
 AMORTIZED 
DESCRIPTION CUSIP PRINCIPAL  MATURITY  YIELD  COST 

CERTIFICATES OF DEPOSIT

BANK OF CROCKETT 3,000,000             7/11/2016 0.30            3,000,000.00             
BANK OF CROCKETT 3,000,000             7/25/2016 0.30            3,000,000.00             
BANK OF CROCKETT 3,300,000             7/25/2016 0.30            3,300,000.00             
BANK OF CROCKETT 1,500,000             7/1/2016 0.30            1,500,000.00             
BANK OF CROCKETT 2,000,000             7/22/2016 0.30            2,000,000.00             
BANK OF CROCKETT 2,000,000             7/25/2016 0.30            2,000,000.00             
BANK OF GLEASON 300,000                7/5/2016 0.50            300,000.00                 
BANK OF GLEASON 350,000                9/23/2016 0.50            350,000.00                 
BANK OF GLEASON 750,000                9/13/2016 0.50            750,000.00                 
BANK OF GLEASON 2,000,000             11/15/2016 0.50            2,000,000.00             
BANK OF HALLS 2,000,000             8/18/2016 0.30            2,000,000.00             
BANK OF HALLS 2,450,000             7/7/2016 0.30            2,450,000.00             
BANK OF HALLS 750,000                7/21/2016 0.30            750,000.00                 
BANK OF HALLS 735,000                7/14/2016 0.30            735,000.00                 
BANK OF HALLS 2,300,000             7/14/2016 0.30            2,300,000.00             
BANK OF JACKSON 2,000,000             7/1/2016 0.30            2,000,000.00             
BANK OF JACKSON 2,000,000             8/19/2016 0.30            2,000,000.00             
BANK OF JACKSON 2,000,000             7/22/2016 0.30            2,000,000.00             
BB&T 50,000,000           12/6/2016 0.50            50,000,000.00           
BB&T 50,000,000           12/6/2016 0.50            50,000,000.00           
BB&T 100,000,000        12/6/2016 0.50            100,000,000.00         
CAPSTAR BANK 10,000,000           9/23/2016 0.35            10,000,000.00           
CAPSTAR BANK 10,000,000           10/7/2016 0.35            10,000,000.00           
CAPSTAR BANK 10,000,000           9/30/2016 0.35            10,000,000.00           
CITIZENS BANK 2,000,000             12/20/2016 0.50            2,000,000.00             
CITIZENS BANK 4,000,000             7/15/2016 0.30            4,000,000.00             
CITIZENS STATE BANK 75,000                  12/13/2016 0.50            75,000.00                   
CIVIC BANK & TRUST 1,000,000             12/13/2016 0.50            1,000,000.00             
COFFEE CO BANK 240,000                7/19/2016 0.50            240,000.00                 
COMMUNITY 1ST BK & TRUST 4,000,000             9/22/2016 0.35            4,000,000.00             
COMMUNITY NATL BANK 500,000                12/6/2016 0.50            500,000.00                 
COMMUNITY TRUST & SAVINGS 2,000,000             12/6/2016 0.50            2,000,000.00             
FIRST ADVANTAGE BANK 1,000,000             7/1/2016 0.50            1,000,000.00             
FIRST ADVANTAGE BANK 2,500,000             12/6/2016 0.50            2,500,000.00             
FIRST CITIZENS NATIONAL BANK 20,000,000           11/4/2016 0.50            20,000,000.00           
FIRST CITIZENS NATIONAL BANK 3,000,000             11/4/2016 0.50            3,000,000.00             
FIRST NATIONAL BANK 3,000,000             7/1/2016 0.30            3,000,000.00             
FIRST NATIONAL BANK 3,000,000             7/8/2016 0.30            3,000,000.00             
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FIRST TENNESSEE 100,000,000        7/15/2016 0.25            100,000,000.00         
FRANKLIN SYNERGY BANK 10,000,000           7/8/2016 0.25            10,000,000.00           
FRANKLIN SYNERGY BANK 30,000,000           8/15/2016 0.35            30,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000           8/23/2016 0.35            20,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000           8/26/2016 0.35            20,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000           7/22/2016 0.25            20,000,000.00           
