
 AMORTIZED 

DESCRIPTION CUSIP PRINCIPAL MATURITY* YIELD  COST 

CERTIFICATES OF DEPOSIT

BANK OF CROCKETT 3,000,000               2/2/2015 0.15            3,000,000.00            

BANK OF CROCKETT 3,300,000               2/5/2015 0.15            3,300,000.00            

BANK OF CROCKETT 2,000,000               2/5/2015 0.15            2,000,000.00            

BANK OF GLEASON 300,000                   7/14/2015 0.20            300,000.00                

BANK OF GLEASON 350,000                   4/7/2015 0.20            350,000.00                

BANK OF GLEASON 750,000                   3/27/2015 0.30            750,000.00                

BANK OF GLEASON 2,000,000               5/29/2015 0.20            2,000,000.00            

BANK OF HALLS 2,450,000               3/13/2015 0.15            2,450,000.00            

BB&T 50,000,000             6/10/2015 0.20            50,000,000.00          

BB&T 150,000,000           4/21/2015 0.20            150,000,000.00         

BB&T 100,000,000           5/6/2015 0.20            100,000,000.00         

CAPITALMARK BANK & TRUST 20,000,000             2/2/2015 0.15            20,000,000.00          

CAPITALMARK BANK & TRUST 10,000,000             4/13/2015 0.20            10,000,000.00          

CAPITALMARK BANK & TRUST 20,000,000             4/14/2015 0.20            20,000,000.00          

CAPSTAR BANK 10,000,000             2/9/2015 0.20            10,000,000.00          

CAPSTAR BANK 5,000,000               3/6/2015 0.20            5,000,000.00            

CAPSTAR BANK 5,000,000               3/13/2015 0.20            5,000,000.00            

CAPSTAR BANK 10,000,000             3/20/2015 0.20            10,000,000.00          

CAPSTAR BANK 10,000,000             3/24/2015 0.20            10,000,000.00          

CARROLL BANK & TRUST 90,000                     3/24/2015 0.20            90,000.00                  

CITIZENS BANK, HARTSVILLE 1,000,000               2/12/2015 0.15            1,000,000.00            

CITIZENS STATE BANK 75,000                     6/26/2015 0.20            75,000.00                  

CIVIC BANK & TRUST 1,000,000               6/30/2015 0.20            1,000,000.00            

COFFEE CO BANK, MACON 240,000                   7/28/2015 0.20            240,000.00                

COMMERCE UNION BANK 2,000,000               5/8/2015 0.20            2,000,000.00            

COMMUNITY 1ST BK & TRUST 4,000,000               2/12/2015 0.15            4,000,000.00            

COMMUNITY NATL BANK 1,000,000               4/28/2015 0.20            1,000,000.00            

COMMUNITY NATL BANK 1,000,000               6/19/2015 0.20            1,000,000.00            

FIRST ADVANTAGE BANK 1,000,000               7/10/2015 0.20            1,000,000.00            

FIRST ADVANTAGE BANK 2,500,000               6/19/2015 0.20            2,500,000.00            

FIRST CITIZENS NATIONAL 20,000,000             5/19/2015 0.20            20,000,000.00          

FIRST CITIZENS NATIONAL 3,000,000               5/19/2015 0.20            3,000,000.00            

FIRST NATIONAL BANK 3,000,000               3/16/2015 0.15            3,000,000.00            

FIRST NATIONAL BANK 3,000,000               2/26/2015 0.15            3,000,000.00            

FIRST NATL BK MCMINNVILLE 4,000,000               3/20/2015 0.15            4,000,000.00            

GATES BANKING & TRUST 1,000,000               3/2/2015 0.15            1,000,000.00            

GATES BANKING & TRUST 1,250,000               3/30/2015 0.15            1,250,000.00            

GATES BANKING & TRUST 250,000                   2/20/2015 0.15            250,000.00                

GATES BANKING & TRUST 1,250,000               3/6/2015 0.15            1,250,000.00            

GATES BANKING & TRUST 500,000                   3/30/2015 0.15            500,000.00                

GATES BANKING & TRUST 200,000                   3/27/2015 0.15            200,000.00                
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GATES BANKING & TRUST 750,000                   2/5/2015 0.15            750,000.00                

