
 AMORTIZED 
DESCRIPTION CUSIP PRINCIPAL  MATURITY  YIELD  COST 

CERTIFICATES OF DEPOSIT

BANK OF CROCKETT 2,500,000                   8/8/2019 2.30            2,500,000.00             
BANK OF CROCKETT 2,500,000                   8/8/2019 2.30            2,500,000.00             
BANK OF CROCKETT 3,000,000                   8/7/2019 2.45            3,000,000.00             
BANK OF CROCKETT 2,500,000                   8/12/2019 2.30            2,500,000.00             
BANK OF CROCKETT 3,000,000                   8/29/2019 2.30            3,000,000.00             
BANK OF CROCKETT 4,500,000                   8/19/2019 2.30            4,500,000.00             
BANK OF CROCKETT 2,500,000                   8/16/2019 2.25            2,500,000.00             
BANK OF CROCKETT 3,000,000                   8/26/2019 2.30            3,000,000.00             
BANK OF CROCKETT 4,500,000                   8/19/2019 2.30            4,500,000.00             
BANK OF CROCKETT 2,000,000                   8/29/2019 2.30            2,000,000.00             
BANK OF CROCKETT 1,000,000                   8/9/2019 2.45            1,000,000.00             
BANK OF GLEASON 300,000                      12/6/2019 2.60            300,000.00                 
BANK OF GLEASON 350,000                      8/30/2019 2.60            350,000.00                 
BANK OF GLEASON 750,000                      8/20/2019 2.60            750,000.00                 
BANK OF GLEASON 1,000,000                   9/17/2019 2.60            1,000,000.00             
BANK OF GLEASON 2,000,000                   10/22/2019 2.60            2,000,000.00             
BANK OF GLEASON 1,000,000                   11/8/2019 2.60            1,000,000.00             
BANK OF HALLS 1,600,000                   8/23/2019 2.30            1,600,000.00             
BANK OF HALLS 2,000,000                   8/8/2019 2.30            2,000,000.00             
BANK OF HALLS 500,000                      9/12/2019 2.30            500,000.00                 
BANK OF HALLS 1,000,000                   8/23/2019 2.30            1,000,000.00             
BANK OF HALLS 1,200,000                   8/23/2019 2.30            1,200,000.00             
BANK OF JACKSON 1,500,000                   8/20/2019 2.25            1,500,000.00             
BANK OF JACKSON 3,000,000                   8/23/2019 2.30            3,000,000.00             
BANK OF JACKSON 3,000,000                   8/8/2019 2.30            3,000,000.00             
BANK OF JACKSON 2,500,000                   8/8/2019 2.30            2,500,000.00             
BANK OF JACKSON 1,500,000                   8/16/2019 2.25            1,500,000.00             
COFFEE COUNTY BANK 240,000                      11/18/2019 2.60            240,000.00                 
COMMUNITY BANK & TRUST 3,000,000                   10/22/2019 2.35            3,000,000.00             
FIRST ADVANTAGE BANK 1,000,000                   11/1/2019 2.50            1,000,000.00             
FIRST ADVANTAGE BANK 2,500,000                   9/13/2019 2.45            2,500,000.00             
FIRST ADVANTAGE BANK 3,500,000                   11/1/2019 2.50            3,500,000.00             
FIRST CITIZENS NATIONAL BANK 20,000,000                 10/11/2019 2.60            20,000,000.00           
FIRST CITIZENS NATIONAL BANK 3,000,000                   10/11/2019 2.60            3,000,000.00             
FIRST NATIONAL BANK 5,000,000                   8/2/2019 2.25            5,000,000.00             
FIRST NATIONAL BANK 4,000,000                   8/12/2019 2.25            4,000,000.00             
FIRST NATIONAL BANK 2,000,000                   8/23/2019 2.25            2,000,000.00             
FIRST NATIONAL BANK 3,000,000                   8/23/2019 2.25            3,000,000.00             
FRANKLIN SYNERGY BANK 25,000,000                 9/20/2019 2.60            25,000,000.00           
FRANKLIN SYNERGY BANK 25,000,000                 8/21/2019 2.45            25,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000                 9/11/2019 2.45            20,000,000.00           
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FRANKLIN SYNERGY BANK 25,000,000                 10/25/2019 2.60            25,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000                 11/6/2019 2.60            20,000,000.00           
GATES BANKING & TRUST 1,250,000                   8/16/2019 2.45            1,250,000.00             
GATES BANKING & TRUST 1,600,000                   10/25/2019 2.35            1,600,000.00             
GATES BANKING & TRUST 1,000,000                   8/1/2019 2.30            1,000,000.00             
GATES BANKING & TRUST 750,000                      8/16/2019 2.45            750,000.00                 