FRANKLIN SYNERGY BANK 25,000,000           7/1/2016 0.25            25,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000           7/15/2016 0.30            20,000,000.00           
FRANKLIN SYNERGY BANK 30,000,000           7/7/2016 0.30            30,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000           9/15/2016 0.35            20,000,000.00           
FRANKLIN SYNERGY BANK 25,000,000           9/30/2016 0.35            25,000,000.00           
FRANKLIN SYNERGY BANK 10,000,000           7/8/2016 0.25            10,000,000.00           
FRANKLIN SYNERGY BANK 40,000,000           7/22/2016 0.25            40,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000           7/15/2016 0.25            20,000,000.00           
FRANKLIN SYNERGY BANK 30,000,000           7/29/2016 0.25            30,000,000.00           
GATES BANKING & TRUST 1,000,000             8/5/2016 0.30            1,000,000.00             
GATES BANKING & TRUST 1,250,000             7/8/2016 0.30            1,250,000.00             
GATES BANKING & TRUST 250,000                7/25/2016 0.30            250,000.00                 
GATES BANKING & TRUST 1,000,000             7/14/2016 0.30            1,000,000.00             
GATES BANKING & TRUST 750,000                8/26/2016 0.30            750,000.00                 
GATES BANKING & TRUST 600,000                7/25/2016 0.30            600,000.00                 
GATES BANKING & TRUST 750,000                7/14/2016 0.30            750,000.00                 
GATES BANKING & TRUST 750,000                7/7/2016 0.30            750,000.00                 
GATES BANKING & TRUST 250,000                7/7/2016 0.30            250,000.00                 
GATES BANKING & TRUST 425,000                8/26/2016 0.30            425,000.00                 
GATES BANKING & TRUST 250,000                8/26/2016 0.30            250,000.00                 
GATES BANKING & TRUST 250,000                7/18/2016 0.35            250,000.00                 
GATES BANKING & TRUST 250,000                7/18/2016 0.30            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 3,000,000             7/1/2016 0.25            3,000,000.00             
LANDMARK COMMUNITY 10,000,000           7/1/2016 0.25            10,000,000.00           
LANDMARK COMMUNITY 5,000,000             7/1/2016 0.25            5,000,000.00             
LANDMARK COMMUNITY 5,000,000             7/1/2016 0.25            5,000,000.00             
LANDMARK COMMUNITY 10,000,000           7/6/2016 0.25            10,000,000.00           
LANDMARK COMMUNITY 25,000,000           7/6/2016 0.25            25,000,000.00           
LANDMARK COMMUNITY 5,000,000             7/6/2016 0.25            5,000,000.00             
LANDMARK COMMUNITY 5,000,000             7/6/2016 0.25            5,000,000.00             
LANDMARK COMMUNITY 4,000,000             7/6/2016 0.25            4,000,000.00             
METROPOLITAN BANK 7,500,000             10/14/2016 0.35            7,500,000.00             
NEWPORT FEDERAL S&L 95,000                  7/19/2016 0.50            95,000.00                   
NEWPORT FEDERAL S&L 500,000                11/4/2016 0.50            500,000.00                 
NEWPORT FEDERAL S&L 500,000                11/4/2016 0.50            500,000.00                 
NEWPORT FEDERAL S&L 300,000                7/19/2016 0.50            300,000.00                 
PATRIOT BANK 2,500,000             8/19/2016 0.30            2,500,000.00             
PATRIOT BANK 4,000,000             7/1/2016 0.30            4,000,000.00             
PATRIOT BANK 4,000,000             7/8/2016 0.30            4,000,000.00             
PATRIOT BANK 4,000,000             7/21/2016 0.30            4,000,000.00             
PATRIOT BANK 6,500,000             7/25/2016 0.30            6,500,000.00             
PATRIOT BANK 5,000,000             7/18/2016 0.30            5,000,000.00             
PATRIOT BANK 5,000,000             7/25/2016 0.30            5,000,000.00             



