
 AMORTIZED 
DESCRIPTION CUSIP PRINCIPAL  MATURITY  YIELD  COST 

CERTIFICATES OF DEPOSIT

BANK OF CROCKETT 2,500,000                   12/2/2019 2.00            2,500,000.00              
BANK OF CROCKETT 2,500,000                   12/2/2019 2.00            2,500,000.00              
BANK OF CROCKETT 3,000,000                   12/2/2019 2.00            3,000,000.00              
BANK OF CROCKETT 2,500,000                   12/6/2019 1.90            2,500,000.00              
BANK OF CROCKETT 3,000,000                   12/23/2019 1.65            3,000,000.00              
BANK OF CROCKETT 4,500,000                   12/13/2019 1.90            4,500,000.00              
BANK OF CROCKETT 2,500,000                   12/9/2019 1.90            2,500,000.00              
BANK OF CROCKETT 3,000,000                   12/20/2019 1.85            3,000,000.00              
BANK OF CROCKETT 4,500,000                   12/13/2019 1.90            4,500,000.00              
BANK OF CROCKETT 3,000,000                   12/23/2019 1.65            3,000,000.00              
BANK OF CROCKETT 1,000,000                   12/2/2019 2.00            1,000,000.00              
BANK OF GLEASON 300,000                      12/6/2019 2.60            300,000.00                 
BANK OF GLEASON 750,000                      2/14/2020 2.25            750,000.00                 
BANK OF GLEASON 350,000                      2/25/2020 2.25            350,000.00                 
BANK OF GLEASON 1,000,000                   3/13/2020 2.25            1,000,000.00              
BANK OF GLEASON 2,000,000                   4/17/2020 1.90            2,000,000.00              
BANK OF GLEASON 1,000,000                   5/5/2020 1.75            1,000,000.00              
BANK OF HALLS 1,600,000                   3/17/2020 2.00            1,600,000.00              
BANK OF HALLS 2,000,000                   12/23/2019 1.65            2,000,000.00              
BANK OF HALLS 500,000                      12/5/2019 1.90            500,000.00                 
BANK OF HALLS 1,000,000                   3/17/2020 2.00            1,000,000.00              
BANK OF HALLS 1,200,000                   3/17/2020 2.00            1,200,000.00              
BANK OF JACKSON 3,000,000                   1/17/2020 1.70            3,000,000.00              
BANK OF JACKSON 3,000,000                   12/3/2019 2.00            3,000,000.00              
BANK OF JACKSON 2,500,000                   12/3/2019 2.00            2,500,000.00              
BANK OF JACKSON 2,000,000                   12/13/2019 1.90            2,000,000.00              
COFFEE COUNTY BANK 240,000                      5/14/2020 1.75            240,000.00                 
FIRST CITIZENS NATIONAL BANK 20,000,000                 4/7/2020 1.90            20,000,000.00            
FIRST CITIZENS NATIONAL BANK 3,000,000                   4/7/2020 1.90            3,000,000.00              
FIRST NATIONAL BANK 5,000,000                   12/27/2019 1.65            5,000,000.00              
FIRST NATIONAL BANK 4,000,000                   1/3/2020 1.65            4,000,000.00              
FIRST NATIONAL BANK 2,000,000                   12/27/2019 1.65            2,000,000.00              
FIRST NATIONAL BANK 3,000,000                   12/27/2019 1.65            3,000,000.00              
GATES BANKING & TRUST 1,250,000                   1/10/2020 1.70            1,250,000.00              
GATES BANKING & TRUST 1,600,000                   12/23/2019 1.90            1,600,000.00              
GATES BANKING & TRUST 1,000,000                   12/27/2019 1.90            1,000,000.00              
GATES BANKING & TRUST 750,000                      1/10/2020 1.70            750,000.00                 
GATES BANKING & TRUST 1,500,000                   1/3/2020 1.70            1,500,000.00              
GATES BANKING & TRUST 1,000,000                   1/10/2020 1.70            1,000,000.00              
GATES BANKING & TRUST 1,000,000                   12/27/2019 1.90            1,000,000.00              
GATES BANKING & TRUST 500,000                      12/27/2019 1.90            500,000.00                 
GATES BANKING & TRUST 750,000                      1/6/2020 1.70            750,000.00                 
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GATES BANKING & TRUST 750,000                      1/10/2020 1.70            750,000.00                 
GATES BANKING & TRUST 1,000,000                   12/27/2019 1.90            1,000,000.00              
GATES BANKING & TRUST 750,000                      12/27/2019 1.90            750,000.00                 
GATES BANKING & TRUST 500,000                      12/27/2019 1.90            500,000.00                 
