
 AMORTIZED 
DESCRIPTION CUSIP PRINCIPAL  MATURITY  YIELD  COST 

CERTIFICATES OF DEPOSIT

BANK OF CROCKETT 1,000,000             7/9/2018 1.70            1,000,000.00             
BANK OF CROCKETT 3,000,000             7/24/2018 1.85            3,000,000.00             
BANK OF CROCKETT 3,000,000             7/18/2018 1.70            3,000,000.00             
BANK OF CROCKETT 2,750,000             8/27/2018 1.85            2,750,000.00             
BANK OF CROCKETT 2,000,000             7/24/2018 1.85            2,000,000.00             
BANK OF GLEASON 300,000                6/19/2018 1.55            300,000.00                 
BANK OF GLEASON 350,000                9/7/2018 1.85            350,000.00                 
BANK OF GLEASON 750,000                8/28/2018 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             5/7/2018 1.40            1,600,000.00             
BANK OF HALLS 1,000,000             5/15/2018 1.40            1,000,000.00             
BANK OF HALLS 2,500,000             6/4/2018 1.65            2,500,000.00             
BANK OF JACKSON 2,000,000             5/7/2018 1.40            2,000,000.00             
BANK OF JACKSON 4,000,000             5/29/2018 1.65            4,000,000.00             
BANK OF JACKSON 2,000,000             5/21/2018 1.40            2,000,000.00             
BANK OF JACKSON 2,000,000             7/9/2018 1.70            2,000,000.00             
BANK OF JACKSON 2,000,000             6/8/2018 1.65            2,000,000.00             
BB&T 200,000,000        7/5/2018 1.70            200,000,000.00         
BB&T 50,000,000           7/5/2018 1.70            50,000,000.00           
BB&T 50,000,000           7/5/2018 1.70            50,000,000.00           
BB&T 100,000,000        7/5/2018 1.70            100,000,000.00         
CAPITAL BANK 20,000,000           7/23/2018 1.45            20,000,000.00           
CAPITAL BANK 25,000,000           9/14/2018 1.85            25,000,000.00           
CAPSTAR BANK 15,000,000           8/17/2018 1.55            15,000,000.00           
CAPSTAR BANK 10,000,000           8/17/2018 1.75            10,000,000.00           
CAPSTAR BANK 15,000,000           5/14/2018 1.60            15,000,000.00           
CAPSTAR BANK 15,000,000           5/4/2018 1.65            15,000,000.00           
COFFEE COUNTY 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 CITIZENS NATIONAL BANK 20,000,000           10/19/2018 1.90            20,000,000.00           
FIRST CITIZENS NATIONAL BANK 3,000,000             10/19/2018 1.90            3,000,000.00             
FIRST NATIONAL BANK 4,000,000             5/24/2018 1.65            4,000,000.00             
FIRST NATIONAL BANK 2,000,000             5/29/2018 1.65            2,000,000.00             
FIRST NATIONAL BANK 3,000,000             5/4/2018 1.65            3,000,000.00             
FIRSTBANK 20,000,000           6/26/2018 1.55            20,000,000.00           
FIRSTBANK 10,000,000           6/26/2018 1.55            10,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000           10/16/2018 1.90            20,000,000.00           
FRANKLIN SYNERGY BANK 25,000,000           10/23/2018 2.00            25,000,000.00           
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FRANKLIN SYNERGY BANK 20,000,000           5/11/2018 1.40            20,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000           6/5/2018 1.70            20,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000           10/12/2018 1.90            20,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000           5/4/2018 1.40            20,000,000.00           
FRANKLIN SYNERGY BANK 10,000,000           6/26/2018 1.70            10,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000           7/10/2018 1.70            20,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000           5/18/2018 1.40            20,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000           5/25/2018 1.65            20,000,000.00           