PATRIOT BANK 4,000,000             8/4/2016 0.30            4,000,000.00             
PINNACLE BANK 30,000,000           7/8/2016 0.25            30,000,000.00           
PINNACLE BANK 20,000,000           7/15/2016 0.25            20,000,000.00           
PINNACLE BANK 30,000,000           7/22/2016 0.25            30,000,000.00           
PINNACLE BANK 40,000,000           7/22/2016 0.25            40,000,000.00           
PINNACLE BANK 60,000,000           7/7/2016 0.25            60,000,000.00           
PINNACLE BANK 50,000,000           7/29/2016 0.25            50,000,000.00           
PINNACLE BANK 40,000,000           7/6/2016 0.25            40,000,000.00           
PUTNAM 1ST MERCANTILE 1,000,000             7/11/2016 0.35            1,000,000.00             
PUTNAM 1ST MERCANTILE 1,000,000             8/3/2016 0.35            1,000,000.00             
REGIONS BANK 100,000,000        7/1/2016 0.19            100,000,000.00         
REGIONS BANK 200,000,000        7/1/2016 0.19            200,000,000.00         
RELIANT BANK 5,000,000             7/8/2016 0.35            5,000,000.00             
RELIANT BANK 5,000,000             10/4/2016 0.35            5,000,000.00             
RELIANT BANK 10,000,000           10/4/2016 0.35            10,000,000.00           
RELIANT BANK 8,000,000             7/27/2016 0.35            8,000,000.00             
RELIANT BANK 2,000,000             8/26/2016 0.35            2,000,000.00             
RELIANT BANK 10,000,000           9/16/2016 0.35            10,000,000.00           
SECURITY BANK 1,000,000             7/29/2016 0.30            1,000,000.00             
SECURITY BANK 1,500,000             8/22/2016 0.30            1,500,000.00             
SECURITY BANK 2,000,000             7/21/2016 0.30            2,000,000.00             
SECURITY BANK 5,000,000             8/15/2016 0.30            5,000,000.00             
SECURITY BANK 1,500,000             8/5/2016 0.30            1,500,000.00             
SECURITY BANK 2,000,000             8/26/2016 0.30            2,000,000.00             
SECURITY BANK 2,500,000             7/29/2016 0.30            2,500,000.00             
SIMMONS BANK 10,000,000           9/8/2016 0.35            10,000,000.00           
THE PEOPLES BANK 2,000,000             8/3/2016 0.35            2,000,000.00             
TNBANK 1,000,000             8/18/2016 0.35            1,000,000.00             
TNBANK 1,000,000             7/22/2016 0.35            1,000,000.00             
TNBANK 1,000,000             9/8/2016 0.35            1,000,000.00             
TNBANK 1,000,000             8/31/2016 0.35            1,000,000.00             
WAYNE COUNTY BANK 500,000                8/5/2016 0.50            500,000.00                 
WAYNE COUNTY BANK 900,000                11/4/2016 0.50            900,000.00                 

