DESCRIPTION

CERTIFICATES OF DEPOSIT

BANK OF CROCKETT
BANK OF CROCKETT
BANK OF CROCKETT
BANK OF CROCKETT
BANK OF CROCKETT
BANK OF CROCKETT
BANK OF GLEASON
BANK OF GLEASON
BANK OF GLEASON
BANK OF GLEASON
BANK OF HALLS
BANK OF HALLS
BANK OF HALLS
BANK OF HALLS
BANK OF HALLS
BANK OF HALLS
BANK OF HALLS
BANK OF JACKSON
BANK OF JACKSON
BANK OF JACKSON
BANK OF JACKSON
BANK OF JACKSON
BANK OF JACKSON
BANK OF JACKSON
BANK OF JACKSON
BB&T

BB&T

BB&T

BB&T

CAPITAL BANK
CAPITAL BANK
CAPSTAR BANK
CAPSTAR BANK
CAPSTAR BANK
CAPSTAR BANK
CAPSTAR BANK
COFFEE COUNTY BANK
FIRST ADVANTAGE BANK
FIRST ADVANTAGE BANK

STATE POOLED INVESTMENT FUND
HOLDINGS REPORT
as of AUGUST 31, 2018

CusIP PRINCIPAL MATURITY
1,000,000 10/5/2018
3,000,000 10/19/2018
3,000,000 10/15/2018
2,750,000 11/23/2018
3,000,000 9/10/2018
2,000,000 10/19/2018

300,000 12/14/2018
350,000 9/7/2018
750,000 2/22/2019
2,000,000 10/30/2018
1,600,000 10/22/2018
1,000,000 10/30/2018
2,500,000 10/1/2018
2,500,000 9/12/2018
1,000,000 10/25/2018
2,000,000 11/13/2018
1,200,000 11/20/2018
1,500,000 11/28/2018
4,000,000 9/24/2018
2,000,000 11/14/2018
2,000,000 11/13/2018
2,500,000 11/19/2018
1,500,000 11/27/2018
2,000,000 10/5/2018
2,000,000 10/3/2018
200,000,000 10/3/2018
50,000,000 10/3/2018
50,000,000 10/3/2018
100,000,000 10/3/2018
20,000,000 1/18/2019
25,000,000 9/14/2018
15,000,000 2/8/2019
10,000,000 9/14/2018
15,000,000 10/5/2018
15,000,000 2/22/2019
15,000,000 11/23/2018
240,000 11/27/2018
1,000,000 12/11/2018
2,500,000 11/20/2018

YIELD

1.90
1.95
1.95
1.95
1.85
1.95
2.15
1.85
0.74
2.00
1.95
1.95
1.85
1.85
1.95
1.95
1.95
1.95
1.90
1.95
1.95
1.95
1.95
1.90
1.90
1.90
1.90
1.90
1.90
2.10
1.85
2.10
1.85
1.95
2.10
2.00
2.00
2.15
2.00

AMORTIZED
COST

1,000,000.00
3,000,000.00
3,000,000.00
2,750,000.00
3,000,000.00
2,000,000.00
300,000.00
350,000.00
750,000.00
2,000,000.00
1,600,000.00
1,000,000.00
2,500,000.00
2,500,000.00
1,000,000.00
2,000,000.00
1,200,000.00
1,500,000.00
4,000,000.00
2,000,000.00
2,000,000.00
2,500,000.00
1,500,000.00
2,000,000.00
2,000,000.00
200,000,000.00
50,000,000.00
50,000,000.00
100,000,000.00
20,000,000.00
25,000,000.00
15,000,000.00
10,000,000.00
15,000,000.00
15,000,000.00
15,000,000.00
240,000.00
1,000,000.00
2,500,000.00



