
 AMORTIZED 
DESCRIPTION CUSIP PRINCIPAL  MATURITY  YIELD  COST 

CERTIFICATES OF DEPOSIT

BANK OF CROCKETT 2,500,000             4/12/2019 2.25            2,500,000.00             
BANK OF CROCKETT 3,000,000             5/10/2019 2.30            3,000,000.00             
BANK OF CROCKETT 3,000,000             5/3/2019 2.30            3,000,000.00             
BANK OF CROCKETT 3,000,000             5/1/2019 2.25            3,000,000.00             
BANK OF CROCKETT 4,500,000             4/25/2019 2.30            4,500,000.00             
BANK OF CROCKETT 2,000,000             5/3/2019 2.30            2,000,000.00             
BANK OF CROCKETT 1,000,000             5/13/2019 2.30            1,000,000.00             
BANK OF GLEASON 300,000                6/11/2019 2.55            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             4/26/2019 2.50            2,000,000.00             
BANK OF GLEASON 1,000,000             5/13/2019 2.55            1,000,000.00             
BANK OF HALLS 1,600,000             5/3/2019 2.30            1,600,000.00             
BANK OF HALLS 2,000,000             4/18/2019 2.30            2,000,000.00             
BANK OF HALLS 1,000,000             5/3/2019 2.30            1,000,000.00             
BANK OF HALLS 1,200,000             5/3/2019 2.30            1,200,000.00             
BANK OF JACKSON 1,500,000             5/20/2019 2.30            1,500,000.00             
BANK OF JACKSON 1,500,000             5/24/2019 2.30            1,500,000.00             
BANK OF JACKSON 3,000,000             4/12/2019 2.25            3,000,000.00             
BANK OF JACKSON 2,500,000             4/12/2019 2.25            2,500,000.00             
BANK OF JACKSON 1,500,000             5/20/2019 2.30            1,500,000.00             
BANK OF JACKSON 1,500,000             4/12/2019 2.25            1,500,000.00             
CAPSTAR BANK 15,000,000           5/17/2019 2.30            15,000,000.00           
CAPSTAR BANK 15,000,000           4/5/2019 2.30            15,000,000.00           
CAPSTAR BANK 15,000,000           5/24/2019 2.30            15,000,000.00           
CAPSTAR BANK 15,000,000           4/19/2019 2.30            15,000,000.00           
CAPSTAR BANK 15,000,000           4/19/2019 2.40            15,000,000.00           
COFFEE CO BANK 240,000                5/24/2019 2.55            240,000.00                 
COMMUNITY BANK & T 2,000,000             6/28/2019 2.60            2,000,000.00             
FIRST ADVANTAGE BANK 1,000,000             6/7/2019 2.55            1,000,000.00             
FIRST ADVANTAGE BANK 2,500,000             5/17/2019 2.55            2,500,000.00             
FIRST ADVANTAGE BANK 3,500,000             6/7/2019 2.55            3,500,000.00             
FIRST CITIZENS NATIONAL BANK 20,000,000           4/16/2019 2.50            20,000,000.00           
FIRST CITIZENS NATIONAL BANK 3,000,000             4/16/2019 2.50            3,000,000.00             
FIRST NATIONAL BANK 5,000,000             4/10/2019 2.25            5,000,000.00             
FIRST NATIONAL BANK 4,000,000             4/12/2019 2.25            4,000,000.00             
FIRST NATIONAL BANK 2,000,000             4/5/2019 2.25            2,000,000.00             
FIRST NATIONAL BANK 3,000,000             4/5/2019 2.25            3,000,000.00             