GATES BANKING & TRUST 500,000                      1/3/2020 1.70            500,000.00                 
GATES BANKING & TRUST 250,000                      1/10/2020 1.70            250,000.00                 
GATES BANKING & TRUST 250,000                      1/3/2020 1.70            250,000.00                 
GATES BANKING & TRUST 250,000                      1/3/2020 1.70            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                   5/8/2020 1.75            8,000,000.00              
LANDMARK COMMUNITY BANK 10,000,000                 12/17/2019 2.25            10,000,000.00            
LANDMARK COMMUNITY BANK 3,000,000                   12/17/2019 2.25            3,000,000.00              
LANDMARK COMMUNITY BANK 4,000,000                   12/17/2019 2.25            4,000,000.00              
LANDMARK COMMUNITY BANK 3,000,000                   12/17/2019 2.25            3,000,000.00              
LANDMARK COMMUNITY BANK 7,000,000                   12/17/2019 2.25            7,000,000.00              
LANDMARK COMMUNITY BANK 3,000,000                   12/17/2019 2.25            3,000,000.00              
LANDMARK COMMUNITY BANK 10,000,000                 12/17/2019 2.25            10,000,000.00            
LANDMARK COMMUNITY BANK 20,000,000                 12/17/2019 2.25            20,000,000.00            
LANDMARK COMMUNITY BANK 1,000,000                   12/17/2019 2.25            1,000,000.00              
LANDMARK COMMUNITY BANK 12,000,000                 12/17/2019 2.25            12,000,000.00            
LANDMARK COMMUNITY BANK 20,000,000                 12/17/2019 2.25            20,000,000.00            
LANDMARK COMMUNITY BANK 7,000,000                   12/17/2019 2.25            7,000,000.00              
NEWPORT FEDERAL SAVINGS BANK 95,000                         12/13/2019 2.60            95,000.00                    
NEWPORT FEDERAL SAVINGS BANK 500,000                      4/7/2020 1.90            500,000.00                 
NEWPORT FEDERAL SAVINGS BANK 500,000                      4/7/2020 1.90            500,000.00                 
NEWPORT FEDERAL SAVINGS BANK 300,000                      12/13/2019 2.60            300,000.00                 
PATRIOT BANK 7,500,000                   12/16/2019 1.90            7,500,000.00              
PATRIOT BANK 5,000,000                   12/16/2019 1.90            5,000,000.00              
PATRIOT BANK 3,500,000                   1/24/2020 1.70            3,500,000.00              
PATRIOT BANK 3,000,000                   1/17/2020 1.70            3,000,000.00              
PATRIOT BANK 3,500,000                   12/16/2019 1.90            3,500,000.00              
PATRIOT BANK 4,000,000                   12/3/2019 2.00            4,000,000.00              
PATRIOT BANK 5,000,000                   12/10/2019 1.90            5,000,000.00              
PATRIOT BANK 3,500,000                   12/16/2019 1.90            3,500,000.00              
PATRIOT BANK 2,000,000                   12/3/2019 2.00            2,000,000.00              
PATRIOT BANK 4,000,000                   1/17/2020 1.70            4,000,000.00              
PATRIOT BANK 3,000,000                   1/23/2020 1.70            3,000,000.00              
PATRIOT BANK 4,000,000                   12/9/2019 1.90            4,000,000.00              
PATRIOT BANK 3,000,000                   12/10/2019 1.90            3,000,000.00              
PATRIOT BANK 5,000,000                   12/10/2019 1.90            5,000,000.00              
PATRIOT BANK 2,000,000                   1/17/2020 1.70            2,000,000.00              
PATRIOT BANK 8,000,000                   12/16/2019 1.90            8,000,000.00              
PATRIOT BANK 2,000,000                   1/23/2020 1.70            2,000,000.00              
PATRIOT BANK 2,000,000                   12/27/2019 1.90            2,000,000.00              
PATRIOT BANK 5,000,000                   12/3/2019 2.00            5,000,000.00              
PATRIOT BANK 2,000,000                   12/10/2019 1.90            2,000,000.00              
PATRIOT BANK 5,000,000                   1/10/2020 1.70            5,000,000.00              
PATRIOT BANK 3,000,000                   12/3/2019 2.00            3,000,000.00              
REGIONS BANK 100,000,000               12/2/2019 1.65            100,000,000.00          
REGIONS BANK 200,000,000               12/2/2019 1.65            200,000,000.00          
REGIONS BANK 150,000,000               12/2/2019 1.65            150,000,000.00          
RELIANT BANK 10,000,000                 12/6/2019 1.65            10,000,000.00            
RELIANT BANK 10,000,000                 12/6/2019 1.65            10,000,000.00            



