
 AMORTIZED 
DESCRIPTION CUSIP PRINCIPAL  MATURITY  YIELD  COST 

CERTIFICATES OF DEPOSIT

BANK OF CROCKETT 2,500,000                   10/4/2019 2.12            2,500,000.00              
BANK OF CROCKETT 2,500,000                   10/4/2019 2.12            2,500,000.00              
BANK OF CROCKETT 3,000,000                   10/4/2019 2.12            3,000,000.00              
BANK OF CROCKETT 2,500,000                   10/8/2019 2.12            2,500,000.00              
BANK OF CROCKETT 3,000,000                   11/25/2019 2.00            3,000,000.00              
BANK OF CROCKETT 4,500,000                   10/15/2019 2.12            4,500,000.00              
BANK OF CROCKETT 2,500,000                   10/11/2019 2.12            2,500,000.00              
BANK OF CROCKETT 3,000,000                   10/23/2019 1.90            3,000,000.00              
BANK OF CROCKETT 4,500,000                   10/15/2019 2.12            4,500,000.00              
BANK OF CROCKETT 2,000,000                   11/25/2019 2.00            2,000,000.00              
BANK OF CROCKETT 1,000,000                   10/4/2019 2.12            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                   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                   3/17/2020 2.00            1,600,000.00              
BANK OF HALLS 2,000,000                   10/2/2019 2.12            2,000,000.00              
BANK OF HALLS 500,000                      10/9/2019 2.12            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                   11/19/2019 2.00            3,000,000.00              
BANK OF JACKSON 3,000,000                   10/4/2019 2.12            3,000,000.00              
BANK OF JACKSON 2,500,000                   10/4/2019 2.12            2,500,000.00              
BANK OF JACKSON 1,500,000                   10/11/2019 2.12            1,500,000.00              
BANK OF JACKSON 2,000,000                   10/15/2019 2.12            2,000,000.00              
COFFEE CO 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                   10/11/2019 2.12            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                   10/18/2019 1.90            5,000,000.00              
FIRST NATIONAL BANK 4,000,000                   10/23/2019 1.90            4,000,000.00              
FIRST NATIONAL BANK 2,000,000                   10/18/2019 1.90            2,000,000.00              
FIRST NATIONAL BANK 3,000,000                   10/18/2019 1.90            3,000,000.00              
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                   11/13/2019 2.25            1,250,000.00              
GATES BANKING & TRUST 1,600,000                   10/25/2019 2.35            1,600,000.00              
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GATES BANKING & TRUST 1,000,000                   10/29/2019 2.25            1,000,000.00              
GATES BANKING & TRUST 750,000                      11/13/2019 2.25            750,000.00                 
GATES BANKING & TRUST 1,500,000                   11/6/2019 2.25            1,500,000.00              
GATES BANKING & TRUST 1,000,000                   11/13/2019 2.25            1,000,000.00              
GATES BANKING & TRUST 1,000,000                   10/30/2019 2.25            1,000,000.00              
GATES BANKING & TRUST 500,000                      10/29/2019 2.25            500,000.00                 
GATES BANKING & TRUST 750,000                      11/8/2019 2.25            750,000.00                 
GATES BANKING & TRUST 750,000                      11/13/2019 2.25            750,000.00                 
GATES BANKING & TRUST 1,000,000                   10/30/2019 2.25            1,000,000.00              
GATES BANKING & TRUST 750,000                      10/29/2019 2.25            750,000.00                 
GATES BANKING & TRUST 500,000                      10/29/2019 2.25            500,000.00                 
GATES BANKING & TRUST 500,000                      11/6/2019 2.25            500,000.00                 
GATES BANKING & TRUST 250,000                      11/13/2019 2.25            250,000.00                 
GATES BANKING & TRUST 250,000                      11/6/2019 2.25            250,000.00                 
GATES BANKING & TRUST 250,000                      11/6/2019 2.25            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                 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                      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                   10/17/2019 2.12            7,500,000.00              
PATRIOT BANK 5,000,000                   10/17/2019 2.12            5,000,000.00              
PATRIOT BANK 4,500,000                   11/26/2019 2.00            4,500,000.00              
PATRIOT BANK 4,000,000                   11/22/2019 2.00            4,000,000.00              
PATRIOT BANK 3,500,000                   10/17/2019 2.12            3,500,000.00              
PATRIOT BANK 4,000,000                   10/4/2019 2.12            4,000,000.00              
PATRIOT BANK 5,000,000                   10/11/2019 2.12            5,000,000.00              
PATRIOT BANK 3,500,000                   10/17/2019 2.12            3,500,000.00              
PATRIOT BANK 2,000,000                   10/4/2019 2.12            2,000,000.00              
PATRIOT BANK 4,000,000                   11/19/2019 2.00            4,000,000.00              
PATRIOT BANK 3,000,000                   11/25/2019 2.00            3,000,000.00              
PATRIOT BANK 4,000,000                   10/10/2019 2.12            4,000,000.00              
PATRIOT BANK 3,000,000                   10/11/2019 2.12            3,000,000.00              
PATRIOT BANK 5,000,000                   10/11/2019 2.12            5,000,000.00              
PATRIOT BANK 2,500,000                   11/19/2019 2.00            2,500,000.00              
PATRIOT BANK 8,000,000                   10/17/2019 2.12            8,000,000.00              
PATRIOT BANK 2,000,000                   11/25/2019 2.00            2,000,000.00              
PATRIOT BANK 2,000,000                   10/29/2019 1.90            2,000,000.00              
PATRIOT BANK 5,000,000                   10/4/2019 2.12            5,000,000.00              
PATRIOT BANK 2,000,000                   10/11/2019 2.12            2,000,000.00              