FIRST CITIZENS NATIONAL BANK
FIRST CITIZENS NATIONAL BANK
FIRST NATIONAL BANK

FIRST NATIONAL BANK

FIRST NATIONAL BANK

FIRST NATIONAL BANK
FIRSTBANK

FIRSTBANK

FIRSTBANK

FRANKLIN SYNERGY BANK
FRANKLIN SYNERGY BANK
FRANKLIN SYNERGY BANK
FRANKLIN SYNERGY BANK
FRANKLIN SYNERGY BANK
FRANKLIN SYNERGY BANK
FRANKLIN SYNERGY BANK
FRANKLIN SYNERGY BANK
FRANKLIN SYNERGY BANK
FRANKLIN SYNERGY BANK
FRANKLIN SYNERGY BANK
GATES BANKING & TRUST
GATES BANKING & TRUST
GATES BANKING & TRUST
GATES BANKING & TRUST
GATES BANKING & TRUST
GATES BANKING & TRUST
GATES BANKING & TRUST
GATES BANKING & TRUST
GATES BANKING & TRUST
GATES BANKING & TRUST
GATES BANKING & TRUST
GATES BANKING & TRUST
GATES BANKING & TRUST
GATES BANKING & TRUST
GATES BANKING & TRUST
GATES BANKING & TRUST
GATES BANKING & TRUST
GATES BANKING & TRUST
HARDIN COUNTY BANK
HARDIN COUNTY BANK
LANDMARK COMMUNITY BANK
LANDMARK COMMUNITY BANK
LANDMARK COMMUNITY BANK
LANDMARK COMMUNITY BANK
LANDMARK COMMUNITY BANK
LANDMARK COMMUNITY BANK
LANDMARK COMMUNITY BANK
LANDMARK COMMUNITY BANK
LANDMARK COMMUNITY BANK
LANDMARK COMMUNITY BANK
LANDMARK COMMUNITY BANK
LANDMARK COMMUNITY BANK

20,000,000
3,000,000
4,000,000
2,000,000
2,000,000
3,000,000

20,000,000

20,000,000

10,000,000

20,000,000

25,000,000

20,000,000

20,000,000

20,000,000

20,000,000

10,000,000

20,000,000

25,000,000

20,000,000

20,000,000
1,250,000
1,000,000

750,000
1,500,000
1,000,000
1,000,000

750,000

750,000

750,000
1,600,000

250,000

750,000

500,000

600,000

425,000

250,000

250,000

250,000
2,000,000
3,000,000

10,000,000
3,000,000
4,000,000
3,000,000
7,000,000
3,000,000

10,000,000

20,000,000
1,000,000

12,000,000

20,000,000
7,000,000

10/19/2018
10/19/2018
9/14/2018
9/7/2018
9/21/2018
9/21/2018
2/19/2019
12/21/2018
12/21/2018
10/16/2018
10/23/2018
11/6/2018
11/30/2018
10/12/2018
10/30/2018
12/7/2018
12/14/2018
11/20/2018
11/13/2018
11/16/2018
10/5/2018
12/10/2018
9/4/2018
11/21/2018
11/28/2018
10/19/2018
12/10/2018
11/26/2018
10/5/2018
9/18/2018
11/19/2018
12/10/2018
12/10/2018
9/21/2018
9/4/2018
9/4/2018
9/21/2018
9/21/2018
1/8/2019
1/8/2019
9/14/2018
9/14/2018
9/14/2018
9/14/2018
9/5/2018
9/14/2018
9/14/2018
11/13/2018
9/11/2018
9/11/2018
9/5/2018
9/11/2018

1.90
1.90
1.85
1.85
1.85
1.85
2.10
2.15
2.15
1.90
2.00
2.00
2.00
1.90
2.00
2.15
2.10
2.00
2.00
2.00
1.90
2.00
1.85
2.00
2.00
1.95
2.00
2.00
1.90
1.85
2.00
2.00
2.00
1.85
1.85
1.85
1.85
1.85
2.10
2.10
1.85
1.85
1.85
1.85
1.85
1.85
1.85
2.00
1.85
1.85
1.85
1.85

20,000,000.00
3,000,000.00
4,000,000.00
2,000,000.00
2,000,000.00
3,000,000.00
20,000,000.00
20,000,000.00
10,000,000.00
20,000,000.00
25,000,000.00
20,000,000.00
20,000,000.00
20,000,000.00
20,000,000.00
10,000,000.00
20,000,000.00
25,000,000.00
20,000,000.00
20,000,000.00
1,250,000.00
1,000,000.00
750,000.00
1,500,000.00
1,000,000.00
1,000,000.00
750,000.00
750,000.00
750,000.00
1,600,000.00
250,000.00
750,000.00
500,000.00
600,000.00
425,000.00
250,000.00
250,000.00
250,000.00
2,000,000.00
3,000,000.00
10,000,000.00
3,000,000.00
4,000,000.00
3,000,000.00
7,000,000.00
3,000,000.00
10,000,000.00
20,000,000.00
1,000,000.00
12,000,000.00
20,000,000.00
7,000,000.00