 STATE POOLED INVESTMENT FUND 
 HOLDINGS REPORT 

 as of MARCH 29, 2019 



FIRSTBANK 15,000,000           4/9/2019 2.25            15,000,000.00           
FIRSTBANK 20,000,000           4/10/2019 2.30            20,000,000.00           
FIRSTBANK 25,000,000           4/8/2019 2.25            25,000,000.00           
FIRSTBANK 20,000,000           4/11/2019 2.30            20,000,000.00           
FIRSTBANK 15,000,000           4/19/2019 2.45            15,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000           4/12/2019 2.50            20,000,000.00           
FRANKLIN SYNERGY BANK 25,000,000           4/19/2019 2.50            25,000,000.00           
FRANKLIN SYNERGY BANK 25,000,000           9/20/2019 2.60            25,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000           6/7/2019 2.60            20,000,000.00           
FRANKLIN SYNERGY BANK 25,000,000           5/17/2019 2.55            25,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000           5/14/2019 2.55            20,000,000.00           
GATES BANKING & TRUST 1,250,000             5/20/2019 2.30            1,250,000.00             
GATES BANKING & TRUST 1,600,000             4/2/2019 2.25            1,600,000.00             
GATES BANKING & TRUST 1,000,000             4/5/2019 2.25            1,000,000.00             
GATES BANKING & TRUST 750,000                5/20/2019 2.30            750,000.00                 
GATES BANKING & TRUST 1,500,000             5/13/2019 2.30            1,500,000.00             
GATES BANKING & TRUST 1,000,000             5/20/2019 2.30            1,000,000.00             
GATES BANKING & TRUST 1,000,000             5/6/2019 2.30            1,000,000.00             
GATES BANKING & TRUST 500,000                4/5/2019 2.25            500,000.00                 
GATES BANKING & TRUST 750,000                5/17/2019 2.30            750,000.00                 
GATES BANKING & TRUST 750,000                5/20/2019 2.30            750,000.00                 
GATES BANKING & TRUST 1,000,000             5/6/2019 2.30            1,000,000.00             
GATES BANKING & TRUST 750,000                4/5/2019 2.25            750,000.00                 
GATES BANKING & TRUST 500,000                4/5/2019 2.25            500,000.00                 
GATES BANKING & TRUST 500,000                5/13/2019 2.30            500,000.00                 
GATES BANKING & TRUST 250,000                5/20/2019 2.30            250,000.00                 
GATES BANKING & TRUST 250,000                5/13/2019 2.30            250,000.00                 
GATES BANKING & TRUST 250,000                5/13/2019 2.30            250,000.00                 
HARDIN COUNTY BANK 2,000,000             7/5/2019 2.60            2,000,000.00             
HARDIN COUNTY BANK 3,000,000             7/5/2019 2.60            3,000,000.00             
HARDIN COUNTY BANK 8,000,000             5/17/2019 2.55            8,000,000.00             
LANDMARK COMMUNITY BANK 10,000,000           6/11/2019 2.45            10,000,000.00           
LANDMARK COMMUNITY BANK 3,000,000             6/11/2019 2.45            3,000,000.00             
LANDMARK COMMUNITY BANK 4,000,000             6/11/2019 2.45            4,000,000.00             
LANDMARK COMMUNITY BANK 3,000,000             6/11/2019 2.45            3,000,000.00             
LANDMARK COMMUNITY BANK 7,000,000             6/11/2019 2.45            7,000,000.00             
LANDMARK COMMUNITY BANK 3,000,000             6/11/2019 2.45            3,000,000.00             
LANDMARK COMMUNITY BANK 10,000,000           6/11/2019 2.45            10,000,000.00           
LANDMARK COMMUNITY BANK 20,000,000           5/16/2019 2.45            20,000,000.00           
LANDMARK COMMUNITY BANK 1,000,000             6/11/2019 2.45            1,000,000.00             
LANDMARK COMMUNITY BANK 12,000,000           6/11/2019 2.45            12,000,000.00           
LANDMARK COMMUNITY BANK 20,000,000           6/11/2019 2.45            20,000,000.00           
LANDMARK COMMUNITY BANK 7,000,000             6/11/2019 2.45            7,000,000.00             
NEWPORT FEDERAL SAVINGS BANK 95,000                  6/18/2019 2.60            95,000.00                   
NEWPORT FEDERAL SAVINGS BANK 500,000                4/16/2019 2.50            500,000.00                 
NEWPORT FEDERAL SAVINGS BANK 500,000                4/16/2019 2.50            500,000.00                 
NEWPORT FEDERAL SAVINGS BANK 300,000                6/18/2019 2.60            300,000.00                 
PATRIOT BANK 7,500,000             5/24/2019 2.30            7,500,000.00             
PATRIOT BANK 5,000,000             5/24/2019 2.30            5,000,000.00             
PATRIOT BANK 3,500,000             5/24/2019 2.30            3,500,000.00             
PATRIOT BANK 2,500,000             5/24/2019 2.30            2,500,000.00             
PATRIOT BANK 3,500,000             5/24/2019 2.30            3,500,000.00             



