
 AMORTIZED 
DESCRIPTION CUSIP PRINCIPAL  MATURITY*  YIELD  COST 

CERTIFICATES OF DEPOSIT

BANK OF CROCKETT 3,000,000               7/27/2015 0.15          3,000,000.00          
BANK OF CROCKETT 3,300,000               6/1/2015 0.15          3,300,000.00          
BANK OF CROCKETT 3,000,000               6/26/2015 0.15          3,000,000.00          
BANK OF CROCKETT 1,000,000               7/24/2015 0.15          1,000,000.00          
BANK OF CROCKETT 2,000,000               6/1/2015 0.15          2,000,000.00          
BANK OF GLEASON 300,000                  7/14/2015 0.20          300,000.00             
BANK OF GLEASON 350,000                  10/2/2015 0.20          350,000.00             
BANK OF GLEASON 750,000                  9/22/2015 5.25          750,000.00             
BANK OF GLEASON 2,000,000               11/24/2015 0.20          2,000,000.00          
BANK OF HALLS 2,000,000               7/8/2015 0.15          2,000,000.00          
BANK OF HALLS 2,450,000               7/3/2015 0.15          2,450,000.00          
BANK OF HALLS 1,225,000               7/23/2015 0.15          1,225,000.00          
BB&T 50,000,000             6/10/2015 0.20          50,000,000.00       
BB&T 150,000,000          4/20/2016 0.20          150,000,000.00     
BB&T 100,000,000          5/5/2016 0.20          100,000,000.00     
CAPITALMARK BANK & TRUST 20,000,000             9/28/2015 0.20          20,000,000.00       
CAPITALMARK BANK & TRUST 10,000,000             10/9/2015 0.20          10,000,000.00       
CAPITALMARK BANK & TRUST 20,000,000             10/9/2015 0.20          20,000,000.00       
CAPSTAR BANK 15,000,000             8/28/2015 0.20          15,000,000.00       
CAPSTAR BANK 10,000,000             10/16/2015 0.20          10,000,000.00       
CAPSTAR BANK 10,000,000             6/19/2015 0.15          10,000,000.00       
CAPSTAR BANK 5,000,000               9/8/2015 0.20          5,000,000.00          
CAPSTAR BANK 10,000,000             9/10/2015 0.20          10,000,000.00       
CARROLL BANK & TRUST 90,000                    9/18/2015 0.20          90,000.00               
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          
CLAYTON BANK & TRUST 10,000,000             8/28/2015 0.20          10,000,000.00       
COFFEE CO BANK, MACON 240,000                  7/28/2015 0.20          240,000.00             
COMMERCE UNION BANK 2,000,000               11/3/2015 0.20          2,000,000.00          
COMMUNITY 1ST BK 4,000,000               6/8/2015 0.15          4,000,000.00          
COMMUNITY NATL BANK 1,000,000               10/23/2015 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             11/13/2015 0.20          20,000,000.00       
FIRST CITIZENS NATIONAL 3,000,000               11/13/2015 0.20          3,000,000.00          
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FIRST NATIONAL BANK 3,000,000               7/10/2015 0.15          3,000,000.00          
FIRST NATIONAL BANK 3,000,000               7/20/2015 0.15          3,000,000.00          
FIRST NATIONAL BANK 3,000,000               6/22/2015 0.15          3,000,000.00          
FIRST NATL BK MCMINNVILLE 4,000,000               7/16/2015 0.15          4,000,000.00          
GATES BANKING & TRUST 1,000,000               6/26/2015 0.15          1,000,000.00          
GATES BANKING & TRUST 1,250,000               7/24/2015 0.15          1,250,000.00          
GATES BANKING & TRUST 250,000                  6/18/2015 0.15          250,000.00             
GATES BANKING & TRUST 1,250,000               7/2/2015 0.15          1,250,000.00          
GATES BANKING & TRUST 500,000                  7/24/2015 0.15          500,000.00             
GATES BANKING & TRUST 200,000                  7/20/2015 0.15          200,000.00             
GATES BANKING & TRUST 500,000                  6/8/2015 0.15          500,000.00             
GATES BANKING & TRUST 600,000                  6/18/2015 0.15          600,000.00             
GATES BANKING & TRUST 750,000                  6/1/2015 0.15          750,000.00             
GATES BANKING & TRUST 750,000                  7/10/2015 0.15          750,000.00             
GATES BANKING & TRUST 250,000                  7/10/2015 0.15          250,000.00             
GATES BANKING & TRUST 500,000                  7/17/2015 0.15          500,000.00             
GATES BANKING & TRUST 425,000                  7/16/2015 0.15          425,000.00             
GATES BANKING & TRUST 250,000                  7/16/2015 0.15          250,000.00             
GATES BANKING & TRUST 250,000                  6/5/2015 0.15          250,000.00             
GATES BANKING & TRUST 250,000                  6/5/2015 0.15          250,000.00             
GATES BANKING & TRUST 750,000                  7/16/2015 0.15          750,000.00             
HARDIN COUNTY BANK 2,000,000               8/7/2015 0.20          2,000,000.00          
HARDIN COUNTY BANK 3,000,000               8/7/2015 0.20          3,000,000.00          
LANDMARK COMMUNITY 5,000,000               6/5/2015 0.15          5,000,000.00          
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                  11/13/2015 0.20          500,000.00             
NEWPORT FEDERAL S&L 500,000                  11/13/2015 0.20          500,000.00             
NEWPORT FEDERAL S&L 300,000                  7/28/2015 0.20          300,000.00             
PATRIOT BANK 3,000,000               6/12/2015 0.15          3,000,000.00          
PATRIOT BANK 1,000,000               7/2/2015 0.15          1,000,000.00          
PATRIOT BANK 1,500,000               7/24/2015 0.15          1,500,000.00          
PATRIOT BANK 5,000,000               7/24/2015 0.15          5,000,000.00          
PATRIOT BANK 4,000,000               7/1/2015 0.15          4,000,000.00          
PATRIOT BANK 5,000,000               7/3/2015 0.15          5,000,000.00          
PUTNAM 1ST MERCANTILE 1,000,000               7/7/2015 0.20          1,000,000.00          
REGIONS BANK 100,000,000          6/1/2015 0.15          100,000,000.00     
REGIONS BANK 200,000,000          6/1/2015 0.15          200,000,000.00     
RELIANT BANK 5,000,000               7/17/2015 0.20          5,000,000.00          
RELIANT BANK 10,000,000             8/14/2015 0.20          10,000,000.00       
SECURITY BANK 2,500,000               7/17/2015 0.15          2,500,000.00          
TENNESSEE STATE BANK 10,000,000             6/12/2015 0.20          10,000,000.00       
TNBANK 1,000,000               8/14/2015 0.20          1,000,000.00          
TNBANK 1,000,000               9/4/2015 0.20          1,000,000.00          
TNBANK 1,000,000               7/14/2015 0.20          1,000,000.00          
WAYNE CO BANK 500,000                  8/14/2015 0.20          500,000.00             
WAYNE CO BANK 900,000                  11/13/2015 0.20          900,000.00             