NEWPORT FEDERAL SAVINGS BANK 95,000
NEWPORT FEDERAL SAVINGS BANK 500,000
NEWPORT FEDERAL SAVINGS BANK 500,000
NEWPORT FEDERAL SAVINGS BANK 300,000
PATRIOT BANK 4,500,000
PATRIOT BANK 3,000,000
PATRIOT BANK 4,000,000
PATRIOT BANK 6,000,000
PATRIOT BANK 2,000,000
PATRIOT BANK 3,500,000
PATRIOT BANK 2,000,000
PATRIOT BANK 2,500,000
PATRIOT BANK 3,500,000
PATRIOT BANK 3,500,000
PATRIOT BANK 3,500,000
PATRIOT BANK 3,000,000
PATRIOT BANK 3,500,000
PATRIOT BANK 3,500,000
PATRIOT BANK 4,000,000
PATRIOT BANK 4,500,000
PATRIOT BANK 5,000,000
PATRIOT BANK 6,000,000
PINNACLE BANK 50,000,000
PINNACLE BANK 50,000,000
PINNACLE BANK 70,000,000
PUTNAM 1ST MERCANTILE 1,000,000
PUTNAM 1ST MERCANTILE 1,000,000
PUTNAM 1ST MERCANTILE 1,000,000
REGIONS BANK 100,000,000
REGIONS BANK 200,000,000
RELIANT BANK 10,000,000
RELIANT BANK 5,000,000
RELIANT BANK 5,000,000
RELIANT BANK 10,000,000
RELIANT BANK 10,000,000
RELIANT BANK 8,000,000
RELIANT BANK 2,000,000
RELIANT BANK 12,000,000
RELIANT BANK 7,000,000
RELIANT BANK 5,000,000
RELIANT BANK 20,000,000
RELIANT BANK 10,000,000
RELIANT BANK 10,000,000
RELIANT BANK 30,000,000
RELIANT BANK 15,000,000
RELIANT BANK 50,000,000
RELIANT BANK 5,000,000
RELIANT BANK 10,000,000
RELIANT BANK 4,000,000
SECURITY BANK 5,000,000
SECURITY BANK 3,000,000
SECURITY BANK 3,000,000

12/21/2018
10/19/2018
10/19/2018
12/21/2018
9/26/2018
10/5/2018
11/20/2018
9/25/2018
11/28/2018
9/11/2018
9/13/2018
9/7/2018
9/10/2018
9/26/2018
9/27/2018
10/3/2018
10/22/2018
10/30/2018
9/27/2018
11/28/2018
9/26/2018
9/28/2018
11/2/2018
11/2/2018
11/9/2018
9/28/2018
11/9/2018
10/26/2018
9/13/2018
9/13/2018
11/28/2018
9/10/2018
10/5/2018
11/28/2018
10/10/2018
11/28/2018
10/22/2018
10/22/2018
9/10/2018
9/7/2018
10/18/2018
9/19/2018
10/18/2018
9/27/2018
9/10/2018
9/7/2018
9/12/2018
11/28/2018
10/10/2018
9/7/2018
9/10/2018
9/10/2018

2.15
1.90
1.90
2.15
1.90
1.95
1.95
1.90
1.95
1.85
1.85
1.85
1.85
1.90
1.85
1.90
1.95
1.95
1.85
1.95
1.90
1.90
2.00
2.00
2.00
1.95
1.95
1.95
1.85
1.85
1.95
1.90
1.90
1.95
1.85
1.95
1.90
1.90
1.90
1.85
1.90
1.85
1.90
1.90
1.90
1.85
1.85
1.95
1.85
1.85
1.85
1.85