GATES BANKING & TRUST 1,500,000                   8/9/2019 2.45            1,500,000.00             
GATES BANKING & TRUST 1,000,000                   8/16/2019 2.45            1,000,000.00             
GATES BANKING & TRUST 1,000,000                   8/2/2019 2.45            1,000,000.00             
GATES BANKING & TRUST 500,000                      8/1/2019 2.30            500,000.00                 
GATES BANKING & TRUST 750,000                      8/14/2019 2.45            750,000.00                 
GATES BANKING & TRUST 750,000                      8/16/2019 2.45            750,000.00                 
GATES BANKING & TRUST 1,000,000                   8/2/2019 2.45            1,000,000.00             
GATES BANKING & TRUST 750,000                      8/1/2019 2.30            750,000.00                 
GATES BANKING & TRUST 500,000                      8/1/2019 2.30            500,000.00                 
GATES BANKING & TRUST 500,000                      8/9/2019 2.45            500,000.00                 
GATES BANKING & TRUST 250,000                      8/16/2019 2.45            250,000.00                 
GATES BANKING & TRUST 250,000                      8/9/2019 2.45            250,000.00                 
GATES BANKING & TRUST 250,000                      8/9/2019 2.45            250,000.00                 
HARDIN COUNTY BANK 2,000,000                   12/30/2019 2.35            2,000,000.00             
HARDIN COUNTY BANK 3,000,000                   12/30/2019 2.35            3,000,000.00             
HARDIN COUNTY BANK 8,000,000                   11/12/2019 2.60            8,000,000.00             
LANDMARK COMMUNITY BANK 10,000,000                 9/9/2019 2.45            10,000,000.00           
LANDMARK COMMUNITY BANK 3,000,000                   9/9/2019 2.45            3,000,000.00             
LANDMARK COMMUNITY BANK 4,000,000                   9/9/2019 2.45            4,000,000.00             
LANDMARK COMMUNITY BANK 3,000,000                   9/9/2019 2.45            3,000,000.00             
LANDMARK COMMUNITY BANK 7,000,000                   9/9/2019 2.45            7,000,000.00             
LANDMARK COMMUNITY BANK 3,000,000                   9/9/2019 2.45            3,000,000.00             
LANDMARK COMMUNITY BANK 10,000,000                 9/9/2019 2.45            10,000,000.00           
LANDMARK COMMUNITY BANK 20,000,000                 8/14/2019 2.45            20,000,000.00           
LANDMARK COMMUNITY BANK 1,000,000                   9/9/2019 2.45            1,000,000.00             
LANDMARK COMMUNITY BANK 12,000,000                 9/9/2019 2.45            12,000,000.00           
LANDMARK COMMUNITY BANK 20,000,000                 9/9/2019 2.45            20,000,000.00           
LANDMARK COMMUNITY BANK 7,000,000                   9/9/2019 2.45            7,000,000.00             
NEWPORT FEDERAL SAVINGS BANK 95,000                         12/13/2019 2.60            95,000.00                   
NEWPORT FEDERAL SAVINGS BANK 500,000                      10/11/2019 2.60            500,000.00                 
NEWPORT FEDERAL SAVINGS BANK 500,000                      10/11/2019 2.60            500,000.00                 
NEWPORT FEDERAL SAVINGS BANK 300,000                      12/13/2019 2.60            300,000.00                 
PATRIOT BANK 7,500,000                   8/20/2019 2.25            7,500,000.00             
PATRIOT BANK 5,000,000                   8/20/2019 2.25            5,000,000.00             
PATRIOT BANK 4,500,000                   8/1/2019 2.30            4,500,000.00             
PATRIOT BANK 4,000,000                   8/26/2019 2.30            4,000,000.00             
PATRIOT BANK 3,500,000                   8/20/2019 2.25            3,500,000.00             
PATRIOT BANK 4,000,000                   8/9/2019 2.25            4,000,000.00             
PATRIOT BANK 2,500,000                   8/20/2019 2.25            2,500,000.00             
PATRIOT BANK 5,000,000                   8/16/2019 2.25            5,000,000.00             
PATRIOT BANK 3,500,000                   8/20/2019 2.25            3,500,000.00             
PATRIOT BANK 2,000,000                   8/8/2019 2.30            2,000,000.00             
PATRIOT BANK 4,000,000                   8/23/2019 2.25            4,000,000.00             
PATRIOT BANK 3,000,000                   8/28/2019 2.25            3,000,000.00             
PATRIOT BANK 4,000,000                   8/13/2019 2.25            4,000,000.00             
PATRIOT BANK 3,000,000                   8/16/2019 2.25            3,000,000.00             
PATRIOT BANK 5,000,000                   8/16/2019 2.25            5,000,000.00             
PATRIOT BANK 2,500,000                   8/23/2019 2.25            2,500,000.00             