1,502,320,000     1,502,320,000.00     

OTHER COMMERCIAL PAPER

BNP 09659BG1 300,000,000        7/1/2016 0.28            299,997,666.67         
EXXON MOBIL 30229AG5 100,000,000        7/5/2016 0.35            99,962,083.33           
EXXON MOBIL 30229AG5 100,000,000        7/5/2016 0.38            99,966,222.22           
GE 36164JGD 100,000,000        7/13/2016 0.35            99,970,833.33           
TOYOTA 89233GG8 125,000,000        7/8/2016 0.30            124,990,625.00         

725,000,000        724,887,430.55         

GOVERNMENT AGENCY DEBT

FEDERAL HOME LN MT 3137EAAM 54,682,000           2/16/2017 0.68            56,739,139.77           
FEDERAL HOME LOAN 3130A4AQ 27,500,000           2/13/2017 0.67            27,518,765.78           
FEDERAL HOME LOAN 3130A6RF 50,000,000           12/5/2016 0.53            50,000,000.00           



FEDERAL HOME LOAN 3130A7SS 95,510,000           10/18/2016 0.44            95,517,062.95           
FNMA 5.00 2/13/17 31359M4D 50,000,000           2/13/2017 0.76            51,828,299.75           
FNMA 5.00 2/13/17 31359M4D 35,750,000           2/13/2017 0.71            37,069,558.04           
FARMER MAC 3132X0BP 43,500,000           7/22/2016 0.41            43,499,336.42           
FEDERAL NATL MTG A 313588A8 100,000,000        8/5/2016 0.29            99,912,194.44           
FEDERAL NATL MTG A 313588A8 200,000,000        8/5/2016 0.29            199,827,611.11         
FNMA DN 3138LDNG 52,000,000           7/1/2016 0.40            51,947,422.22           
FNMA 3138LEA5 36,082,000           9/1/2016 0.45            36,040,505.70           
FEDL HOME LOAN BK 313384A6 50,000,000           8/3/2016 0.31            49,982,347.22           
FHDN 313384C2 120,000,000        8/15/2016 0.32            119,942,400.00         
FHDN 313384C2 39,000,000           8/15/2016 0.30            38,984,075.13           
FHDN 313384YV 118,000,000        7/1/2016 0.29            117,931,560.00         
FHDN 313384YV 150,000,000        7/1/2016 0.29            149,919,041.67         
FHDN 313384YV 126,000,000        7/1/2016 0.30            125,931,855.00         
FHDN 313384YV 60,000,000           7/1/2016 0.30            59,967,550.00           
FHDN 313384ZC 106,000,000        7/8/2016 0.29            105,967,552.22         
FHLB 313384ZF 140,000,000        7/11/2016 0.30            139,952,166.20         
FEDL HOME LOAN BK 313384ZH 283,000,000        7/13/2016 0.24            282,933,966.67         
FEDL HOME LOAN BK 313384ZK 173,000,000        7/15/2016 0.32            172,864,675.56         
FEDL HOME LOAN BK 313384ZK 190,500,000        7/15/2016 0.33            190,348,076.25         
FEDL HOME LOAN BK 313384ZK 50,000,000           7/15/2016 0.24            49,992,000.00           
FEDL HOME LOAN BK 313384ZS 160,000,000        7/22/2016 0.29            159,954,400.00         
FEDL HOME LOAN BK 313384ZV 15,000,000           7/25/2016 0.58            14,972,208.30           
FEDL HOME LOAN BK 313384ZV 81,000,000           7/25/2016 0.27            80,979,131.25           
FEDL HOME LOAN BK 313384ZY 200,000,000        7/28/2016 0.27            199,938,500.00         
FEDL HOME LN MTG C 313397AF 50,000,000           1/6/2017 0.60            49,766,666.66           
INTL BK FOR RECON 459052ZB 230,000,000        7/7/2016 0.23            229,950,038.89         
INTL BK FOR RECON 459052ZH 50,000,000           7/13/2016 0.24            49,992,666.67           
FEDERAL HOME LOAN 3130A6KS 200,000,000        4/25/2017 0.46            200,000,000.00         
FHLB FLOAT 3130A8E4 100,000,000        7/10/2017 0.51            100,000,000.00         
FEDERAL AGRIC MTG 3132X0FY 75,000,000           5/2/2017 0.52            75,000,000.00           
FAMCA Float 3132X0GF 75,000,000           5/18/2017 0.50            74,997,221.73           
FAMC Float 3132X0GG 75,000,000           5/2/2017 0.53            75,000,000.00           
FAMCA FLOAT 3132X0GN 100,000,000        6/1/2017 0.48            99,990,000.00           
FAMCA FLOAT 3132X0GP 100,000,000        12/2/2016 0.41            100,000,000.00         
FAMCA Float 3132X0GR 100,000,000        3/3/2017 0.45            100,000,000.00         
FAMCA Float 3132X0GS 100,000,000        6/7/2017 0.49            100,000,000.00         
FEDERAL FARM CR BK 3133EF3Z 25,000,000           4/20/2017 0.44            25,007,307.69           
FEDERAL FARM CR BK 3133EGBA 75,000,000           5/25/2017 0.42            75,006,863.01           
IBRD FLOAT 07/14/1 459058FJ 200,000,000        7/14/2017 0.55            200,000,000.00         
IBRD FLOAT 07/14/1 459058FJ 150,000,000        7/14/2017 0.55            150,000,000.00         
IBRD FLOAT 07/14/1 459058FJ 100,000,000        7/14/2017 0.55            99,995,000.00           
IBRD FLOAT 07/14/1 459058FJ 100,000,000        7/14/2017 0.55            99,995,158.00           
IBRD FLOAT 07/14/1 459058FJ 100,000,000        7/14/2017 0.55            99,995,311.00           
IBRD FLOAT 07/14/1 459058FJ 171,000,000        7/14/2017 0.54            170,982,928.00         
INTER AMERN DEV BK 4581X0CJ 51,280,000           9/12/2016 0.54            51,299,833.39           
IADB 4581X0CJ 100,000,000        9/12/2016 0.42            100,092,600.00         
FED AGRIC MTG CP D 31315KA4 75,000,000           8/1/2016 0.42            74,894,012.58           
FED AGRIC MTG CP D 31315KZF 75,000,000           7/11/2016 0.26            74,992,416.67           
FEDL FARM CRED BK 313312D9 22,000,000           8/30/2016 0.67            21,938,173.85           