RELIANT BANK 30,000,000                 12/20/2019 1.65            30,000,000.00            
RELIANT BANK 10,000,000                 12/20/2019 1.65            10,000,000.00            
RELIANT BANK 15,000,000                 12/5/2019 1.65            15,000,000.00            
RELIANT BANK 20,000,000                 12/20/2019 1.65            20,000,000.00            
RELIANT BANK 10,000,000                 12/20/2019 1.65            10,000,000.00            
RELIANT BANK 30,000,000                 12/27/2019 1.65            30,000,000.00            
RELIANT BANK 50,000,000                 12/13/2019 1.65            50,000,000.00            
RELIANT BANK 5,000,000                   12/13/2019 1.65            5,000,000.00              
SECURITY BANK 5,000,000                   12/16/2019 1.90            5,000,000.00              
SECURITY BANK 3,000,000                   12/16/2019 1.90            3,000,000.00              
SECURITY BANK 3,000,000                   12/16/2019 1.90            3,000,000.00              
SECURITY BANK 3,000,000                   12/10/2019 1.90            3,000,000.00              
SECURITY BANK 3,000,000                   12/10/2019 1.90            3,000,000.00              
SECURITY BANK 3,000,000                   1/17/2020 1.70            3,000,000.00              
SECURITY BANK 3,000,000                   12/3/2019 2.00            3,000,000.00              
SIMMONS BANK 100,000,000               12/4/2019 1.65            100,000,000.00          
TOWER COMMUNITY BANK 3,000,000                   12/6/2019 1.65            3,000,000.00              
TOWER COMMUNITY BANK 3,000,000                   12/13/2019 1.65            3,000,000.00              
TOWER COMMUNITY BANK 75,000                         12/13/2019 1.65            75,000.00                    
TOWER COMMUNITY BANK 150,000                      12/13/2019 1.65            150,000.00                 
WAYNE COUNTY BANK 500,000                      1/7/2020 2.35            500,000.00                 
WAYNE COUNTY BANK 900,000                      4/7/2020 1.90            900,000.00                 

1,075,060,000           1,075,060,000.00      

OTHER COMMERCIAL PAPER

BNP PARIBAS 09659CZ2 300,000,000               12/2/2019 1.53            299,936,250.00          
BNP PARIBAS 09659CZ5 100,000,000               12/5/2019 1.80            99,785,000.00            
EXXON MOBIL 30229BZB 100,000,000               12/11/2019 1.58            99,934,166.70            
EXXON MOBIL 30229BZP 100,000,000               12/23/2019 1.60            99,880,000.00            
PRUDENTIAL FUNDING 74433HZ2 100,000,000               12/2/2019 1.55            99,956,944.44            
PRUDENTIAL FUNDING 74433HZB 75,000,000                 12/11/2019 1.58            74,907,833.33            

775,000,000               774,400,194.47          

GOVERNMENT AGENCY DEBT

FAMCA 31422BFU 100,000,000               6/10/2020 2.45            100,000,000.00          
FAMCA 31422BKU 100,000,000               8/20/2020 1.90            100,000,000.00          
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 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 31422BKE 150,000,000               8/20/2020 2.55            150,000,000.00          
FAMCA 31422BLL 225,000,000               10/23/2020 2.12            225,000,000.00          
FAMCA 31422BMW 165,000,000               12/1/2020 1.98            165,000,000.00          