PATRIOT BANK 3,500,000             4/12/2019 2.25            3,500,000.00             
PATRIOT BANK 3,000,000             5/20/2019 2.30            3,000,000.00             
PATRIOT BANK 5,000,000             4/12/2019 2.25            5,000,000.00             
PATRIOT BANK 2,000,000             5/20/2019 2.30            2,000,000.00             
PATRIOT BANK 6,000,000             4/12/2019 2.25            6,000,000.00             
PINNACLE BANK 50,000,000           4/26/2019 2.25            50,000,000.00           
PINNACLE BANK 25,000,000           4/26/2019 2.25            25,000,000.00           
PINNACLE BANK 35,000,000           4/5/2019 2.25            35,000,000.00           
PINNACLE BANK 25,000,000           4/30/2019 2.55            25,000,000.00           
PINNACLE BANK 35,000,000           4/5/2019 2.40            35,000,000.00           
PUTNAM 1ST MERCANTILE BANK 1,000,000             5/24/2019 2.30            1,000,000.00             
REGIONS BANK 100,000,000        4/22/2019 2.25            100,000,000.00         
REGIONS BANK 200,000,000        4/22/2019 2.25            200,000,000.00         
REGIONS BANK 150,000,000        4/1/2019 2.25            150,000,000.00         
RELIANT BANK 10,000,000           4/22/2019 2.30            10,000,000.00           
RELIANT BANK 5,000,000             4/2/2019 2.25            5,000,000.00             
RELIANT BANK 5,000,000             4/26/2019 2.40            5,000,000.00             
RELIANT BANK 10,000,000           4/22/2019 2.30            10,000,000.00           
RELIANT BANK 6,000,000             4/3/2019 2.25            6,000,000.00             
RELIANT BANK 20,000,000           4/4/2019 2.25            20,000,000.00           
RELIANT BANK 30,000,000           4/9/2019 2.25            30,000,000.00           
RELIANT BANK 10,000,000           4/26/2019 2.25            10,000,000.00           
RELIANT BANK 8,000,000             4/19/2019 2.25            8,000,000.00             
RELIANT BANK 2,000,000             5/13/2019 2.30            2,000,000.00             
RELIANT BANK 7,000,000             4/26/2019 2.25            7,000,000.00             
RELIANT BANK 12,000,000           4/11/2019 2.30            12,000,000.00           
RELIANT BANK 20,000,000           4/16/2019 2.25            20,000,000.00           
RELIANT BANK 5,000,000             4/16/2019 2.25            5,000,000.00             
RELIANT BANK 5,000,000             4/26/2019 2.40            5,000,000.00             
RELIANT BANK 20,000,000           4/11/2019 2.25            20,000,000.00           
RELIANT BANK 10,000,000           4/11/2019 2.25            10,000,000.00           
RELIANT BANK 10,000,000           4/11/2019 2.30            10,000,000.00           
RELIANT BANK 30,000,000           4/16/2019 2.25            30,000,000.00           
RELIANT BANK 15,000,000           4/2/2019 2.25            15,000,000.00           
RELIANT BANK 50,000,000           5/1/2019 2.40            50,000,000.00           
RELIANT BANK 5,000,000             4/2/2019 2.25            5,000,000.00             
RELIANT BANK 10,000,000           4/22/2019 2.30            10,000,000.00           
RELIANT BANK 4,000,000             4/26/2019 2.25            4,000,000.00             
SECURITY BANK 5,000,000             5/24/2019 2.30            5,000,000.00             
SECURITY BANK 3,000,000             5/24/2019 2.30            3,000,000.00             
SECURITY BANK 3,000,000             5/24/2019 2.30            3,000,000.00             
SECURITY BANK 4,000,000             5/20/2019 2.30            4,000,000.00             
SECURITY BANK 3,000,000             5/20/2019 2.30            3,000,000.00             
SECURITY BANK 3,000,000             4/12/2019 2.25            3,000,000.00             
SECURITY BANK 2,000,000             5/24/2019 2.30            2,000,000.00             
SECURITY BANK 3,000,000             4/5/2019 2.25            3,000,000.00             
SIMMONS BANK 10,000,000           4/12/2019 2.25            10,000,000.00           
SIMMONS BANK 15,000,000           4/23/2019 2.50            15,000,000.00           
SIMMONS BANK 15,000,000           4/19/2019 2.25            15,000,000.00           
SIMMONS BANK 25,000,000           4/26/2019 2.25            25,000,000.00           
SIMMONS BANK 20,000,000           5/3/2019 2.40            20,000,000.00           
SIMMONS BANK 40,000,000           4/24/2019 2.25            40,000,000.00           