868,800,000          868,800,000.00     

ASSET BACKED COMMERCIAL PAPER

NARCO 65409STC 45,358,000             6/12/2015 0.13          45,351,120.69       

45,358,000             45,351,120.69       

OTHER COMMERCIAL PAPER

BNP 09659CT1 350,000,000          6/1/2015 0.05          349,998,541.69     
GE 36960MT1 250,000,000          6/1/2015 0.08          249,998,333.35     
GE COMPANY 36960MT4 50,000,000             6/4/2015 0.07          49,995,625.00       
PEPSI 71344UT5 50,000,000             6/5/2015 0.08          49,995,111.11       
PEPSI 71344UT8 20,000,000             6/8/2015 0.08          19,998,000.00       
PEPSI 71344UT8 30,000,000             6/8/2015 0.08          29,997,000.00       
TOYOTA 89233HT2 100,000,000          6/2/2015 0.06          99,995,500.00       
UPS 9113A3TC 50,000,000             6/12/2015 0.01          49,999,680.55       
UPS 9113A3TC 30,000,000             6/12/2015 0.01          29,999,808.33       

930,000,000          929,977,600.03     

GOVERNMENT AGENCY DEBT

FEDERAL HOME LN MT 3134G3ZA 78,000,000             8/28/2015 0.19          78,097,507.11       
FHLMC 3134G5RF 38,050,000             5/27/2016 0.36          38,068,266.66       
FEDERAL HOME LOAN 3130A0GK 12,515,000             12/30/2015 0.26          12,525,461.28       
FEDERAL HOME LOAN 3130A2MC 50,000,000             7/17/2015 0.18          49,991,597.10       
FEDERAL HOME LOAN 3130A2PT 50,000,000             8/24/2015 0.20          50,000,967.99       
FEDERAL HOME LOAN 3130A2WD 28,000,000             9/18/2015 0.20          27,999,630.05       
FEDERAL HOME LOAN 3130A2WK 50,000,000             8/28/2015 0.19          49,987,310.44       
FEDERAL HOME LOAN 3130A2ZY 100,000,000          10/9/2015 0.23          99,988,050.13       
FEDERAL HOME LOAN 3130A33B 68,445,000             9/22/2015 0.16          68,450,719.42       
FEDERAL HOME LOAN 3130A3C4 100,000,000          12/18/2015 0.21          99,990,992.81       
FEDERAL HOME LOAN 3130A3R9 75,000,000             12/10/2015 0.27          74,987,801.78       
FEDERAL HOME LOAN 3130A3ZM 20,000,000             2/2/2016 0.27          19,996,890.59       
FEDERAL HOME LOAN 313370JB 34,715,000             9/11/2015 0.20          34,953,981.67       
FEDERAL HOME LOAN 313370LC 100,000,000          8/10/2015 0.19          100,558,763.65     
FEDERAL HOME LOAN 313373SZ 64,820,000             6/10/2016 0.34          66,063,247.60       
FEDERAL HOME LOAN 313383V8 30,000,000             8/28/2015 0.20          30,022,012.64       
FEDERAL NATL MTG A 3135G0BA 75,000,000             4/11/2016 0.31          76,462,881.72       
FEDERAL NATL MTG A 3135G0NV 97,415,000             9/28/2015 0.20          97,557,137.34       
FEDERAL NATL MTG A 31398A4M 100,000,000          10/26/2015 0.19          100,820,332.43     
FEDERAL NATL MTG A 31398AU3 58,057,000             7/28/2015 0.18          58,468,043.56       
FEDERAL AGRIC MTG 31315P3B 30,000,000             1/25/2016 0.26          30,038,651.35       
FEDERAL AGRIC MTG 31315PD6 27,000,000             11/3/2015 0.20          26,997,151.04       
FEDERAL AGRIC MTG 31315PGT 60,000,000             9/15/2015 0.19          60,528,823.12       
FEDERAL AGRIC MTG 31315PJ9 20,800,000             2/2/2016 0.28          20,801,108.66       
