
 AMORTIZED 
DESCRIPTION CUSIP PRINCIPAL  MATURITY  YIELD  COST 

CERTIFICATES OF DEPOSIT

BANK OF CROCKETT 3,000,000             2/15/2018 1.25            3,000,000.00             
BANK OF CROCKETT 3,000,000             2/26/2018 1.40            3,000,000.00             
BANK OF CROCKETT 2,000,000             2/26/2018 1.40            2,000,000.00             
BANK OF CROCKETT 2,000,000             2/16/2018 1.25            2,000,000.00             
BANK OF CROCKETT 2,000,000             2/26/2018 1.40            2,000,000.00             
BANK OF CROCKETT 3,500,000             1/10/2018 1.10            3,500,000.00             
BANK OF CROCKETT 800,000                1/8/2018 1.10            800,000.00                 
BANK OF GLEASON 300,000                6/19/2018 1.55            300,000.00                 
BANK OF GLEASON 350,000                3/13/2018 1.25            350,000.00                 
BANK OF GLEASON 750,000                3/2/2018 0.74            750,000.00                 
BANK OF GLEASON 2,000,000             5/4/2018 1.25            2,000,000.00             
BANK OF HALLS 1,600,000             2/12/2018 1.25            1,600,000.00             
BANK OF HALLS 2,500,000             3/12/2018 1.40            2,500,000.00             
BANK OF JACKSON 2,000,000             2/7/2018 1.10            2,000,000.00             
BANK OF JACKSON 2,000,000             2/21/2018 1.25            2,000,000.00             
BANK OF JACKSON 2,000,000             1/12/2018 1.10            2,000,000.00             
BANK OF JACKSON 2,000,000             3/12/2018 1.25            2,000,000.00             
BB&T 200,000,000        1/3/2018 1.15            200,000,000.00         
BB&T 50,000,000           1/3/2018 1.15            50,000,000.00           
BB&T 50,000,000           1/3/2018 1.15            50,000,000.00           
BB&T 100,000,000        1/3/2018 1.15            100,000,000.00         
CAPITAL BANK 20,000,000           2/23/2018 1.15            20,000,000.00           
CAPITAL BANK 25,000,000           3/20/2018 1.30            25,000,000.00           
CAPSTAR BANK 15,000,000           3/16/2018 1.30            15,000,000.00           
CAPSTAR BANK 15,000,000           4/6/2018 1.30            15,000,000.00           
CIVIC BANK & TRUST 1,000,000             6/1/2018 1.40            1,000,000.00             
COFFEE CO BANK 240,000                6/1/2018 1.40            240,000.00                 
FIRST ADVANTAGE BANK 1,000,000             6/15/2018 1.55            1,000,000.00             
FIRST ADVANTAGE BANK 2,500,000             5/25/2018 1.40            2,500,000.00             
FIRST ADVANTAGE BANK 1,500,000             3/6/2018 1.25            1,500,000.00             
FIRST CITIZENS NATIONAL BANK 20,000,000           4/24/2018 1.25            20,000,000.00           
FIRST CITIZENS NATIONAL BANK 3,000,000             4/24/2018 1.25            3,000,000.00             
FIRST NATIONAL BANK 2,000,000             1/26/2018 1.15            2,000,000.00             
FIRST NATIONAL BANK 2,000,000             3/27/2018 1.25            2,000,000.00             
FIRST NATIONAL BANK 2,000,000             1/26/2018 1.10            2,000,000.00             
FIRST NATIONAL BANK 3,000,000             1/19/2018 1.35            3,000,000.00             
FIRST NATIONAL BANK 2,000,000             1/11/2018 1.35            2,000,000.00             
FIRSTBANK 20,000,000           6/26/2018 1.55            20,000,000.00           
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FIRSTBANK 10,000,000           6/26/2018 1.55            10,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000           2/2/2018 1.15            20,000,000.00           
FRANKLIN SYNERGY BANK 25,000,000           1/9/2018 1.25            25,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000           2/23/2018 1.25            20,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000           1/16/2018 1.15            20,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000           2/16/2018 1.25            20,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000           2/9/2018 1.25            20,000,000.00           