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 31422BKL 175,000,000               10/1/2020 2.26            175,000,000.00          
FAMCA 31422BAE 175,000,000               12/2/2019 2.47            175,000,000.00          
FARMER MAC 31422BHS 100,000,000               7/22/2020 2.05            100,000,000.00          
FARMER MAC 31422BMB 200,000,000               10/1/2020 1.90            200,000,000.00          
FHLB 313384RT 100,000,000               1/13/2020 1.56            99,766,750.00            
FNMA 313588QA 100,000,000               12/3/2019 1.69            99,737,888.89            
FNMA 313588RV 200,000,000               1/15/2020 1.53            199,413,500.00          
FHLMC 313396QD 245,000,000               12/6/2019 1.85            244,173,533.33          
FHLB 313384QH 180,000,000               12/10/2019 1.70            179,467,650.00          
FHLB 313384RU 168,000,000               1/14/2020 1.54            167,511,306.67          
FHLB 313384RV 98,800,000                 1/15/2020 1.53            98,487,133.33            
FHLB 313384RV 150,000,000               1/15/2020 1.56            149,643,645.83          
FHLB 313384SH 150,000,000               1/27/2020 1.57            149,519,000.00          
FHLB 313384SJ 81,000,000                 1/28/2020 1.57            80,736,750.00            
FHLB 313384SK 200,000,000               1/29/2020 1.57            199,384,666.67          
FHLB 313384SM 40,000,000                 1/31/2020 1.57            39,841,761.11            
FHLB 313384SQ 100,000,000               2/3/2020 1.54            99,630,250.00            
FHLB 313384UF 115,000,000               3/13/2020 1.56            114,408,884.03          
FFCB 3133EHR7 5,000,000                   2/14/2020 2.64            4,983,562.34              
FHDN 313384WG 100,000,000               5/1/2020 1.57            99,263,333.33            
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 313384QD 159,000,000               12/6/2019 1.95            158,434,490.00          
FHLB 313384RH 265,000,000               1/3/2020 1.63            264,212,950.00          
FHLB 313384RH 200,000,000               1/3/2020 1.60            199,425,833.33          
FHLB 313384RP 165,000,000               1/9/2020 1.56            164,643,645.83          
FHLB 313384SU 140,000,000               2/7/2020 1.57            139,526,800.00          
FHLB 313384WP 50,000,000                 5/8/2020 1.56            49,608,194.44            
FMDN 313396UL 100,000,000               3/18/2020 1.66            99,266,666.67            
FNMA 313588QD 118,000,000               12/6/2019 1.85            117,601,946.67          
IBRD 45818KQL 50,000,000                 12/13/2019 1.72            49,840,875.00            
IBRD 45818KQR 50,000,000                 12/18/2019 1.73            49,863,833.33            
IBRD 45818KQS 50,000,000                 12/19/2019 1.73            49,861,444.44            
IBRD 45818KSX 95,000,000                 2/10/2020 1.56            94,631,875.00            
IBRD 459052QL 190,000,000               12/13/2019 1.83            189,298,794.45          
IBRD 459052QL 200,000,000               12/13/2019 1.94            199,217,277.78          
IBRD 459052RH 123,000,000               1/3/2020 1.74            122,527,133.88          
IBRD 459052RH 240,000,000               1/3/2020 1.67            239,203,200.00          
IBRD 459052RL 175,000,000               1/6/2020 1.55            174,525,312.50          
IBRD 459052RV 165,000,000               1/15/2020 1.86            164,109,687.50          
IBRD 459052RV 88,000,000                 1/15/2020 1.86            87,529,688.89            
IBRD 459052SC 200,000,000               1/22/2020 1.58            199,406,888.89          
IBRD 459052SQ 200,000,000               2/3/2020 1.55            199,255,666.67          
IBRD 459052SU 300,000,000               2/7/2020 1.54            298,814,250.00          
IBRD 459052SU 100,000,000               2/7/2020 1.55            99,627,833.33            
IBRD 459052SY 200,000,000               2/11/2020 1.58            199,215,000.00          
IBRD 459052TA 150,000,000               2/13/2020 1.57            149,408,500.00          
IBRD 459052TB 172,000,000               2/14/2020 1.54            171,269,000.00          
IBRD 459052QD 147,000,000               12/6/2019 1.94            146,479,865.00          
IBRD 459052QG 214,000,000               12/9/2019 1.75            213,317,340.00          



IBRD 459052QK 100,000,000               12/12/2019 1.75            99,666,500.00            
IBRD 459052SD 200,000,000               1/23/2020 1.58            199,398,166.67          

