASURY 912828VW 50,000,000       9/15/2016 0.56          50,108,274.51           
UNITED STATES TREASURY 912828WA 50,000,000       10/15/2016 0.53          50,038,588.24           
UNITED STATES TREASURY 912828WA 100,000,000     10/15/2016 0.40          100,176,163.55         
UNITED STATES TREASURY 912828WF 50,000,000       11/15/2016 0.36          50,113,702.42           
UNITED STATES TREASURY 912828WF 50,000,000       11/15/2016 0.58          50,017,535.60           

2,563,000,000  2,574,407,220.83      

OTHER INSTRUMENTS

FIRST TN 110,000,000     3/1/2016 0.67          110,000,000.00         
FIRST TN SWEEP #2 194,608,300     3/1/2016 0.10          194,608,299.59         
REGIONS SWEEP 300,575,387     3/1/2016 0.10          300,575,386.96         

605,183,687     605,183,686.55         

GRAND TOTAL 9,114,020,687  9,129,187,831           

SHADOW PRICE = .999637 The shadow price is the market value divided by the book value.  This would be

the same as the NAV (net asset value) if it were required.

WAM / WAL = 84 Days*

Monthly Return = .35%

*The State Pooled Investment Fund and Local Government Investment Pool report the final legal maturity

date of all securities held, without reliance upon the SEC 2a-7 provision that permits a fund to shorten

the maturity of an adjustable-rate security in reference to its interest rate reset dates.  Therefore, the

State Pooled Investment Fund’s and Local Government Investment Pool’s Weighted Average

Maturity (“WAM”) and Weighted Average Life (“WAL") are the same. 
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