FEDERAL FARM CR BK 3133EDYZ 100,000,000          10/22/2015 0.17          99,998,714.52       



FNDN 313588HP 53,483,000             7/1/2015 0.06          53,477,443.70       
FNMDN 313588JD 193,000,000          7/15/2015 0.07          192,971,076.83     
FEDERAL NATL MTG A 313588JV 74,821,000             7/31/2015 0.05          74,812,166.97       
FHDN 313384GK 50,000,000             6/3/2015 0.05          49,998,312.50       
FHDN 313384GK 100,000,000          6/3/2015 0.02          99,998,944.40       
FEDL HOME LOAN BK 313384GM 39,000,000             6/5/2015 0.04          38,998,093.33       
FEDL HOME LOAN BK 313384GM 100,000,000          6/5/2015 0.04          99,995,222.00       
FHLB 313384GS 50,000,000             6/10/2015 0.05          49,997,875.00       
FHLB 313384GS 115,000,000          6/10/2015 0.06          114,995,256.25     
FEDL HOME LOAN BK 313384HB 173,213,000          6/19/2015 0.06          173,202,895.97     
FEDL HOME LOAN BK 313384HQ 100,000,000          7/2/2015 0.05          99,994,500.00       
FEDL HOME LOAN BK 313384HW 77,000,000             7/8/2015 0.08          76,990,054.17       
FEDL HOME LLN MTG 313396KC 100,000,000          8/7/2015 0.10          99,964,444.45       
FEDL HOME LLN MTG 313396QM 129,000,000          12/14/2015 0.27          128,751,352.50     
FEDL HOME LLN MTG 313396QM 80,000,000             12/14/2015 0.29          79,834,377.78       
INTER AMERN DEV BK 45818KHQ 100,000,000          7/2/2015 0.05          99,994,030.00       
INTL BK FOR RECON 459052GM 100,000,000          6/5/2015 0.05          99,993,055.56       
INTL BK FOR RECON 459052GM 50,000,000             6/5/2015 0.04          49,998,388.89       
INTL BK FOR RECON 459052GY 100,000,000          6/16/2015 0.05          99,989,444.44       
INTL BK FOR RECON 459052HQ 100,000,000          7/2/2015 0.03          99,997,000.00       
INTL BK FOR RECON 459052HU 100,000,000          7/6/2015 0.04          99,994,222.22       
INTL BK FOR RECON 459052HY 150,000,000          7/10/2015 0.05          149,989,583.33     
INTL BK FOR RECON 459052HY 100,000,000          7/10/2015 0.05          99,993,194.44       
INTL BK FOR RECON 459052KC 90,000,000             8/7/2015 0.06          89,990,237.50       
FED AGRIC MTG CP D 31315KGH 20,000,000             6/1/2015 0.01          19,999,984.00       
FED AGRIC MTG CP D 31315KLD 15,000,000             9/1/2015 0.20          14,987,249.97       
FARMER MAC 31315KMK 50,000,000             10/1/2015 0.15          49,961,875.00       
FED AGRIC MTG CP D 31315KNX 25,000,000             11/6/2015 0.24          24,963,500.01       
FED AGRIC MTG CP D 31315KPY 35,000,000             12/1/2015 0.31          34,926,461.11       
FED AGRIC MTG CP D 31315KQV 77,000,000             12/22/2015 0.32          76,818,622.23       
FED AGRIC MTG CP D 31315KSG 100,000,000          1/26/2016 0.25          99,791,666.67       
FED AGRIC MTG CP D 31315KSX 100,000,000          2/10/2016 0.30          99,741,875.00       
FED AGRIC MTG CP D 31315KUC 50,000,000             3/10/2016 0.32          49,847,111.32       
FED AGRIC MTG CP D 31315KWT 50,000,000             5/12/2016 0.28          49,858,055.56       
FEDL FARM CRED BK 313312MG 6,000,000               9/28/2015 0.20          5,993,999.99          