FRANKLIN SYNERGY BANK 10,000,000           1/19/2018 1.25            10,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000           1/26/2018 1.15            20,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000           3/2/2018 1.25            20,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000           3/9/2018 1.40            20,000,000.00           
FRANKLIN SYNERGY BANK 30,000,000           3/16/2018 1.40            30,000,000.00           
GATES BANKING & TRUST 1,250,000             1/12/2018 1.10            1,250,000.00             
GATES BANKING & TRUST 1,000,000             2/16/2018 1.25            1,000,000.00             
GATES BANKING & TRUST 750,000                3/9/2018 1.25            750,000.00                 
GATES BANKING & TRUST 1,000,000             2/5/2018 1.10            1,000,000.00             
GATES BANKING & TRUST 600,000                2/28/2018 1.25            600,000.00                 
GATES BANKING & TRUST 750,000                2/16/2018 1.25            750,000.00                 
GATES BANKING & TRUST 750,000                1/12/2018 1.10            750,000.00                 
GATES BANKING & TRUST 250,000                1/12/2018 1.10            250,000.00                 
GATES BANKING & TRUST 500,000                2/16/2018 1.25            500,000.00                 
GATES BANKING & TRUST 600,000                2/26/2018 1.25            600,000.00                 
GATES BANKING & TRUST 425,000                3/9/2018 1.25            425,000.00                 
GATES BANKING & TRUST 250,000                3/9/2018 1.25            250,000.00                 
GATES BANKING & TRUST 250,000                2/26/2018 1.25            250,000.00                 
GATES BANKING & TRUST 250,000                2/26/2018 1.25            250,000.00                 
HARDIN COUNTY BANK 2,000,000             1/16/2018 1.25            2,000,000.00             
HARDIN COUNTY BANK 3,000,000             1/16/2018 1.25            3,000,000.00             
LANDMARK COMMUNITY BANK 20,000,000           2/14/2018 1.30            20,000,000.00           
LANDMARK COMMUNITY BANK 4,000,000             1/3/2018 1.35            4,000,000.00             
LANDMARK COMMUNITY BANK 6,000,000             1/3/2018 1.35            6,000,000.00             
LANDMARK COMMUNITY BANK 1,000,000             3/15/2018 1.30            1,000,000.00             
LANDMARK COMMUNITY BANK 12,000,000           3/15/2018 1.30            12,000,000.00           
LANDMARK COMMUNITY BANK 20,000,000           1/4/2018 1.35            20,000,000.00           
LANDMARK COMMUNITY BANK 7,000,000             3/15/2018 1.30            7,000,000.00             
NEWPORT FEDERAL SAVINGS 95,000                  1/2/2018 1.25            95,000.00                   
NEWPORT FEDERAL SAVINGS 500,000                4/24/2018 1.25            500,000.00                 
NEWPORT FEDERAL SAVINGS 500,000                4/24/2018 1.25            500,000.00                 
NEWPORT FEDERAL SAVINGS 300,000                1/2/2018 1.25            300,000.00                 
PATRIOT BANK 3,000,000             1/17/2018 1.10            3,000,000.00             
PATRIOT BANK 4,000,000             2/7/2018 1.10            4,000,000.00             
PATRIOT BANK 2,500,000             2/12/2018 1.25            2,500,000.00             
PATRIOT BANK 2,500,000             2/14/2018 1.25            2,500,000.00             
PATRIOT BANK 3,500,000             2/14/2018 1.25            3,500,000.00             
PATRIOT BANK 3,500,000             1/3/2018 1.10            3,500,000.00             
PATRIOT BANK 3,000,000             1/10/2018 1.10            3,000,000.00             
PATRIOT BANK 4,500,000             2/7/2018 1.10            4,500,000.00             
PATRIOT BANK 5,000,000             1/17/2018 1.10            5,000,000.00             
PATRIOT BANK 5,000,000             1/3/2018 1.10            5,000,000.00             
PATRIOT BANK 1,500,000             1/4/2018 1.10            1,500,000.00             
PATRIOT BANK 6,000,000             1/5/2018 1.10            6,000,000.00             