GATES BANKING & TRUST 250,000                   3/16/2015 0.15            250,000.00                

GATES BANKING & TRUST 500,000                   3/23/2015 0.15            500,000.00                

GATES BANKING & TRUST 250,000                   2/5/2015 0.15            250,000.00                

GATES BANKING & TRUST 150,000                   2/5/2015 0.15            150,000.00                

GATES BANKING & TRUST 425,000                   3/20/2015 0.15            425,000.00                

GATES BANKING & TRUST 250,000                   3/20/2015 0.15            250,000.00                

GATES BANKING & TRUST 250,000                   2/9/2015 0.15            250,000.00                

GATES BANKING & TRUST 250,000                   2/9/2015 0.15            250,000.00                

GATES BANKING & TRUST 750,000                   3/20/2015 0.15            750,000.00                

HARDIN COUNTY BANK 2,000,000               2/10/2015 0.20            2,000,000.00            

HARDIN COUNTY BANK 3,000,000               2/10/2015 0.20            3,000,000.00            

LANDMARK COMMUNITY 8,000,000               2/10/2015 0.15            8,000,000.00            

LANDMARK COMMUNITY 5,000,000               2/10/2015 0.15            5,000,000.00            

LANDMARK COMMUNITY 8,000,000               2/6/2015 0.15            8,000,000.00            

METROPOLITAN BANK 7,500,000               6/5/2015 0.20            7,500,000.00            

METROPOLITAN BANK 7,500,000               6/30/2015 0.20            7,500,000.00            

NEWPORT FEDERAL S&L 95,000                     7/28/2015 0.20            95,000.00                  

NEWPORT FEDERAL S&L 500,000                   5/18/2015 0.20            500,000.00                

NEWPORT FEDERAL S&L 500,000                   5/18/2015 0.20            500,000.00                

NEWPORT FEDERAL S&L 300,000                   7/28/2015 0.20            300,000.00                

PATRIOT BANK 3,000,000               2/13/2015 0.15            3,000,000.00            

PATRIOT BANK 6,000,000               3/6/2015 0.15            6,000,000.00            

PATRIOT BANK 1,500,000               2/13/2015 0.15            1,500,000.00            

PATRIOT BANK 3,500,000               2/19/2015 0.15            3,500,000.00            

PATRIOT BANK 2,500,000               2/5/2015 0.15            2,500,000.00            

PATRIOT BANK 5,000,000               3/9/2015 0.15            5,000,000.00            

PUTNAM 1ST MERCANTILE 1,000,000               7/7/2015 0.20            1,000,000.00            

PUTNAM 1ST MERCANTILE 1,000,000               3/6/2015 0.15            1,000,000.00            

REGIONS BANK 100,000,000           3/2/2015 0.15            100,000,000.00         

REGIONS BANK 200,000,000           3/2/2015 0.15            200,000,000.00         

SECURITY BANK 3,500,000               2/12/2015 0.15            3,500,000.00            

TENNESSEE STATE BANK 10,000,000             6/12/2015 0.20            10,000,000.00          

WAYNE COUNTY BANK, 500,000                   2/17/2015 0.20            500,000.00                

WAYNE COUNTY BANK, 900,000                   5/19/2015 0.20            900,000.00                

840,125,000           840,125,000.00         

OTHER COMMERCIAL PAPER

BNP PARIBAS FINANCE 0556N1P2 270,000,000           2/2/2015 0.06            269,998,650.00         

CARGILL GLOBAL FUNDING 14177UP2 60,000,000             2/2/2015 0.07            59,998,716.66          

CARGILL GLOBAL FUNDING 14177UP4 40,000,000             2/4/2015 0.10            39,999,222.24          

GE 36960MP2 150,000,000           2/2/2015 0.06            149,999,250.00         

NESTLE 64105HP2 21,000,000             2/2/2015 0.08            20,998,553.33          

NESTLE 64105HP6 30,000,000             2/6/2015 0.05            29,998,666.68          

NESTLE 64105HP6 30,000,000             2/6/2015 0.05            29,998,666.68          

PEPSI 71344UP6 60,000,000             2/6/2015 0.09            59,995,200.00          