95,000.00
500,000.00
500,000.00
300,000.00

4,500,000.00
3,000,000.00
4,000,000.00
6,000,000.00
2,000,000.00
3,500,000.00
2,000,000.00
2,500,000.00
3,500,000.00
3,500,000.00
3,500,000.00
3,000,000.00
3,500,000.00
3,500,000.00
4,000,000.00
4,500,000.00
5,000,000.00
6,000,000.00
50,000,000.00
50,000,000.00
70,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
100,000,000.00
200,000,000.00
10,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00
10,000,000.00
8,000,000.00
2,000,000.00
12,000,000.00
7,000,000.00
5,000,000.00
20,000,000.00
10,000,000.00
10,000,000.00
30,000,000.00
15,000,000.00
50,000,000.00
5,000,000.00
10,000,000.00
4,000,000.00
5,000,000.00
3,000,000.00
3,000,000.00



SECURITY BANK
SECURITY BANK
SECURITY BANK
SECURITY BANK
SECURITY BANK
SECURITY BANK
SECURITY BANK
SECURITY BANK
SIMMONS BANK
SIMMONS BANK
SIMMONS BANK
SIMMONS BANK
SIMMONS BANK
SIMMONS BANK
SIMMONS BANK
SIMMONS BANK
SIMMONS BANK
TOWER COMMUNITY BANK
TOWER COMMUNITY BANK
WAYNE COUNTY BANK
WAYNE COUNTY BANK

OTHER COMMERCIAL PAPER

BNP PARIBAS

BNP PARIBAS

EXXON MOBIL

EXXON MOBIL
GENERAL ELECTRIC
PRUDENTIAL FUNDING

GOVERNMENT AGENCY DEBT

FAMCA
FAMCA
FAMCA
FAMCA
FAMCA
FAMCA
FAMCA
FAMCA
FAMCA
FAMCA
FAMCA
FAMCA
FAMCA
FAMCA
FHLB

09659CJ4
09659CJC
30229BK5
30229BKA
36960MJ4
74433HIM

3132X03J
3132X0XD
3132X0XX
3132X0Y)J
3132X0YK
3132X03G
3132X04H
3132X04E
3132X05A
3132X0vZ
3132X0WV
3132X0YR
3132X0Z8
3132X03S
3130A8Y7

4,000,000
3,500,000
3,000,000
1,500,000
2,500,000
3,000,000
1,500,000
3,000,000
10,000,000
15,000,000
15,000,000
20,000,000
75,000,000
25,000,000
30,000,000
50,000,000
25,000,000
75,000
150,000
500,000
900,000

2,058,335,000

130,000,000
100,000,000
100,000,000

86,000,000
300,000,000
150,000,000

866,000,000

175,000,000
25,000,000
25,000,000
25,000,000
10,000,000
30,000,000
25,000,000

100,000,000

100,000,000

100,000,000

100,000,000

125,000,000

150,000,000
75,000,000
84,380,000

10/1/2018
10/2/2018
10/4/2018
10/10/2018
11/2/2018
11/26/2018
11/9/2018
9/12/2018
10/19/2018
10/26/2018
1/22/2019
12/7/2018
12/28/2018
1/22/2019
9/18/2018
11/2/2018
10/25/2018
11/27/2018
11/27/2018
1/15/2019
10/19/2018

9/4/2018
9/12/2018
10/5/2018

10/10/2018

9/4/2018

9/21/2018

9/3/2019
9/28/2018
10/15/2018
10/15/2018
10/16/2018
7/15/2019
7/30/2019
8/12/2019
9/24/2019
10/1/2018
10/5/2018
12/3/2018
7/1/2019
8/19/2019
8/5/2019

1.85
1.85
1.85
1.85
1.95
1.95
1.95
1.90
1.95
1.95
2.10
2.05
2.05
2.10
1.85
1.95
1.90
2.00
2.00
2.10
1.90

1.90
2.00
1.98
1.99
1.90
1.95

2.02
1.27
1.38
1.38
1.39
2.40
2.47
2.00
2.00
1.99
1.99
2.01
2.03
2.01
2.40

4,000,000.00
3,500,000.00
3,000,000.00
1,500,000.00
2,500,000.00
3,000,000.00
1,500,000.00
3,000,000.00
10,000,000.00
15,000,000.00
15,000,000.00
20,000,000.00
75,000,000.00
25,000,000.00
30,000,000.00
50,000,000.00
25,000,000.00
75,000.00
150,000.00
500,000.00
900,000.00

2,058,335,000.00

129,972,555.56
99,800,000.00
99,785,500.00
85,791,880.00
299,936,666.70
149,829,375.00