GATES BANKING & TRUST 1,250,000             7/9/2018 1.70            1,250,000.00             
GATES BANKING & TRUST 1,000,000             5/16/2018 1.40            1,000,000.00             
GATES BANKING & TRUST 750,000                6/6/2018 1.65            750,000.00                 
GATES BANKING & TRUST 1,500,000             7/25/2018 1.85            1,500,000.00             
GATES BANKING & TRUST 1,000,000             5/4/2018 1.40            1,000,000.00             
GATES BANKING & TRUST 1,000,000             6/22/2018 1.70            1,000,000.00             
GATES BANKING & TRUST 600,000                5/25/2018 1.40            600,000.00                 
GATES BANKING & TRUST 750,000                5/16/2018 1.40            750,000.00                 
GATES BANKING & TRUST 750,000                7/9/2018 1.70            750,000.00                 
GATES BANKING & TRUST 500,000                5/16/2018 1.40            500,000.00                 
GATES BANKING & TRUST 600,000                5/25/2018 1.40            600,000.00                 
GATES BANKING & TRUST 425,000                6/6/2018 1.65            425,000.00                 
GATES BANKING & TRUST 250,000                6/6/2018 1.65            250,000.00                 
GATES BANKING & TRUST 250,000                5/25/2018 1.40            250,000.00                 
GATES BANKING & TRUST 250,000                5/25/2018 1.40            250,000.00                 
HARDIN COUNTY BANK 2,000,000             7/13/2018 1.55            2,000,000.00             
HARDIN COUNTY BANK 3,000,000             7/13/2018 1.55            3,000,000.00             
LANDMARK COMMUNITY BANK 10,000,000           5/4/2018 1.65            10,000,000.00           
LANDMARK COMMUNITY BANK 3,000,000             5/4/2018 1.65            3,000,000.00             
LANDMARK COMMUNITY BANK 4,000,000             5/4/2018 1.65            4,000,000.00             
LANDMARK COMMUNITY BANK 3,000,000             5/4/2018 1.65            3,000,000.00             
LANDMARK COMMUNITY BANK 7,000,000             5/1/2018 1.65            7,000,000.00             
LANDMARK COMMUNITY BANK 20,000,000           5/15/2018 1.45            20,000,000.00           
LANDMARK COMMUNITY BANK 1,000,000             6/13/2018 1.75            1,000,000.00             
LANDMARK COMMUNITY BANK 12,000,000           6/13/2018 1.75            12,000,000.00           
LANDMARK COMMUNITY BANK 20,000,000           5/1/2018 1.65            20,000,000.00           
LANDMARK COMMUNITY BANK 7,000,000             6/13/2018 1.75            7,000,000.00             
NEWPORT FEDERAL SAVINGS BANK 95,000                  6/29/2018 1.55            95,000.00                   
NEWPORT FEDERAL SAVINGS BANK 500,000                10/19/2018 1.90            500,000.00                 
NEWPORT FEDERAL SAVINGS BANK 500,000                10/19/2018 1.90            500,000.00                 
NEWPORT FEDERAL SAVINGS BANK 300,000                6/29/2018 1.55            300,000.00                 
PATRIOT BANK 4,500,000             6/29/2018 1.70            4,500,000.00             
PATRIOT BANK 3,000,000             7/11/2018 1.70            3,000,000.00             
PATRIOT BANK 4,000,000             6/25/2018 1.70            4,000,000.00             
PATRIOT BANK 6,000,000             6/28/2018 1.70            6,000,000.00             
PATRIOT BANK 2,000,000             5/7/2018 1.40            2,000,000.00             
PATRIOT BANK 2,500,000             5/11/2018 1.40            2,500,000.00             
PATRIOT BANK 3,500,000             5/14/2018 1.40            3,500,000.00             
PATRIOT BANK 3,500,000             6/29/2018 1.70            3,500,000.00             
PATRIOT BANK 3,000,000             7/6/2018 1.70            3,000,000.00             