PATRIOT BANK 5,000,000                   8/8/2019 2.30            5,000,000.00             
PATRIOT BANK 2,000,000                   8/16/2019 2.25            2,000,000.00             
PATRIOT BANK 3,000,000                   8/8/2019 2.30            3,000,000.00             
PINNACLE BANK 50,000,000                 8/7/2019 2.25            50,000,000.00           
PINNACLE BANK 35,000,000                 8/7/2019 2.25            35,000,000.00           
PINNACLE BANK 25,000,000                 8/21/2019 2.25            25,000,000.00           
PINNACLE BANK 35,000,000                 8/7/2019 2.25            35,000,000.00           
REGIONS BANK 100,000,000              8/1/2019 2.25            100,000,000.00         
REGIONS BANK 200,000,000              8/1/2019 2.25            200,000,000.00         
REGIONS BANK 150,000,000              8/5/2019 2.25            150,000,000.00         
RELIANT BANK 10,000,000                 8/16/2019 2.25            10,000,000.00           
RELIANT BANK 5,000,000                   8/23/2019 2.25            5,000,000.00             
RELIANT BANK 10,000,000                 8/16/2019 2.25            10,000,000.00           
RELIANT BANK 20,000,000                 8/23/2019 2.25            20,000,000.00           
RELIANT BANK 30,000,000                 8/2/2019 2.25            30,000,000.00           
RELIANT BANK 10,000,000                 8/16/2019 2.25            10,000,000.00           
RELIANT BANK 2,000,000                   8/8/2019 2.25            2,000,000.00             
RELIANT BANK 7,000,000                   8/23/2019 2.25            7,000,000.00             
RELIANT BANK 5,000,000                   8/9/2019 2.25            5,000,000.00             
RELIANT BANK 20,000,000                 8/2/2019 2.25            20,000,000.00           
RELIANT BANK 10,000,000                 8/2/2019 2.25            10,000,000.00           
RELIANT BANK 10,000,000                 8/2/2019 2.25            10,000,000.00           
RELIANT BANK 30,000,000                 8/9/2019 2.25            30,000,000.00           
RELIANT BANK 15,000,000                 8/23/2019 2.25            15,000,000.00           
RELIANT BANK 50,000,000                 8/23/2019 2.25            50,000,000.00           
RELIANT BANK 5,000,000                   8/23/2019 2.25            5,000,000.00             
RELIANT BANK 10,000,000                 8/16/2019 2.25            10,000,000.00           
SECURITY BANK 5,000,000                   8/20/2019 2.25            5,000,000.00             
SECURITY BANK 3,000,000                   8/20/2019 2.25            3,000,000.00             
SECURITY BANK 3,000,000                   8/20/2019 2.25            3,000,000.00             
SECURITY BANK 4,000,000                   8/16/2019 2.25            4,000,000.00             
SECURITY BANK 3,000,000                   8/16/2019 2.25            3,000,000.00             
SECURITY BANK 3,000,000                   8/22/2019 2.25            3,000,000.00             
SECURITY BANK 3,000,000                   8/8/2019 2.30            3,000,000.00             
SECURITY BANK 2,000,000                   8/20/2019 2.25            2,000,000.00             
SECURITY BANK 1,500,000                   8/1/2019 2.30            1,500,000.00             
SIMMONS BANK 15,000,000                 8/16/2019 2.25            15,000,000.00           
SIMMONS BANK 25,000,000                 8/16/2019 2.25            25,000,000.00           
SIMMONS BANK 20,000,000                 8/23/2019 2.25            20,000,000.00           
SIMMONS BANK 40,000,000                 8/16/2019 2.25            40,000,000.00           
SIMMONS BANK 25,000,000                 8/16/2019 2.25            25,000,000.00           
SIMMONS BANK 50,000,000                 8/16/2019 2.25            50,000,000.00           
SIMMONS BANK 30,000,000                 8/16/2019 2.25            30,000,000.00           
SIMMONS BANK 40,000,000                 8/16/2019 2.25            40,000,000.00           
TENNESSEE BANK & TRUST 5,400,000                   8/2/2019 2.25            5,400,000.00             
TOWER COMMUNITY BANK 3,000,000                   10/11/2019 2.45            3,000,000.00             
TOWER COMMUNITY BANK 5,000,000                   8/23/2019 2.25            5,000,000.00             
TOWER COMMUNITY BANK 75,000                         10/18/2019 2.50            75,000.00                   
TOWER COMMUNITY BANK 150,000                      10/18/2019 2.50            150,000.00                 
WAYNE COUNTY BANK 500,000                      1/7/2020 2.35            500,000.00                 
WAYNE COUNTY BANK 900,000                      10/11/2019 2.60            900,000.00                 