PATRIOT BANK 3,000,000                   10/4/2019 2.12            3,000,000.00              
REGIONS BANK 100,000,000               10/21/2019 1.90            100,000,000.00          
REGIONS BANK 200,000,000               10/21/2019 1.90            200,000,000.00          
REGIONS BANK 150,000,000               10/21/2019 1.90            150,000,000.00          
RELIANT BANK 10,000,000                 10/11/2019 2.12            10,000,000.00            
RELIANT BANK 10,000,000                 10/11/2019 2.12            10,000,000.00            
RELIANT BANK 30,000,000                 10/25/2019 1.90            30,000,000.00            
RELIANT BANK 7,000,000                   10/18/2019 1.90            7,000,000.00              
RELIANT BANK 20,000,000                 10/18/2019 1.90            20,000,000.00            
RELIANT BANK 10,000,000                 10/25/2019 1.90            10,000,000.00            
RELIANT BANK 20,000,000                 10/25/2019 1.90            20,000,000.00            
RELIANT BANK 10,000,000                 10/25/2019 1.90            10,000,000.00            
RELIANT BANK 30,000,000                 10/4/2019 2.12            30,000,000.00            
RELIANT BANK 50,000,000                 10/18/2019 1.90            50,000,000.00            
RELIANT BANK 5,000,000                   10/18/2019 1.90            5,000,000.00              
SECURITY BANK 5,000,000                   10/17/2019 2.12            5,000,000.00              
SECURITY BANK 3,000,000                   10/17/2019 2.12            3,000,000.00              
SECURITY BANK 3,000,000                   10/17/2019 2.12            3,000,000.00              
SECURITY BANK 4,000,000                   10/11/2019 2.12            4,000,000.00              
SECURITY BANK 3,000,000                   10/11/2019 2.12            3,000,000.00              
SECURITY BANK 3,000,000                   11/19/2019 2.00            3,000,000.00              
SECURITY BANK 3,000,000                   10/4/2019 2.12            3,000,000.00              
SECURITY BANK 2,000,000                   10/17/2019 2.12            2,000,000.00              
SIMMONS BANK 50,000,000                 10/18/2019 1.90            50,000,000.00            
SIMMONS BANK 50,000,000                 10/18/2019 1.90            50,000,000.00            
SIMMONS BANK 50,000,000                 10/23/2019 1.90            50,000,000.00            
TOWER COMMUNITY BANK 3,000,000                   10/11/2019 2.45            3,000,000.00              
TOWER COMMUNITY BANK 3,000,000                   10/18/2019 1.90            3,000,000.00              
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                 

1,193,060,000           1,193,060,000.00      

OTHER COMMERCIAL PAPER

BNP PARIBAS 09659CX1 300,000,000               10/1/2019 1.80            299,985,000.00          
EXXON MOBIL 30229BXU 200,000,000               10/28/2019 2.00            199,611,112.00          
PRUDENTIAL FUNDING 74433HX1 75,000,000                 10/1/2019 1.80            74,996,250.00            
TOYOTA MOTOR RECEIVABLES 89233HXX 200,000,000               10/31/2019 2.02            199,497,500.00          