4,320,334,000       4,324,167,617.75  

TREASURY DEBT

UNITED STATES TREA 912828B8 100,000,000          2/29/2016 0.25          99,996,462.11       
UNITED STATES TREA 912828C4 100,000,000          3/31/2016 0.31          100,069,992.59     
UNITED STATES TREA 912828EE 150,000,000          8/15/2015 0.04          151,501,398.00     
UNITED STATES TREA 912828EW 100,000,000          2/15/2016 0.21          103,751,072.92     
UNITED STATES TREA 912828NL 125,000,000          6/30/2015 0.03          125,573,238.09     
UNITED STATES TREA 912828NL 100,000,000          6/30/2015 0.04          100,390,625.00     
UNITED STATES TREA 912828NP 100,000,000          7/31/2015 0.04          100,571,045.76     
UNITED STATES TREA 912828NP 100,000,000          7/31/2015 0.03          100,514,534.39     
UNITED STATES TREA 912828NP 125,000,000          7/31/2015 0.02          125,430,038.75     



UNITED STATES TREA 912828PS 100,000,000          1/31/2016 0.32          101,402,602.10     
UNITED STATES TREA 912828QF 100,000,000          4/30/2016 0.27          101,802,111.00     
UNITED STATES TREA 912828QF 80,000,000             4/30/2016 0.27          81,437,500.00       
UNITED STATES TREA 912828TD 100,000,000          7/15/2015 0.04          100,052,553.76     
UNITED STATES TREA 912828TK 100,000,000          8/15/2015 0.07          100,069,056.70     
UNITED STATES TREA 912828TP 50,000,000             9/15/2015 0.03          50,034,861.00       
UNITED STATES TREA 912828TP 100,000,000          9/15/2015 0.03          100,066,348.00     
UNITED STATES TREA 912828UG 26,000,000             1/15/2016 0.34          26,007,548.80       
UNITED STATES TREA 912828UG 100,000,000          1/15/2016 0.33          100,031,939.90     
UNITED STATES TREA 912828UM 100,000,000          2/15/2016 0.25          100,111,844.93     
UNITED STATES TREA 912828VC 100,000,000          5/15/2016 0.27          99,981,566.00       
UNITED STATES TREA 912828VG 100,000,000          6/15/2016 0.31          100,204,676.00     
UNITED STATES TREA 912828VG 35,000,000             6/15/2016 0.31          35,071,384.24       
UNITED STATES TREA 912828VU 150,000,000          8/31/2015 0.13          150,153,716.33     
UNITED STATES TREA 912828NF 82,000,000             5/31/2015 0.08          82,871,250.00       
UNITED STATES TREA 912828VD 100,000,000          5/31/2015 0.02          100,125,000.00     
UNITED STATES TREA 912828VU 100,000,000          8/31/2015 0.08          100,121,071.02     
UNITED STATES TREA 912828PS 100,000,000          1/31/2016 0.23          101,480,032.01     
UNITED STATES TREA 912828SZ 53,000,000             6/15/2015 0.02          53,026,875.77       

2,676,000,000       2,691,850,345.17  

OTHER INSTRUMENTS

FIRST TN 4022012 110,000,000          -            110,000,000.00     
FIRST TN SWEEP #2 4032012 121,772,050          -            121,772,049.63     
REGIONS SWEEP 7012004 300,575,387          -            300,575,386.96     

532,347,437          532,347,436.59     

GRAND TOTAL 9,372,839,436.59 9,392,494,120.23  

SHADOW PRICE = .999613 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 = 107 Days*

Monthly Return = .14%

*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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