1,548,960,000           1,548,960,000.00     



OTHER COMMERCIAL PAPER

BNP PARIBAS 09659CV1 300,000,000              8/1/2019 2.34            299,980,500.00         
BNP PARIBAS 09659CV2 100,000,000              8/2/2019 2.31            99,807,500.00           
EXXON MOBIL 30229BV9 250,000,000              8/9/2019 2.30            249,379,791.69         
EXXON MOBIL 30229BVD 29,000,000                 8/13/2019 2.25            28,974,625.00           
PRUDENTIAL FUNDING 74433HV5 50,000,000                 8/5/2019 2.15            49,979,097.22           
PRUDENTIAL FUNDING 74433HVN 100,000,000              8/22/2019 2.21            99,780,000.00           
TOYOTA MOTOR CREDIT 89233HW5 150,000,000              9/5/2019 2.33            149,565,000.00         

979,000,000              977,466,513.91         

GOVERNMENT AGENCY DEBT

FAMCA 3132X03J 175,000,000              9/3/2019 2.41            175,000,000.00         
FAMCA 31422BFU 100,000,000              6/10/2020 2.45            100,000,000.00         
FAMCA 31422BEU 200,000,000              4/3/2020 2.50            200,000,000.00         
FAMCA 31422BDJ 75,000,000                 3/13/2020 2.57            75,000,000.00           
FAMCA 31422BBP 75,000,000                 2/4/2020 2.60            75,000,000.00           
FAMCA 3132X04E 100,000,000              8/12/2019 2.40            100,000,000.00         
FAMCA 3132X05A 100,000,000              9/24/2019 2.34            100,000,000.00         
FAMCA 3132X05C 90,000,000                 10/1/2019 2.43            90,000,000.00           
FAMCA 3132X05Z 150,000,000              10/1/2019 2.43            150,000,000.00         
FAMCA 3132X06L 100,000,000              11/1/2019 2.44            100,000,000.00         
FAMCA 3132X06R 100,000,000              11/1/2019 2.44            100,000,000.00         
FAMCA 3132X07C 150,000,000              11/19/2019 2.44            150,000,000.00         
FAMCA 3132X0PG 50,000,000                 1/3/2020 2.50            50,022,795.87           
FAMCA 31422BAU 50,000,000                 1/2/2020 2.48            50,000,000.00           
FAMCA 31422BCT 150,000,000              3/20/2020 2.49            150,000,000.00         
FAMCA 31422BEE 75,000,000                 5/1/2020 2.52            75,000,000.00           
FAMCA 31422BFD 100,000,000              5/21/2020 2.49            100,000,000.00         
FAMCA 31422BFD 50,000,000                 5/21/2020 2.49            50,000,000.00           
FAMCA 31422BFP 125,000,000              5/20/2020 2.45            125,000,000.00         
FAMCA 31422BGC 150,000,000              6/25/2020 2.45            150,000,000.00         
FAMCA 31422BHX 200,000,000              7/24/2020 2.38            200,000,000.00         
FAMCA 31422BAK 100,000,000              1/2/2020 2.48            100,000,000.00         
FAMCA 31422BAP 100,000,000              1/2/2020 2.48            100,000,000.00         
FAMCA 31422BCU 100,000,000              4/1/2020 2.47            100,000,000.00         
FAMCA 31422BGS 200,000,000              7/1/2020 2.42            200,000,000.00         
FAMCA 31422BAE 175,000,000              12/2/2019 2.47            175,000,000.00         
FFCB 313312LV 42,000,000                 9/17/2019 2.64            41,766,130.00           
FAMCA 31422BHS 100,000,000              7/22/2020 2.05            100,000,000.00         
FAMCA 3132X05R 25,000,000                 9/20/2019 2.53            25,000,000.00           
FAMCA 3132X03S 75,000,000                 8/19/2019 2.41            75,000,000.00           
FHLB 3130A8Y7 84,380,000                 8/5/2019 2.40            84,259,026.85           
FNMA 3135G0ZG 50,000,000                 9/12/2019 2.48            49,928,389.59           
FNMA 313588MN 200,000,000              10/4/2019 2.03            199,270,555.56         
FHLB 313384KJ 100,000,000              8/13/2019 2.21            99,737,222.22           
FHLB 313384KL 130,000,000              8/15/2019 2.35            129,620,562.50         
FHLB 313384KL 130,000,000              8/15/2019 2.35            129,620,562.50         