PEPSI 71344UP6 25,000,000             2/6/2015 0.09            24,998,000.00          

PEPSI 71344UP6 15,000,000             2/6/2015 0.09            14,998,800.00          

TOYOTA MOTOR CREDIT CORP 89233HQ3 100,000,000           3/3/2015 0.10            99,988,333.33          

801,000,000           800,972,058.92         



GOVERNMENT AGENCY DEBT

FEDERAL HOME LN MT 3134G3ZA 78,000,000             8/28/2015 0.19            78,155,749.61          

FEDERAL HOME LOAN 3130A0GK 12,515,000             12/30/2015 0.26            12,528,871.74          

FEDERAL HOME LOAN 3130A1QG 78,000,000             4/21/2015 0.14            77,997,181.66          

FEDERAL HOME LOAN 3130A2MC 50,000,000             7/17/2015 0.18            49,984,607.76          

FEDERAL HOME LOAN 3130A2PT 50,000,000             8/24/2015 0.20            50,001,562.13          

FEDERAL HOME LOAN 3130A2SG 100,000,000           8/27/2015 0.25            100,000,000.00         

FEDERAL HOME LOAN 3130A2WD 28,000,000             9/18/2015 0.20            27,999,436.37          

FEDERAL HOME LOAN 3130A2WK 50,000,000             8/28/2015 0.19            49,979,730.77          

FEDERAL HOME LOAN 3130A2ZY 100,000,000           10/9/2015 0.23            99,982,481.87          

FEDERAL HOME LOAN 3130A33B 68,445,000             9/22/2015 0.16            68,453,644.87          

FEDERAL HOME LOAN 3130A3C4 100,000,000           12/18/2015 0.21            99,987,921.39          

FEDERAL HOME LOAN 3130A3H9 83,000,000             12/7/2015 0.26            82,996,345.84          

FEDERAL HOME LOAN 3130A3R9 75,000,000             12/10/2015 0.27            74,983,510.71          

FEDERAL HOME LOAN 313370JB 34,715,000             9/11/2015 0.20            35,084,468.59          

FEDERAL HOME LOAN 313370LC 100,000,000           8/10/2015 0.19            100,938,381.71         

FEDERAL HOME LOAN 313383V8 30,000,000             8/28/2015 0.20            30,035,161.13          

FEDERAL NATL MTG A 3135G0KM 100,000,000           5/27/2015 0.13            100,146,335.17         

FEDERAL NATL MTG A 3135G0NV 97,415,000             9/28/2015 0.20            97,627,416.36          

FEDERAL NATL MTG A 31398A4M 100,000,000           10/26/2015 0.19            101,171,340.05         

FEDERAL NATL MTG A 31398AU3 58,057,000             7/28/2015 0.18            58,778,067.94          

FEDERAL AGRIC MTG 31315PD6 27,000,000             11/3/2015 0.20            26,995,977.16          

FEDERAL AGRIC MTG 31315PGT 60,000,000             9/15/2015 0.19            60,810,651.01          

FEDERAL FARM CR BK 3133ECDR 24,600,000             2/24/2015 0.15            24,604,149.45          

FEDERAL FARM CR BK 3133EDEL 91,678,000             3/12/2015 0.17            91,679,494.28          

FEDERAL FARM CR BK 3133EDJC 115,751,000           4/10/2015 0.14            115,753,563.53         

FEDERAL FARM CR BK 3133EDYZ 100,000,000           10/22/2015 0.17            99,998,153.70          

FEDERAL NATL MTG A 313588BJ 85,700,000             2/2/2015 0.02            85,699,381.06          

FEDERAL NATL MTG A 313588BR 50,000,000             2/9/2015 0.02            49,998,944.44          

FHLB 313384BL 81,000,000             2/4/2015 0.04            80,998,739.64          

FEDL HOME LOAN BK 313384BR 84,000,000             2/9/2015 0.06            83,994,680.00          

FEDL HOME LOAN BK 313384CF 59,000,000             2/23/2015 0.03            58,998,377.50          

FHDN 313384CH 100,000,000           2/25/2015 0.03            99,997,083.33          

FHLB DISC NOTE 313384DM 100,000,000           3/25/2015 0.12            99,972,666.67          

FHLMC DN 313396BL 41,200,000             2/4/2015 0.05            41,198,111.67          

FMCDN 313396BV 100,000,000           2/13/2015 0.10            99,988,916.67          

FEDL HOME LLN MTG 313396QM 129,000,000           12/14/2015 0.27            128,665,245.00         

FEDL HOME LLN MTG 313396QM 80,000,000             12/14/2015 0.29            79,777,022.23          