PATRIOT BANK 4,500,000             5/7/2018 1.40            4,500,000.00             
PATRIOT BANK 5,000,000             6/29/2018 1.70            5,000,000.00             
PATRIOT BANK 6,000,000             7/2/2018 1.70            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           8/28/2018 1.55            50,000,000.00           
PINNACLE BANK 75,000,000           5/24/2018 1.65            75,000,000.00           
PINNACLE BANK 50,000,000           8/28/2018 1.55            50,000,000.00           
PUTNAM 1ST MERCANTILE BANK 1,000,000             7/24/2018 1.55            1,000,000.00             
PUTNAM 1ST MERCANTILE BANK 1,000,000             5/16/2018 1.40            1,000,000.00             
PUTNAM 1ST MERCANTILE BANK 1,000,000             8/14/2018 1.55            1,000,000.00             
PUTNAM 1ST MERCANTILE BANK 1,000,000             5/25/2018 1.40            1,000,000.00             
PUTNAM 1ST MERCANTILE BANK 1,000,000             6/15/2018 1.55            1,000,000.00             
REGIONS BANK 100,000,000        5/10/2018 1.65            100,000,000.00         
REGIONS BANK 200,000,000        5/10/2018 1.65            200,000,000.00         
RELIANT BANK 10,000,000           7/3/2018 1.70            10,000,000.00           
RELIANT BANK 5,000,000             5/18/2018 1.65            5,000,000.00             
RELIANT BANK 5,000,000             6/12/2018 1.40            5,000,000.00             
RELIANT BANK 10,000,000           5/11/2018 1.65            10,000,000.00           
RELIANT BANK 10,000,000           5/15/2018 1.65            10,000,000.00           
RELIANT BANK 8,000,000             7/3/2018 1.70            8,000,000.00             
RELIANT BANK 2,000,000             5/30/2018 1.40            2,000,000.00             
RELIANT BANK 5,000,000             6/11/2018 1.40            5,000,000.00             
RELIANT BANK 20,000,000           6/22/2018 1.70            20,000,000.00           
RELIANT BANK 10,000,000           5/25/2018 1.45            10,000,000.00           
RELIANT BANK 10,000,000           5/24/2018 1.65            10,000,000.00           
RELIANT BANK 30,000,000           5/3/2018 1.65            30,000,000.00           
RELIANT BANK 15,000,000           5/15/2018 1.40            15,000,000.00           
RELIANT BANK 50,000,000           6/11/2018 1.40            50,000,000.00           
RELIANT BANK 5,000,000             7/16/2018 1.70            5,000,000.00             
RELIANT BANK 10,000,000           6/8/2018 1.40            10,000,000.00           
RELIANT BANK 4,000,000             5/15/2018 1.65            4,000,000.00             
SECURITY BANK 5,000,000             5/11/2018 1.40            5,000,000.00             
SECURITY BANK 3,000,000             5/14/2018 1.40            3,000,000.00             
SECURITY BANK 3,000,000             5/14/2018 1.40            3,000,000.00             
SECURITY BANK 3,000,000             5/2/2018 1.40            3,000,000.00             
SECURITY BANK 3,000,000             6/15/2018 1.65            3,000,000.00             
SIMMONS BANK 10,000,000           6/22/2018 1.45            10,000,000.00           
SIMMONS BANK 15,000,000           6/29/2018 1.45            15,000,000.00           
SIMMONS BANK 15,000,000           7/27/2018 1.55            15,000,000.00           
SIMMONS BANK 20,000,000           7/13/2018 1.45            20,000,000.00           
SIMMONS BANK 75,000,000           8/2/2018 1.45            75,000,000.00           
SIMMONS BANK 25,000,000           7/27/2018 1.45            25,000,000.00           
SIMMONS BANK 25,000,000           6/29/2018 1.45            25,000,000.00           
TENNESSEE STATE BANK 10,000,000           8/27/2018 1.55            10,000,000.00           
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                7/20/2018 1.55            500,000.00                 
WAYNE COUNTY BANK 900,000                10/19/2018 1.90            900,000.00                 