FHLB 313384KM 100,000,000              8/16/2019 2.21            99,718,888.88           
FHLB 313384MZ 163,000,000              10/15/2019 2.06            162,294,572.22         
FFCB 3133EHR7 5,000,000                   2/14/2020 2.64            4,972,442.75             
FHDN 313384LH 123,000,000              9/5/2019 2.35            122,473,457.50         



FHDN 313384LU 259,000,000              9/16/2019 2.16            257,979,108.33         
FHLB 3130AGM3 100,000,000              6/17/2020 2.40            100,000,000.00         
FHLB 3130AGS9 50,000,000                 7/24/2020 2.08            50,000,000.00           
FHLB 3130AGSK 100,000,000              7/23/2020 2.10            100,000,000.00         
FHLB 313384JW 200,000,000              8/1/2019 2.21            199,620,250.00         
FHLB 313384JX 149,543,000              8/2/2019 2.31            149,237,267.65         
FHLB 313384JX 100,000,000              8/2/2019 2.21            99,804,444.45           
FHLB 313384JX 200,000,000              8/2/2019 2.21            199,657,000.00         
FHLB 313384KK 100,000,000              8/14/2019 2.35            99,714,611.11           
FHLB 313384LJ 100,000,000              9/6/2019 2.16            99,689,444.44           
FHLB 313384LJ 100,000,000              9/6/2019 2.16            99,689,444.44           
FHLB 313384LM 180,000,000              9/9/2019 2.18            179,338,150.00         
FHLB 313384LR 170,000,000              9/13/2019 2.21            169,231,222.22         
FHLB 313384LR 100,000,000              9/13/2019 2.20            99,598,500.00           
FHLB 313384LX 150,000,000              9/19/2019 2.15            149,473,916.67         
FHLB 313384MN 45,000,000                 10/4/2019 2.10            44,817,125.00           
FHLB 3130AFDA 25,000,000                 11/5/2019 2.75            24,988,378.83           
FHLB 3130AGT7 100,000,000              7/29/2020 2.20            100,000,000.00         
FHLB 3130AGT7 100,000,000              7/29/2020 2.20            100,000,000.00         
FHLMC 3134GTSQ 100,000,000              6/9/2020 2.44            100,000,000.00         
FHLMC 313396LW 25,000,000                 9/18/2019 2.48            24,865,480.56           
FHLMC 313396LW 25,000,000                 9/18/2019 2.48            24,865,480.56           
FHLMC 3134GB3P 17,689,000                 11/27/2019 2.77            17,616,247.02           
FNDN 313588KA 111,000,000              8/5/2019 2.25            110,758,266.67         
FNMA 3135G0N3 52,135,000                 8/2/2019 2.41            52,066,370.41           
IBRD 459052JX 100,000,000              8/2/2019 2.45            99,784,000.00           
IBRD 459052JX 100,000,000              8/2/2019 2.43            99,785,777.78           
IBRD 459052KA 223,000,000              8/5/2019 2.42            222,479,666.67         
IBRD 459052KB 180,000,000              8/6/2019 2.19            179,607,600.00         
IBRD 459052KE 200,000,000              8/9/2019 2.20            199,621,111.11         
IBRD 459052KL 185,000,000              8/15/2019 2.25            184,482,000.00         
IBRD 459052KL 145,000,000              8/15/2019 2.24            144,595,812.50         
IBRD 459052LJ 200,000,000              9/6/2019 2.21            199,278,888.89         
IBRD 459052LN 150,000,000              9/10/2019 2.16            149,552,083.33         
IBRD 459052LP 105,000,000              9/11/2019 2.16            104,642,562.50         
IBRD 459052LQ 122,000,000              9/12/2019 2.15            121,622,884.44         
IBRD 459052LR 150,000,000              9/13/2019 2.20            149,324,750.00         
IBRD 459052LR 100,000,000              9/13/2019 2.20            99,598,500.00           
IBRD 459052MD 160,000,000              9/25/2019 2.16            159,388,444.44         
IBRD 459052MF 200,000,000              9/27/2019 2.16            199,211,666.67         
IBRD 459052LG 100,000,000              9/4/2019 2.20            99,659,333.33           
IBRD 459052MZ 200,000,000              10/15/2019 2.16            198,901,111.11         