PINNACLE BANK 50,000,000           5/8/2018 1.25            50,000,000.00           
PINNACLE BANK 50,000,000           5/8/2018 1.25            50,000,000.00           
PINNACLE BANK 70,000,000           5/15/2018 1.40            70,000,000.00           
PINNACLE BANK 50,000,000           3/2/2018 1.15            50,000,000.00           
PINNACLE BANK 50,000,000           3/2/2018 1.15            50,000,000.00           
PUTNAM 1ST MERCANTILE 1,000,000             1/26/2018 1.25            1,000,000.00             
PUTNAM 1ST MERCANTILE 1,000,000             2/16/2018 1.25            1,000,000.00             
PUTNAM 1ST MERCANTILE 1,000,000             5/25/2018 1.40            1,000,000.00             
PUTNAM 1ST MERCANTILE 1,000,000             6/15/2018 1.55            1,000,000.00             
REGIONS BANK 100,000,000        1/4/2018 1.10            100,000,000.00         
REGIONS BANK 200,000,000        1/4/2018 1.10            200,000,000.00         
RELIANT BANK 10,000,000           1/10/2018 1.10            10,000,000.00           
RELIANT BANK 5,000,000             3/21/2018 1.40            5,000,000.00             
RELIANT BANK 5,000,000             6/12/2018 1.40            5,000,000.00             
RELIANT BANK 10,000,000           2/16/2018 1.25            10,000,000.00           
RELIANT BANK 10,000,000           1/17/2018 1.10            10,000,000.00           
RELIANT BANK 8,000,000             1/10/2018 1.10            8,000,000.00             
RELIANT BANK 2,000,000             1/5/2018 1.10            2,000,000.00             
RELIANT BANK 5,000,000             6/11/2018 1.40            5,000,000.00             
RELIANT BANK 20,000,000           3/28/2018 1.40            20,000,000.00           
RELIANT BANK 10,000,000           5/25/2018 1.45            10,000,000.00           
RELIANT BANK 10,000,000           1/26/2018 1.35            10,000,000.00           
RELIANT BANK 30,000,000           1/5/2018 1.10            30,000,000.00           
RELIANT BANK 15,000,000           1/17/2018 1.10            15,000,000.00           
RELIANT BANK 50,000,000           6/11/2018 1.40            50,000,000.00           
RELIANT BANK 5,000,000             1/19/2018 1.35            5,000,000.00             
RELIANT BANK 10,000,000           6/8/2018 1.40            10,000,000.00           
RELIANT BANK 4,000,000             1/17/2018 1.35            4,000,000.00             
SECURITY BANK 5,000,000             2/12/2018 1.25            5,000,000.00             
SECURITY BANK 3,000,000             2/14/2018 1.25            3,000,000.00             
SECURITY BANK 3,000,000             2/14/2018 1.25            3,000,000.00             
SECURITY BANK 3,000,000             2/2/2018 1.10            3,000,000.00             
SECURITY BANK 3,000,000             3/20/2018 1.40            3,000,000.00             
SECURITY BANK 3,000,000             3/20/2018 1.40            3,000,000.00             
SIMMONS BANK 10,000,000           1/26/2018 1.25            10,000,000.00           
SIMMONS BANK 25,000,000           3/2/2018 1.25            25,000,000.00           
SIMMONS BANK 25,000,000           2/2/2018 1.25            25,000,000.00           
SIMMONS BANK 15,000,000           3/16/2018 1.25            15,000,000.00           
THE PEOPLES BANK 2,000,000             1/19/2018 1.15            2,000,000.00             
TOWER COMMUNITY BANK 75,000                  6/1/2018 1.40            75,000.00                   
TOWER COMMUNITY BANK 150,000                6/1/2018 1.40            150,000.00                 
WAYNE COUNTY BANK 500,000                1/23/2018 1.25            500,000.00                 
WAYNE COUNTY BANK 900,000                4/24/2018 1.25            900,000.00                 