2,017,385,000     2,017,385,000.00      

OTHER COMMERCIAL PAPER

GENERAL ELECTRIC 36960ME1 200,000,000        5/1/2018 1.70            199,990,555.56         



200,000,000        199,990,555.56         

GOVERNMENT AGENCY DEBT

FAMCA 3132X0SG 100,000,000        5/4/2018 1.76            100,000,000.00         
FAMCA 3132X0US 150,000,000        7/27/2018 1.80            150,000,000.00         
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 1.76            100,000,000.00         
FAMCA 3132X0SH 100,000,000        6/18/2018 1.77            100,000,000.00         
FAMCA 3132X0SR 100,000,000        7/2/2018 1.68            100,000,000.00         
FAMCA 3132X0TC 100,000,000        7/2/2018 1.80            100,000,000.00         
FAMCA 3132X0TE 100,000,000        6/8/2018 1.80            100,000,000.00         
FAMCA 3132X0TX 100,000,000        8/3/2018 1.80            100,000,000.00         
FAMCA 3132X0VJ 125,000,000        8/10/2018 1.80            125,000,000.00         
FAMCA 3132X0VZ 100,000,000        10/1/2018 1.80            100,000,000.00         
FAMCA 3132X0WV 100,000,000        10/5/2018 1.79            100,000,000.00         
FAMCA 3132X0YR 125,000,000        12/3/2018 1.81            125,000,000.00         
FHLB 3130AAE4 50,000,000           1/16/2019 1.84            49,770,565.50           
FHLB 3130AAE4 65,000,000           1/16/2019 2.02            64,607,028.29           
FHLB 3130AAXX 55,000,000           3/18/2019 2.14            54,606,750.00           
FHLB 3130AAXX 30,000,000           3/18/2019 2.24            29,772,300.00           
FHLB 313385XD 130,000,000        5/23/2018 1.66            129,796,188.89         
FNMA 313589WV 176,000,000        5/15/2018 1.73            175,630,008.89         
FHLB 313385WJ 139,000,000        5/4/2018 1.60            138,796,133.33         
FHLB 313385XN 180,000,000        6/1/2018 1.73            179,473,875.00         
FHLB 313385XN 115,000,000        6/1/2018 1.67            114,791,945.83         
FHLB 313385XR 150,000,000        6/4/2018 1.68            149,713,000.00         
FHLB 313385YB 100,000,000        6/14/2018 1.69            99,755,888.89           
FHLB 313385YC 100,000,000        6/15/2018 1.65            99,681,111.11           
FHLB 313385YC 150,000,000        6/15/2018 1.69            149,654,958.33         
FHLB 313385YZ 73,000,000           7/6/2018 1.76            72,748,048.61           
FHLB 313385ZG 112,000,000        7/13/2018 1.80            111,560,057.78         
FFCB 3132X0T7 200,000,000        4/18/2019 2.20            200,000,000.00         
FHLB 3130AE6P 27,785,000           4/26/2019 2.27            27,778,581.67           
FHLB 3133816L 10,150,000           11/6/2018 1.71            10,116,257.94           
FHLB 313385WF 90,000,000           5/1/2018 1.60            89,880,000.00           
FHLB 313385WF 296,005,000        5/1/2018 1.48            295,992,830.91         
FHLB 313385WG 100,000,000        5/2/2018 1.58            99,912,222.22           
FHLB 313385WN 100,000,000        5/8/2018 1.64            99,931,666.67           
FHLB 313385WV 100,000,000        5/15/2018 1.64            99,800,777.78           
FHLB 313385WV 170,000,000        5/15/2018 1.64            169,661,322.22         
FHLB 313385XC 100,000,000        5/22/2018 1.66            99,852,444.44           
FHLB 313385XZ 50,000,000           6/12/2018 1.69            49,884,986.11           
FHLB 313589WR 161,000,000        5/11/2018 1.66            160,703,938.89         
FHLB 3130ABTF 200,000,000        8/14/2018 1.77            200,000,000.00         
FHLMC 3134G7V5 10,000,000           10/19/2018 1.53            9,975,425.57             