9,646,747,000           9,628,231,507.57     

TREASURY DEBT

US TREASURY 912796RY 100,000,000              1/30/2020 2.54            98,535,625.00           
US TREASURY 912796SG 200,000,000              9/5/2019 2.13            199,386,977.78         
US TREASURY 912796VP 100,000,000              8/6/2019 2.19            99,830,055.56           
US TREASURY 912796VS 200,000,000              8/27/2019 2.12            199,494,272.22         
US TREASURY 9128282T 41,000,000                 8/31/2019 2.46            40,917,241.55           
US TREASURY 9128282T 190,000,000              8/31/2019 2.40            189,635,346.84         
US TREASURY 912828F6 42,000,000                 10/31/2019 2.71            41,831,684.11           



US TREASURY 912828T5 100,000,000              10/15/2019 2.64            99,528,065.32           
US TREASURY 912828U3 100,000,000              11/15/2019 2.70            99,373,617.50           
US TREASURY 912828U3 50,000,000                 11/15/2019 2.70            49,686,513.27           
US TREASURY 912828U7 31,000,000                 12/15/2019 2.72            30,811,299.49           
US TREASURY 912828W6 145,000,000              3/15/2020 2.55            144,070,012.64         

1,299,000,000           1,293,100,711.28     

REPURCHASE AGREEMENTS

BB&T REPURCHASE AGREEMENT 48,900,000                 8/1/2019 2.35            48,900,000.00           
BB&T REPURCHASE AGREEMENT 22,400,000                 8/1/2019 2.35            22,400,000.00           
BB&T REPURCHASE AGREEMENT 18,600,000                 8/1/2019 2.35            18,600,000.00           
BB&T REPURCHASE AGREEMENT 35,100,000                 8/1/2019 2.35            35,100,000.00           

125,000,000              125,000,000.00         

OTHER INSTRUMENTS

FIRST TN 110,000,000              8/1/2019 2.40            110,000,000.00         
FIRST TN SWEEP #2 160,150,207              8/1/2019 2.40            160,150,206.95         
REGIONS SWEEP 300,575,387              8/1/2019 2.25            300,575,386.96         

570,725,594              570,725,593.91         

GRAND TOTAL 14,169,432,593.91   14,143,484,326.67   

SHADOW PRICE = 1.000731 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 = 49 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 = 81 Days The dollar weighted days to maturity. Maximum allowed is 120 days.

Monthly Return = 2.37% Gross return prior to reduction of administrative fees, currently at 4 basis points.

Daily Liquid Assets = 19.78% Minimum requirement is 10%

Weekly Liquid Assets = 58.25% Minimum requirement is 30%
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