865,115,977.26

175,000,000.00
25,000,000.00
25,000,000.00
25,000,000.00
10,000,000.00
30,000,000.00
25,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
125,000,000.00
150,000,000.00
75,000,000.00
83,014,731.60



FHLB
FHLB
FHLB
FHLB
FNMA
FNMA
FNMA
FNMA
FHLMC
FHLB
FHLB
FHLB
FHLB
FHLB
FFCB
FHDN
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLMC
FNDN
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
IADB
IADB
IBRD
IBRD
IBRD
IBRD
IBRD
IBRD
IBRD
IBRD
IBRD
IBRD
IBRD
IBRD
IBRD
IBRD
IBRD
IBRD
IBRD

3130AAE4
3130AAE4
3130AAXX
3130AAXX
3135G0ZG
313589E5
313589H2
313589P5
313397J4
313385F5
313385F6
313385F7
313385F7
313385K6
3132X0T7
313385G9
3130AE6P
3133816L
313385E8
313385G2
313385G6
3133854
3133854
313385E6
3134G7V5
31377U3H
3135GON3
313589E8
313589F7
313589G2
313589K6
313589K6
313589K6
45818LF7
45818LK6
459053E8
459053J4
459053J4
459053J4
459053K3
459053K6
459053M8
45905UK8
459058ER
45905UP6
45905UR2
45905UP5
45905UP9
45905UQ9
45905UR6
45905UR9
45905UR9

50,000,000
65,000,000
55,000,000
30,000,000
50,000,000
115,000,000
100,000,000
120,000,000
169,000,000
150,000,000
100,000,000
50,000,000
150,000,000
200,000,000
200,000,000
150,000,000
27,785,000
10,150,000
150,000,000
162,000,000
65,000,000
100,000,000
88,000,000
150,000,000
10,000,000
54,000,000
52,135,000
100,000,000
200,000,000
100,000,000
150,000,000
100,000,000
50,000,000
100,000,000
100,000,000
150,000,000
90,000,000
100,000,000
100,000,000
176,000,000
200,000,000
200,000,000
200,000,000
15,792,000
100,000,000
100,000,000
100,000,000
200,000,000
200,000,000
150,000,000
100,000,000
100,000,000

1/16/2019
1/16/2019
3/18/2019
3/18/2019
9/12/2019
9/4/2018
9/25/2018
11/15/2018
10/5/2018
9/12/2018
9/13/2018
9/14/2018
9/14/2018
10/15/2018
4/18/2019
9/24/2018
4/26/2019
11/6/2018
9/7/2018
9/17/2018
9/21/2018
10/5/2018
10/5/2018
9/5/2018
10/19/2018
12/3/2018
8/2/2019
9/7/2018
9/14/2018
9/17/2018
10/15/2018
10/15/2018
10/15/2018
9/14/2018
10/15/2018
9/7/2018
10/5/2018
10/5/2018
10/5/2018
10/12/2018
10/15/2018
11/2/2018
9/7/2018
10/5/2018
11/3/2018
12/3/2018
11/3/2018
11/20/2018
11/30/2018
1/18/2019
2/8/2019
2/8/2019

1.84
2.02
2.14
2.24
2.48
1.88
191
2.05
1.92
191
1.92
1.92
191
1.96
2.20
1.92
2.27
1.71
1.92
1.93
191
1.96
1.96
1.90
1.53
2.10
241
1.86
1.87
191
1.93
1.98
1.98
1.93
2.00
1.92
1.96
1.97
1.97
2.00
1.97
2.02
1.99
1.45
1.40
1.50
2.01
2.00
1.98
2.08
2.06
2.06

49,842,560.46
64,730,340.10
54,706,192.53
29,817,840.00
49,613,500.00
114,701,319.44
99,672,777.78
119,476,400.00
168,336,487.22
149,603,125.00
99,665,750.00
49,822,263.89
149,580,416.67
199,404,166.67
200,000,000.00
149,506,583.33
27,779,727.80
10,130,278.62
149,585,083.33
161,714,137.50
64,845,625.00
99,756,250.00
87,795,033.33
149,659,583.33
9,986,551.31
53,613,120.02
51,305,010.80
99,676,250.00
199,276,666.67
99,678,055.56
149,558,854.17
99,737,333.33
49,868,666.67
99,642,666.67
99,701,500.00
149,522,500.00
89,585,625.00
99,569,888.89
99,711,444.44
175,455,182.22
199,248,666.67
199,196,000.00
200,000,000.00
15,773,475.57
100,000,000.00
100,000,000.00
100,000,000.00
200,000,000.00
200,000,000.00
150,000,000.00
100,000,000.00
100,000,000.00