SIMMONS BANK 25,000,000           4/19/2019 2.25            25,000,000.00           
SIMMONS BANK 30,000,000           4/12/2019 2.25            30,000,000.00           
SIMMONS BANK 50,000,000           4/26/2019 2.25            50,000,000.00           
SIMMONS BANK 30,000,000           5/24/2019 2.50            30,000,000.00           
SIMMONS BANK 40,000,000           4/24/2019 2.25            40,000,000.00           
SIMMONS BANK 25,000,000           4/19/2019 2.25            25,000,000.00           
TENNESSEE BANK & TRUST 10,000,000           4/5/2019 2.25            10,000,000.00           
TENNESSEE BANK & TRUST 5,000,000             5/17/2019 2.30            5,000,000.00             
TENNESSEE BANK & TRUST 6,400,000             4/12/2019 2.25            6,400,000.00             
TOWER COMMUNITY BANK 75,000                  5/24/2019 2.55            75,000.00                   
TOWER COMMUNITY BANK 150,000                5/24/2019 2.55            150,000.00                 
WAYNE COUNTY BANK 500,000                7/12/2019 2.60            500,000.00                 
WAYNE COUNTY BANK 900,000                4/16/2019 2.50            900,000.00                 

1,866,460,000     1,866,460,000.00      

OTHER COMMERCIAL PAPER

BNP PARIBAS 09659CR1 264,000,000        4/1/2019 2.38            263,947,640.00         
EXXON MOBIL 30229BRF 50,000,000           4/15/2019 2.44            49,848,125.00           
EXXON MOBIL 30229BSA 200,000,000        5/10/2019 2.45            199,430,666.67         

514,000,000        513,226,431.67         

GOVERNMENT AGENCY DEBT

FAMCA 3132X03J 175,000,000        9/3/2019 2.45            175,000,000.00         
FAMCA 3132X03G 30,000,000           7/15/2019 2.40            30,000,000.00           
FAMCA 3132X04H 25,000,000           7/30/2019 2.47            25,000,000.00           
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 2.42            100,000,000.00         
FAMCA 3132X05A 100,000,000        9/24/2019 2.42            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 2.46            50,026,084.77           
FAMCA 3132X0Z8 150,000,000        7/1/2019 2.44            150,000,000.00         
FAMCA 31422BAU 50,000,000           1/2/2020 2.51            50,000,000.00           
FAMCA 31422BCT 150,000,000        3/20/2020 2.50            150,000,000.00         
FAMCA 31422BAK 100,000,000        1/2/2020 2.51            100,000,000.00         
FAMCA 31422BAP 100,000,000        1/2/2020 2.51            100,000,000.00         
FAMCA 31422BCU 100,000,000        4/1/2020 2.50            100,000,000.00         
FAMCA 31422BAE 175,000,000        12/2/2019 2.50            175,000,000.00         
FFCB 313312LV 42,000,000           9/17/2019 2.64            41,223,431.67           
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            83,633,422.85           
FNMA 3135G0ZG 50,000,000           9/12/2019 2.48            49,750,835.02           
FNMA 313588FK 100,000,000        5/10/2019 2.40            99,707,277.78           