9,778,800,000           9,755,181,071.67      

TREASURY DEBT

US TREASURY 912796RY 100,000,000               1/30/2020 2.54            99,168,125.00            
US TREASURY 912796TE 200,000,000               2/6/2020 1.52            199,225,666.67          
US TREASURY 912796TV 221,000,000               5/14/2020 1.54            219,342,960.42          
US TREASURY 912796WJ 150,000,000               12/17/2019 1.65            149,615,000.00          
US TREASURY 9128284J 173,000,000               4/30/2020 1.57            173,623,783.55          
US TREASURY 912828U7 31,000,000                 12/15/2019 2.72            30,914,082.45            
US TREASURY 912828W6 145,000,000               3/15/2020 2.55            144,397,464.92          

1,020,000,000           1,016,287,083.01      

REPURCHASE AGREEMENTS

BB&T REPURCHASE AGREEMENT 51,350,000                 12/2/2019 1.50            51,350,000.00            
BB&T REPURCHASE AGREEMENT 17,600,000                 12/2/2019 1.50            17,600,000.00            
BB&T REPURCHASE AGREEMENT 51,500,000                 12/2/2019 1.50            51,500,000.00            
BB&T REPURCHASE AGREEMENT 49,650,000                 12/2/2019 1.50            49,650,000.00            
BB&T REPURCHASE AGREEMENT 29,700,000                 12/2/2019 1.50            29,700,000.00            
BB&T REPURCHASE AGREEMENT 49,150,000                 12/2/2019 1.50            49,150,000.00            
BB&T REPURCHASE AGREEMENT 13,850,000                 12/2/2019 1.50            13,850,000.00            
BB&T REPURCHASE AGREEMENT 37,200,000                 12/2/2019 1.50            37,200,000.00            
AMHERST REPURCHASE AGREEMENT 50,093,488                 12/2/2019 1.61            50,093,488.37            
AMHERST REPURCHASE AGREEMENT 50,093,488                 12/2/2019 1.61            50,093,488.37            
AMHERST REPURCHASE AGREEMENT 50,093,488                 12/2/2019 1.61            50,093,488.37            
AMHERST REPURCHASE AGREEMENT 50,093,488                 12/2/2019 1.61            50,093,488.37            
AMHERST REPURCHASE AGREEMENT 15,028,047                 12/2/2019 1.61            15,028,046.51            
AMHERST REPURCHASE AGREEMENT 41,747,475                 12/2/2019 1.61            41,747,474.75            
AMHERST REPURCHASE AGREEMENT 40,912,525                 12/2/2019 1.61            40,912,525.25            
AMHERST REPURCHASE AGREEMENT 46,762,254                 12/2/2019 1.61            46,762,254.12            
AMHERST REPURCHASE AGREEMENT 46,762,254                 12/2/2019 1.61            46,762,254.12            
AMHERST REPURCHASE AGREEMENT 5,654,492                   12/2/2019 1.61            5,654,491.77              
AMHERST REPURCHASE AGREEMENT 18,924,046                 12/2/2019 1.61            18,924,046.48            
AMHERST REPURCHASE AGREEMENT 18,924,046                 12/2/2019 1.61            18,924,046.48            
AMHERST REPURCHASE AGREEMENT 18,924,046                 12/2/2019 1.61            18,924,046.48            
AMHERST REPURCHASE AGREEMENT 18,924,046                 12/2/2019 1.61            18,924,046.48            
AMHERST REPURCHASE AGREEMENT 18,924,046                 12/2/2019 1.61            18,924,046.48            
AMHERST REPURCHASE AGREEMENT 8,138,768                   12/2/2019 1.61            8,138,767.60              

800,000,000               800,000,000.00          

OTHER INSTRUMENTS

FIRST TN 4022012 110,000,000               12/2/2019 1.65            110,000,000.00          
FIRST TN SWEEP #2 4032012 216,270,139               12/2/2019 1.65            216,270,138.93          
REGIONS SWEEP 7012004 300,575,387               12/2/2019 1.50            300,575,386.96          

626,845,526               626,845,525.89          



GRAND TOTAL 14,075,705,525.89    14,047,773,875.04    

SHADOW PRICE = 1.000824 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 = 46 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 = 76 Days The dollar weighted days to maturity. Maximum allowed is 120 days.

Monthly Return = 1.88% Gross return prior to reduction of administrative fees, currently at 4 basis points.

Daily Liquid Assets = 24.75% Minimum requirement is 10%

Weekly Liquid Assets = 59.07% Minimum requirement is 30%
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