IBRD 45905UT2 100,000,000
IBRD 45905UU2 200,000,000
IBRD 45905UT6 100,000,000
IBRD 459053M4 100,000,000

7,454,242,000

TREASURY DEBT
US TREASURY 912796NZ 100,000,000
US TREASURY 912796PY 140,000,000
US TREASURY 912796QB 120,000,000
US TREASURY 912796QD 200,000,000
US TREASURY 912796QE 58,000,000
US TREASURY 912796QJ 100,000,000
US TREASURY 9128282T 41,000,000
US TREASURY 912828C2 50,000,000
US TREASURY 912828C2 50,000,000
US TREASURY 912828D2 50,000,000
US TREASURY 912828L4 16,000,000
US TREASURY 912828Q5 36,000,000
US TREASURY 912828SH 50,000,000
US TREASURY 912828W3 50,000,000
US TREASURY 912828XS 50,000,000
US TREASURY 912828SD 100,000,000
1,211,000,000
REPURCHASE AGREEMENTS
BB&T REPURCHASE AGREEMENT 48,880,000
BB&T REPURCHASE AGREEMENT 48,880,000
BB&T REPURCHASE AGREEMENT 8,600,000
BB&T REPURCHASE AGREEMENT 49,180,000
BB&T REPURCHASE AGREEMENT 31,170,000
BB&T REPURCHASE AGREEMENT 48,650,000
BB&T REPURCHASE AGREEMENT 36,940,000
BB&T REPURCHASE AGREEMENT 27,700,000
300,000,000
OTHER INSTRUMENTS
FIRSTTN 110,000,000
FIRST TN SWEEP #2 204,524,046
REGIONS SWEEP 300,575,387
615,099,433

GRAND TOTAL 12,504,676,433

3/20/2019
5/13/2019
4/23/2019
10/29/2018

10/11/2018
9/6/2018
10/4/2018
10/18/2018
10/25/2018
11/15/2018
8/31/2019
2/28/2019
2/28/2019
4/30/2019
9/15/2018
4/15/2019
2/28/2019
2/28/2019
5/31/2019
1/31/2019

9/4/2018
9/4/2018
9/4/2018
9/4/2018
9/4/2018
9/4/2018
9/4/2018
9/4/2018

9/4/2018
9/4/2018
9/4/2018

2.07
2.08
2.06
2.03

1.93
1.88
191
1.94
1.98
2.03
2.46
1.97
2.02
2.14
1.24
2.14
2.09
1.96
231
1.84

1.90
1.90
1.90
1.90
1.90
1.90
1.90
1.90

1.90
1.90
1.75

100,000,000.00
200,000,000.00
100,000,000.00

99,624,055.56

7,437,491,687.15

99,593,611.11
139,824,533.33
119,549,150.00
199,378,111.11
57,752,436.67
99,567,944.44
40,484,296.88
49,844,860.64
49,829,958.21
49,787,595.62
15,992,035.20
35,645,659.88
49,764,702.77
49,724,024.50
49,521,737.50
99,661,032.79

1,205,921,690.65

48,880,000.00
48,880,000.00

8,600,000.00
49,180,000.00
31,170,000.00
48,650,000.00
36,940,000.00
27,700,000.00

300,000,000.00

110,000,000.00
204,524,045.54
300,575,386.96

615,099,432.50

12,481,963,788




SHADOW PRICE = 1.000451

WAM = 47 Days

WAL =79 Days

Monthly Return = 1.95%

Daily Liquid Assets = 21.37%

Weekly Liquid Assets = 52.46%

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.

The dollar weighted days to maturity considering the approved maturity shortening
features, such as the interest rate reset date. Maximum allowed is 60 days.

The dollar weighted days to maturity. Maximum allowed is 120 days.

Gross return prior to reduction of administrative fees, currently at 4 basis points.

Minimum requirement is 10%

Minimum requirement is 30%
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