FHLB 313384DY 100,000,000        4/5/2019 2.39            99,583,500.00           
FHLB 313384EL 156,200,000        4/17/2019 2.42            155,906,604.33         
FHLB 313384EL 74,600,000           4/17/2019 2.41            74,495,124.83           
FHLB 313384EM 100,000,000        4/18/2019 2.42            99,651,888.89           
FHLB 313384FQ 100,000,000        5/15/2019 2.42            99,313,333.33           
FHLB 313384GW 200,000,000        6/14/2019 2.43            198,830,333.33         
FFCB 3132X0T7 200,000,000        4/18/2019 2.20            200,000,000.00         
FFCB 3133EHR7 5,000,000             2/14/2020 2.64            4,952,500.00             
FHLB 3130AE6P 27,785,000           4/26/2019 2.27            27,782,972.23           
FHLB 313384EB 125,000,000        4/8/2019 2.39            124,536,250.00         
FHLB 313384ED 100,000,000        4/10/2019 2.40            99,595,875.00           
FHLB 313384EE 158,000,000        4/11/2019 2.41            157,494,400.00         
FHLB 313384EJ 200,000,000        4/15/2019 2.41            198,791,722.22         
FHLB 313384ER 79,580,000           4/22/2019 2.40            79,442,061.33           
FHLB 313384FB 184,000,000        5/2/2019 2.41            183,276,266.67         
FHLB 313384FH 96,000,000           5/8/2019 2.43            95,683,786.67           
FHLB 313384GN 180,000,000        6/6/2019 2.43            179,068,300.00         
FHLB 313384GP 173,000,000        6/7/2019 2.43            172,071,566.67         
FHLB 3130AFDA 25,000,000           11/5/2019 2.75            24,973,610.08           
FHLB 313384EY 75,000,000           4/29/2019 2.42            74,693,729.17           
FHLB 313384EY 71,000,000           4/29/2019 2.42            70,809,483.33           
FHLMC 313396LW 25,000,000           9/18/2019 2.48            24,686,688.89           
FHLMC 313396LW 25,000,000           9/18/2019 2.48            24,686,688.89           
FHLMC 3134GB3P 17,689,000           11/27/2019 2.77            17,528,426.30           
FHLMC 313396DY 200,000,000        4/5/2019 2.37            198,964,222.22         
FNMA 3135G0N3 52,135,000           8/2/2019 2.41            51,678,184.24           
FNMA 313588DY 180,000,000        4/5/2019 2.36            179,071,750.00         
FNMA 313588FC 90,000,000           5/3/2019 2.39            89,660,850.00           
FNMA 313588FC 164,000,000        5/3/2019 2.39            163,457,888.89         
IADB 45818KGP 100,000,000        6/7/2019 2.43            99,455,500.00           
IBRD 459052DU 100,000,000        4/1/2019 2.51            99,423,611.11           
IBRD 459052FN 200,000,000        5/13/2019 2.41            199,013,333.33         
IBRD 459052GK 117,000,000        6/3/2019 2.44            116,312,917.50         
IBRD 459052GL 131,000,000        6/4/2019 2.44            130,266,072.50         
IBRD 459052GP 200,000,000        6/7/2019 2.46            198,671,555.56         
IBRD 459052GW 200,000,000        6/14/2019 2.46            198,576,666.67         
IBRD 459052HP 100,000,000        7/1/2019 2.47            99,210,555.56           
IBRD 459052HT 220,000,000        7/5/2019 2.47            218,278,194.44         
IBRD 459052EF 150,000,000        4/12/2019 2.40            149,541,916.67         
IBRD 45905UU2 200,000,000        5/13/2019 2.36            200,000,000.00         
IBRD 45905UT6 100,000,000        4/23/2019 2.49            100,000,000.00         
IBRD 459052EJ 80,000,000           4/15/2019 2.38            79,673,466.67           
IBRD 459052EJ 110,000,000        4/15/2019 2.39            109,600,027.78         
IBRD 459052EJ 100,000,000        4/15/2019 2.39            99,649,611.11           
IBRD 459052FC 172,000,000        5/3/2019 2.41            170,960,881.11         
IBRD 459052FQ 122,000,000        5/15/2019 2.42            121,362,956.67         
IBRD 459052GD 95,000,000           5/28/2019 2.43            94,463,566.67           
IBRD 459052JD 200,000,000        7/15/2019 2.45            198,393,500.00         