INTER AMERN DEV BK 45818KBN 25,000,000             2/6/2015 0.01            24,999,902.78          

INTER AMERN DEV BK 45818KBN 25,000,000             2/6/2015 0.04            24,999,610.00          

INTL BK FOR RECON 459052BJ 100,000,000           2/2/2015 0.01            99,999,916.67          

INTL BK FOR RECON 459052CY 88,000,000             3/12/2015 0.05            87,994,610.00          

IBRD 45905UQC 100,000,000           10/9/2015 0.30            100,000,000.00         

FRMDN 31315KBK 50,000,000             2/3/2015 0.17            49,992,444.45          

FED AGRIC MTG CP D 31315KCP 100,000,000           3/3/2015 0.10            99,983,333.33          

FED AGRIC MTG CP D 31315KEL 25,000,000             4/17/2015 0.13            24,990,520.83          

FED AGRIC MTG CP D 31315KFA 50,000,000             5/1/2015 0.13            49,979,340.27          

FED AGRIC MTG CP D 31315KGC 50,000,000             5/27/2015 0.12            49,975,833.33          

FED AGRIC MTG CP D 31315KLD 15,000,000             9/1/2015 0.20            14,980,249.95          

FARMER MAC 31315KMK 50,000,000             10/1/2015 0.15            49,943,333.33          

FED AGRIC MTG CP D 31315KNX 25,000,000             11/6/2015 0.24            24,948,666.68          



FED AGRIC MTG CP D 31315KPY 35,000,000             12/1/2015 0.31            34,899,637.50          

FED AGRIC MTG CP D 31315KQV 77,000,000             12/22/2015 0.32            76,757,706.67          

FED AGRIC MTG CP D 31315KSG 100,000,000           1/26/2016 0.25            99,747,916.67          

FEDL FARM CRED BK 313312MG 6,000,000               9/28/2015 0.20            5,991,199.98            

3,643,076,000       3,646,147,595.45     

TREASURY DEBT

UNITED STATES TREA 912796EU 50,000,000             2/12/2015 0.01            49,999,455.56          

UNITED STATES TREA 912796EU 100,000,000           2/12/2015 0.02            99,998,833.00          

UNITED STATES TREA 912828DM 50,000,000             2/15/2015 0.15            50,230,271.02          

UNITED STATES TREA 912828EW 100,000,000           2/15/2016 0.21            104,573,770.00         

UNITED STATES TREA 912828MR 100,000,000           2/28/2015 0.16            100,348,876.98         

UNITED STATES TREA 912828MR 116,000,000           2/28/2015 0.14            116,407,434.39         

UNITED STATES TREA 912828MR 150,000,000           2/28/2015 0.04            150,551,179.15         

UNITED STATES TREA 912828NF 82,000,000             5/31/2015 0.08            82,687,419.27          

UNITED STATES TREA 912828PS 100,000,000           1/31/2016 0.32            101,794,952.00         

UNITED STATES TREA 912828SE 100,000,000           2/15/2015 0.03            100,026,158.14         

UNITED STATES TREA 912828SE 300,000,000           2/15/2015 0.03            300,078,407.59         

UNITED STATES TREA 912828SP 58,000,000             4/15/2015 0.15            58,037,397.29          

UNITED STATES TREA 912828SU 173,000,000           5/15/2015 0.04            173,113,261.37         

UNITED STATES TREA 912828UG 26,000,000             1/15/2016 0.34            26,009,898.64          

UNITED STATES TREA 912828UG 100,000,000           1/15/2016 0.33            100,041,878.11         

UNITED STATES TREA 912828UK 87,000,000             1/31/2015 0.02            87,015,892.65          

UNITED STATES TREA 912828VU 150,000,000           8/31/2015 0.13            150,244,646.87         

UNITED STATES TREA 912828PS 100,000,000           1/31/2016 0.23            101,858,532.00         

1,942,000,000       1,953,018,264.03     

OTHER INSTRUMENTS

FIRST TN 110,000,000           2/2/2015 0.42            110,000,000.00         

FIRST TN SWEEP #2 125,054,062           2/2/2015 0.10            125,054,061.97         

REGIONS SWEEP 300,575,387           2/2/2015 0.15            300,575,386.96         

535,629,449           535,629,448.93         

GRAND TOTAL 7,761,830,448.93  7,775,892,367.33     

WAM / WAL = 115 Days*

Monthly Return = .15%

*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. 