5,305,804,000     5,309,357,599.79     

TREASURY DEBT

UNITED STATES TREA 912796GW 140,000,000        7/21/2016 0.21            139,972,894.44         
UNITED STATES TREA 912796GW 100,000,000        7/21/2016 0.22            99,981,055.56           
UNITED STATES TREA 912796HZ 200,000,000        7/7/2016 0.19            199,970,833.33         
UNITED STATES TREA 912796JB 200,000,000        7/14/2016 0.20            199,967,777.78         
UNITED STATES TREA 912796JF 125,000,000        8/11/2016 0.18            124,973,871.53         
UNITED STATES TREA 912810DX 91,000,000           11/15/2016 0.38            95,013,074.06           
UNITED STATES TREA 912828A5 50,000,000           12/15/2016 0.66            49,989,572.06           
UNITED STATES TREA 912828A5 100,000,000        12/15/2016 0.70            99,947,103.70           
UNITED STATES TREA 912828A5 107,000,000        12/15/2016 0.69            106,950,987.53         
UNITED STATES TREA 912828B7 55,000,000           2/15/2017 0.65            54,990,560.49           
UNITED STATES TREA 912828B7 55,000,000           2/15/2017 0.67            54,978,814.80           
UNITED STATES TREA 912828FQ 100,000,000        8/15/2016 0.37            101,679,774.56         
UNITED STATES TREA 912828G4 50,000,000           11/30/2016 0.60            49,965,594.09           
UNITED STATES TREA 912828RJ 48,000,000           9/30/2016 0.46            48,129,331.58           
UNITED STATES TREA 912828VL 100,000,000        7/15/2016 0.42            100,058,600.95         
UNITED STATES TREA 912828VL 50,000,000           7/15/2016 0.37            50,037,372.26           
UNITED STATES TREA 912828VL 50,000,000           7/15/2016 0.37            50,037,185.72           
UNITED STATES TREA 912828VL 100,000,000        7/15/2016 0.20            100,034,795.00         
UNITED STATES TREA 912828VR 100,000,000        8/15/2016 0.37            100,096,789.99         
UNITED STATES TREA 912828VR 50,000,000           8/15/2016 0.40            50,041,642.04           
UNITED STATES TREA 912828VR 50,000,000           8/15/2016 0.40            50,041,752.11           
UNITED STATES TREA 912828VR 55,000,000           8/15/2016 0.41            55,044,841.24           
UNITED STATES TREA 912828VR 150,000,000        8/15/2016 0.48            150,082,028.02         
UNITED STATES TREA 912828VW 100,000,000        9/15/2016 0.48            100,179,977.65         
UNITED STATES TREA 912828VW 50,000,000           9/15/2016 0.36            50,116,474.22           
UNITED STATES TREA 912828VW 100,000,000        9/15/2016 0.35            100,237,557.44         
UNITED STATES TREA 912828VW 50,000,000           9/15/2016 0.56            50,070,746.21           
UNITED STATES TREA 912828WA 50,000,000           10/15/2016 0.53            50,026,710.58           
UNITED STATES TREA 912828WA 100,000,000        10/15/2016 0.40            100,121,858.45         
UNITED STATES TREA 912828WF 50,000,000           11/15/2016 0.36            50,081,866.80           
UNITED STATES TREA 912828WF 50,000,000           11/15/2016 0.58            50,012,620.97           

2,676,000,000     2,682,834,065.16     

OTHER INSTRUMENTS

FIRST TN 110,000,000        7/1/2016 0.67            110,000,000.00         
FIRST TN SWEEP #2 118,254,958        7/1/2016 0.25            118,254,957.68         
REGIONS SWEEP 300,575,387        7/1/2016 0.10            300,575,386.96         

528,830,345        528,830,344.64         

GRAND TOTAL 10,737,954,345   10,748,229,440         

SHADOW PRICE = .99974 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 = 38 Days The dollar weighted days to maturity considering the approved maturity shortening

features, such as the interest rate reset date.

WAL = 95 Days The dollar weighted days to maturity.

Monthly Return = .37% Gross return prior to reduction of administrative fees, currently at 4 basis points.

Daily Liquid Assets = 40.72% Minimum requirement is 10%

Weekly Liquid Assets = 66.22% Minimum requirement is 35%
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