8,302,369,000     8,272,883,392.95      

TREASURY DEBT



US TREASURY 912796RG 100,000,000        4/11/2019 2.39            99,728,375.00           
US TREASURY 912796RH 100,000,000        4/18/2019 2.39            99,728,090.28           
US TREASURY 912796RY 100,000,000        1/30/2020 2.54            97,504,375.00           
US TREASURY 9128282T 41,000,000           8/31/2019 2.46            40,676,098.08           
US TREASURY 912828D2 50,000,000           4/30/2019 2.14            49,914,645.22           
US TREASURY 912828F6 42,000,000           10/31/2019 2.71            41,584,857.63           
US TREASURY 912828Q5 36,000,000           4/15/2019 2.14            35,870,470.36           
US TREASURY 912828T5 100,000,000        10/15/2019 2.64            98,734,905.34           
US TREASURY 912828U3 100,000,000        11/15/2019 2.70            98,550,371.71           
US TREASURY 912828U3 50,000,000           11/15/2019 2.70            49,274,505.19           
US TREASURY 912828U7 31,000,000           12/15/2019 2.72            30,608,970.68           
US TREASURY 912828W6 145,000,000        3/15/2020 2.55            143,640,625.00         
US TREASURY 912828XS 50,000,000           5/31/2019 2.31            49,782,809.08           

945,000,000        935,599,098.57         

REPURCHASE AGREEMENTS

BB&T REPURCHASE AGREEMENT 36,860,000           4/1/2019 2.50            36,860,000.00           
BB&T REPURCHASE AGREEMENT 49,080,000           4/1/2019 2.50            49,080,000.00           
BB&T REPURCHASE AGREEMENT 49,080,000           4/1/2019 2.50            49,080,000.00           
BB&T REPURCHASE AGREEMENT 49,080,000           4/1/2019 2.50            49,080,000.00           
BB&T REPURCHASE AGREEMENT 49,080,000           4/1/2019 2.50            49,080,000.00           
BB&T REPURCHASE AGREEMENT 49,150,000           4/1/2019 2.50            49,150,000.00           
BB&T REPURCHASE AGREEMENT 49,150,000           4/1/2019 2.50            49,150,000.00           
BB&T REPURCHASE AGREEMENT 49,150,000           4/1/2019 2.50            49,150,000.00           
BB&T REPURCHASE AGREEMENT 49,150,000           4/1/2019 2.50            49,150,000.00           
BB&T REPURCHASE AGREEMENT 49,150,000           4/1/2019 2.50            49,150,000.00           
BB&T REPURCHASE AGREEMENT 26,070,000           4/1/2019 2.50            26,070,000.00           

505,000,000        505,000,000.00         

OTHER INSTRUMENTS

FIRST TN SWEEP 110,000,000        4/1/2019 2.40            110,000,000.00         
FIRST TN SWEEP #2 159,229,854        4/1/2019 2.40            159,229,854.24         
REGIONS SWEEP 300,575,387        4/1/2019 2.25            300,575,386.96         

569,805,241        569,805,241.20         

GRAND TOTAL 12,702,634,241   12,662,974,164         

SHADOW PRICE = 1.001176 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 = 47 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 = 80 Days The dollar weighted days to maturity. Maximum allowed is 120 days.

Monthly Return = 2.44% Gross return prior to reduction of administrative fees, currently at 4 basis points.



Daily Liquid Assets = 20.04% Minimum requirement is 10%

Weekly Liquid Assets = 47.86% Minimum requirement is 30%
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