FLHB 313385WP 130,000,000        5/9/2018 1.64            129,881,555.56         
FNMA 3135G0L6 3,740,000             7/27/2018 1.26            3,733,925.88             
FNMA 313589WJ 100,000,000        5/4/2018 1.56            99,857,000.00           
FNMA 313589WJ 100,000,000        5/4/2018 1.70            99,844,166.66           
FNMA 3138LM5K 26,000,000           7/2/2018 1.84            25,879,728.33           
IADB 45818LWF 100,000,000        5/1/2018 1.67            99,935,055.56           
IADB 45818LXN 100,000,000        6/1/2018 1.74            99,743,833.33           
IADB 4581X0BR 32,264,000           8/24/2018 1.04            32,309,412.53           
IADB 4581X0CQ 113,000,000        8/28/2018 1.35            112,897,279.74         
IBRD 459053WF 150,000,000        5/1/2018 1.68            149,909,000.00         
IBRD 459053WG 100,000,000        5/2/2018 1.68            99,934,666.67           
IBRD 459053WR 50,000,000           5/11/2018 1.63            49,975,097.22           
IBRD 459053WU 100,000,000        5/14/2018 1.67            99,935,055.56           
IBRD 459053XN 100,000,000        6/1/2018 1.75            99,724,500.00           
IBRD 459053XY 100,000,000        6/11/2018 1.71            99,772,000.00           
IBRD 459053YC 100,000,000        6/15/2018 1.77            99,652,888.89           
IBRD 459053YC 124,000,000        6/15/2018 1.71            123,693,720.00         
IBRD 45905UK8 200,000,000        9/7/2018 1.81            200,000,000.00         
IBRD 459058ER 15,792,000           10/5/2018 1.45            15,755,915.96           
IBRD 459058FE 25,000,000           7/19/2018 1.29            24,969,631.03           
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 1.81            100,000,000.00         
IBRD 45905UP9 200,000,000        11/20/2018 1.82            200,000,000.00         
IBRD 45905UQ9 200,000,000        11/30/2018 1.83            200,000,000.00         
IBRD 45905UR6 150,000,000        1/18/2019 1.85            150,000,000.00         
IBRD 45905UR9 100,000,000        2/8/2019 1.87            100,000,000.00         
IBRD 45905UR9 100,000,000        2/8/2019 1.87            100,000,000.00         
IBRD 45905UT2 100,000,000        3/20/2019 1.89            100,000,000.00         
IBRD 45905UU2 200,000,000        5/13/2019 1.90            200,000,000.00         
IBRD 45905UT6 100,000,000        4/23/2019 1.91            100,000,000.00         
IBRD 459053WM 100,000,000        5/7/2018 1.69            99,882,638.89           
WBDN 459053WV 100,000,000        5/15/2018 1.70            99,848,888.89           

8,169,736,000     8,160,984,275.57      

TREASURY DEBT

US TREASURY 912796MB 100,000,000        5/24/2018 1.63            99,846,055.56           
US TREASURY 912796PC 50,000,000           5/3/2018 1.68            49,925,555.56           
US TREASURY 912796PC 50,000,000           5/3/2018 1.63            49,947,930.56           
US TREASURY 912796PF 100,000,000        5/10/2018 1.70            99,816,375.00           
US TREASURY 912796PF 100,000,000        5/10/2018 1.61            99,892,666.67           
US TREASURY 912796PG 130,000,000        5/17/2018 1.63            129,835,188.89         
US TREASURY 912828C2 50,000,000           2/28/2019 1.97            49,788,045.04           
US TREASURY 912828C2 50,000,000           2/28/2019 2.02            49,767,676.35           
US TREASURY 912828D2 50,000,000           4/30/2019 2.14            49,726,562.50           
US TREASURY 912828L4 16,000,000           9/15/2018 1.24            15,982,772.73           
US TREASURY 912828Q5 36,000,000           4/15/2019 2.14            35,540,304.84           
US TREASURY 912828SH 50,000,000           2/28/2019 2.09            49,678,418.05           
US TREASURY 912828VQ 90,000,000           7/31/2018 1.29            90,025,394.74           
US TREASURY 912828W3 50,000,000           2/28/2019 1.96            49,622,649.33           



US TREASURY 912828SD 100,000,000        1/31/2019 1.84            99,516,892.53           

1,022,000,000     1,018,912,488.35      

OTHER INSTRUMENTS

FIRST TN 110,000,000        5/1/2018 1.65            110,000,000.00         
FIRST TN SWEEP #2 124,660,732        5/1/2018 1.65            124,660,732.03         
REGIONS SWEEP 300,575,387        5/1/2018 1.50            300,575,386.96         

535,236,119        535,236,118.99         

GRAND TOTAL 11,944,357,119   11,932,508,438         

SHADOW PRICE = 1.000036 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 = 50 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 = 89 Days The dollar weighted days to maturity. Maximum allowed is 120 days.

Monthly Return = 1.68% Gross return prior to reduction of administrative fees, currently at 4 basis points.

Daily Liquid Assets = 21.09% Minimum requirement is 10%

Weekly Liquid Assets = 50.62% Minimum requirement is 30%
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