1,812,685,000     1,812,685,000           

OTHER COMMERCIAL PAPER

EXXON MOBIL 30229BA3 100,000,000        1/3/2018 1.19            99,890,916.67           
EXXON MOBIL 30229BAC 100,000,000        1/12/2018 1.34            99,892,055.56           
GENERAL ELECTRIC 36960MA2 50,000,000           1/2/2018 1.42            49,992,111.11           



TOYOTA MOTOR CREDIT CORP 89233HAC 100,000,000        1/12/2018 1.40            99,906,666.67           
TOYOTA MOTOR CREDIT CORP 89233HB2 100,000,000        2/2/2018 1.50            99,812,500.00           

450,000,000        449,494,250.01         

GOVERNMENT AGENCY DEBT

FHLMC 3134G7V5 10,000,000           10/19/2018 1.53            9,957,820.00             
FHLB 313385RR 50,000,000           1/11/2018 1.09            49,880,402.78           
FAMCA 3132X0SG 100,000,000        5/4/2018 1.25            100,000,000.00         
FAMCA 3132X0US 150,000,000        7/27/2018 1.45            150,000,000.00         
FAMCA 3132X0RN 25,000,000           4/2/2018 1.13            25,000,000.00           
FAMCA 3132X0SS 75,000,000           6/7/2018 1.25            75,000,000.00           
FAMCA 3132X0VH 50,000,000           8/24/2018 1.30            50,000,000.00           
FAMCA 3132X0XD 25,000,000           9/28/2018 1.27            25,000,000.00           
FAMCA 3132X0XX 25,000,000           10/15/2018 1.38            25,000,000.00           
FAMCA 3132X0YJ 25,000,000           10/15/2018 1.38            25,000,000.00           
FAMCA 3132X0YK 10,000,000           10/16/2018 1.39            10,000,000.00           
FAMCA 3132X0SE 100,000,000        5/1/2018 1.23            100,000,000.00         
FAMCA 3132X0NN 100,000,000        1/25/2018 0.95            100,000,000.00         
FAMCA 3132X0SH 100,000,000        6/18/2018 1.37            100,000,000.00         
FAMCA 3132X0SR 100,000,000        7/2/2018 1.26            100,000,000.00         
FAMCA 3132X0TC 100,000,000        7/2/2018 1.29            100,000,000.00         
FAMCA 3132X0TE 100,000,000        6/8/2018 1.31            100,000,000.00         
FAMCA 3132X0TX 100,000,000        8/3/2018 1.28            100,000,000.00         
FAMCA 3132X0VJ 125,000,000        8/10/2018 1.33            125,000,000.00         
FAMCA 3132X0VZ 100,000,000        10/1/2018 1.27            100,000,000.00         
FAMCA 3132X0WV 100,000,000        10/5/2018 1.29            100,000,000.00         
FAMCA 3132X0YR 125,000,000        12/3/2018 1.30            125,000,000.00         
FARMER MAC 3132X0SB 100,000,000        4/19/2018 1.25            100,000,000.00         
FARMER MAC 3132X0SB 100,000,000        4/19/2018 1.25            100,000,000.00         
FHLB 3130A97F 10,200,000           4/12/2018 1.12            10,187,250.00           
FHLB 313385RH 100,000,000        1/3/2018 0.90            99,987,500.00           
FHLB 313385RH 100,000,000        1/3/2018 0.90            99,987,500.00           
FHLB 313589TC 200,000,000        2/15/2018 1.23            199,672,000.00         
FFCB 3132X0PQ 50,000,000           2/22/2018 0.92            50,000,000.00           
FHDN 313385SL 100,000,000        1/30/2018 1.28            99,858,333.33           
FHDN 313385ST 143,190,000        2/6/2018 1.28            142,992,218.81         
FHLB 3133816L 10,150,000           11/6/2018 1.71            10,098,539.50           
FHLB 313385RK 100,000,000        1/5/2018 1.08            99,781,000.00           
FHLB 313385SF 100,000,000        1/25/2018 1.27            99,876,527.78           
FHLB 3130ABTF 200,000,000        8/14/2018 1.35            200,000,000.00         
FNDN 313589RJ 58,000,000           1/4/2018 1.12            57,911,582.22           
FNDN 313589RK 150,000,000        1/5/2018 1.10            149,743,333.33         
FNDN 3138LKVS 26,000,000           1/2/2018 1.06            25,929,568.60           
FNDN 3138LLC8 54,000,000           2/1/2018 1.13            53,844,060.00           
FNMA 3135G0L6 3,740,000             7/27/2018 1.26            3,724,529.17             
FNMA 3135G0TG 62,468,000           2/8/2018 1.05            62,430,444.01           
FNMA 3136G1KD 28,250,000           4/30/2018 1.21            28,215,140.99           
FNMA 313589RN 100,000,000        1/8/2018 1.13            99,849,333.33           
IADB 45818LRG 50,000,000           1/2/2018 1.32            49,976,166.67           



IADB 45818LRK 100,000,000        1/5/2018 1.08            99,778,000.00           
IADB 45818LRK 125,000,000        1/5/2018 1.18            124,791,041.67         
IADB 45818LRS 125,000,000        1/12/2018 1.20            124,816,666.67         
IADB 4581X0BR 32,264,000           8/24/2018 1.04            32,366,099.90           
IADB 4581X0CQ 113,000,000        8/28/2018 1.35            112,772,498.76         
IBRD 459053RG 200,000,000        1/2/2018 1.25            199,902,777.78         
IBRD 459053RH 50,000,000           1/3/2018 1.25            49,979,166.67           
IBRD 459053RH 300,000,000        1/3/2018 1.15            299,942,499.90         
IBRD 459053RJ 50,000,000           1/4/2018 1.25            49,977,430.56           
IBRD 459053RK 75,000,000           1/5/2018 1.07            74,812,750.00           
IBRD 459053RK 42,000,000           1/5/2018 1.20            41,930,000.00           
IBRD 459053RK 100,000,000        1/5/2018 1.20            99,836,666.67           
IBRD 459053RK 129,000,000        1/5/2018 1.15            128,814,562.50         
IBRD 459053RP 130,000,000        1/9/2018 1.28            129,907,555.56         
IBRD 459053RQ 100,000,000        1/10/2018 1.27            99,929,444.44           
IBRD 459053RS 75,000,000           1/12/2018 1.08            74,795,250.00           
IBRD 459053RS 135,000,000        1/12/2018 1.15            134,728,312.50         
IBRD 459053RS 50,000,000           1/12/2018 1.25            49,939,236.11           
IBRD 459053RS 100,000,000        1/12/2018 1.27            99,901,222.22           
IBRD 459053SP 100,000,000        2/2/2018 1.18            99,724,666.67           
IBRD 459053SP 150,000,000        2/2/2018 1.28            149,696,000.00         
IBRD 45905UK8 200,000,000        9/7/2018 1.32            200,000,000.00         
IBRD 459058DN 43,000,000           4/10/2018 1.37            43,001,616.37           
IBRD 459058ER 15,792,000           10/5/2018 1.45            15,725,041.92           
IBRD 459058FE 25,000,000           7/19/2018 1.29            24,919,201.81           
IBRD 45905UP6 100,000,000        11/3/2018 1.40            100,000,000.00         
IBRD 45905UR2 100,000,000        12/3/2018 1.50            100,000,000.00         
IBRD 45905UP5 100,000,000        11/3/2018 1.30            100,000,000.00         
IBRD 45905UP9 200,000,000        11/20/2018 1.43            200,000,000.00         
IBRD 45905UQ9 200,000,000        11/30/2018 1.27            200,000,000.00         
IBRD 45905UR6 150,000,000        1/18/2019 1.40            150,000,000.00         
IBRD 45905UR9 100,000,000        2/8/2019 1.51            100,000,000.00         

7,056,054,000     7,050,890,959.20     

TREASURY DEBT

US TREASURY 912796LC 100,000,000        1/4/2018 1.15            99,859,444.44           
US TREASURY 912796LC 50,000,000           1/4/2018 1.11            49,979,958.33           
US TREASURY 912796ML 200,000,000        1/11/2018 1.14            199,639,000.00         
US TREASURY 912796NP 80,000,000           1/25/2018 1.19            79,891,350.00           
US TREASURY 912796NR 100,000,000        2/8/2018 1.23            99,822,333.33           
US TREASURY 912796RK 100,000,000        1/2/2018 1.15            99,865,833.33           
US TREASURY 912796RK 80,000,000           1/2/2018 1.09            79,922,844.44           
US TREASURY 912828K2 55,000,000           4/15/2018 1.08            54,902,039.34           
US TREASURY 912828L4 16,000,000           9/15/2018 1.24            15,964,007.66           
US TREASURY 912828P2 100,000,000        1/31/2018 0.89            99,953,597.77           
US TREASURY 912828VQ 90,000,000           7/31/2018 1.29            90,064,425.15           

971,000,000        969,864,833.79         



OTHER INSTRUMENTS

FIRST TN 110,000,000        1/2/2018 1.67            110,000,000.00         
FIRST TN SWEEP #2 223,664,179        1/2/2018 1.25            223,664,178.83         
REGIONS SWEEP 300,575,387        1/2/2018 1.20            300,575,386.96         

634,239,566        634,239,565.79         

GRAND TOTAL 10,923,978,566   10,917,174,609         

SHADOW PRICE = 1.000093 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 = 37 Days The dollar weighted days to maturity considering the approved maturity shortening

features, such as the interest rate reset date. Maximum allowed is 60 days.

WAL = 92 Days The dollar weighted days to maturity. Maximum allowed is 120 days.

Monthly Return = 1.22% Gross return prior to reduction of administrative fees, currently at 4 basis points.

Daily Liquid Assets = 27.47% Minimum requirement is 10%

Weekly Liquid Assets = 54.91% Minimum requirement is 30%
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