775,000,000               774,089,862.00          

GOVERNMENT AGENCY DEBT

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 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 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 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 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          
FAMCA 31422BHS 100,000,000               7/22/2020 2.05            100,000,000.00          
FNMA 313588MN 200,000,000               10/4/2019 2.03            199,270,555.56          
FNMA 313588MN 179,000,000               10/4/2019 2.00            178,475,579.72          
FNMA 313588MV 200,000,000               10/11/2019 1.98            199,387,111.11          
FHLMC 313396QD 245,000,000               12/6/2019 1.85            243,660,122.22          
FHLB 313384MK 250,000,000               10/1/2019 1.50            249,989,583.33          
FHLB 313384ML 150,000,000               10/2/2019 2.04            149,711,708.33          
FHLB 313384MM 50,000,000                 10/3/2019 2.03            49,854,111.11            
FHLB 313384MM 250,000,000               10/3/2019 2.03            249,506,597.22          
FHLB 313384MU 200,000,000               10/10/2019 1.97            199,660,722.22          
FHLB 313384MZ 163,000,000               10/15/2019 2.06            162,294,572.22          
FHLB 313384NK 180,000,000               10/25/2019 2.03            179,614,300.00          
FHLB 313384NW 100,000,000               11/5/2019 1.91            99,782,472.22            
FHLB 313384NX 100,000,000               11/6/2019 1.91            99,777,166.67            
FHLB 313384PG 94,000,000                 11/15/2019 1.95            93,539,034.44            
FFCB 3133EHR7 5,000,000                   2/14/2020 2.64            4,972,442.75              
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 313384MN 45,000,000                 10/4/2019 2.10            44,817,125.00            
FHLB 313384MN 50,000,000                 10/4/2019 2.04            49,841,644.44            
FHLB 313384MR 100,000,000               10/7/2019 2.06            99,624,166.67            
FHLB 313384MR 200,000,000               10/7/2019 2.04            199,773,333.33          
FHLB 313384MR 250,000,000               10/7/2019 1.68            249,883,333.25          
FHLB 313384NH 100,000,000               10/23/2019 1.97            99,760,444.44            
FHLB 313384NP 133,000,000               10/29/2019 1.92            132,752,379.86          
FHLB 313384NS 200,000,000               11/1/2019 1.96            199,220,000.00          
FHLB 313384NZ 280,000,000               11/8/2019 1.94            279,309,488.89          
FHLB 313384PD 145,000,000               11/12/2019 1.92            144,630,732.85          
FHLB 313384PK 160,000,000               11/18/2019 1.87            159,561,866.67          
FHLB 313384QD 159,000,000               12/6/2019 1.95            158,305,965.00          
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 3134GB3P 17,689,000                 11/27/2019 2.77            17,616,247.02            
FNMA 313588QD 118,000,000               12/6/2019 1.85            117,595,915.56          



IADB 45818KNG 100,000,000               10/22/2019 2.03            99,802,638.89            
IADB 45818KNJ 50,000,000                 10/24/2019 2.03            49,895,680.56            
IBRD 459052MS 152,000,000               10/8/2019 2.03            151,708,582.22          
IBRD 459052MT 220,000,000               10/9/2019 2.03            219,590,616.67          
IBRD 459052QL 190,000,000               12/13/2019 1.83            188,972,205.56          
IBRD 459052QL 200,000,000               12/13/2019 1.94            199,024,277.78          
IBRD 459052MZ 200,000,000               10/15/2019 2.16            198,901,111.11          
IBRD 459052NF 113,000,000               10/21/2019 2.06            112,485,222.22          
IBRD 459052NS 110,000,000               11/1/2019 2.02            109,508,666.67          
IBRD 459052NZ 175,000,000               11/8/2019 1.96            174,298,541.67          
IBRD 459052PG 165,000,000               11/15/2019 1.94            164,221,566.67          
IBRD 459052PG 219,000,000               11/15/2019 1.96            217,991,687.50          
IBRD 459052PG 167,000,000               11/15/2019 1.96            166,276,333.33          
IBRD 459052QD 147,000,000               12/6/2019 1.94            146,338,010.00          

10,321,689,000         10,301,215,037.65    

TREASURY DEBT

US TREASURY 912796RY 100,000,000               1/30/2020 2.54            98,535,625.00            
US TREASURY 912796VY 85,000,000                 10/8/2019 1.99            84,873,616.05            
US TREASURY 912796VZ 200,000,000               10/15/2019 2.03            199,684,222.22          
US TREASURY 912796WC 210,000,000               11/5/2019 1.95            209,363,816.67          
US TREASURY 912796WC 285,000,000               11/5/2019 1.93            284,176,635.00          
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          

1,348,000,000           1,341,935,107.27      

REPURCHASE AGREEMENTS

AMHERST PIERPONT REPO 51,015,349                 10/1/2019 2.40            51,015,348.84            
AMHERST PIERPONT REPO 51,015,349                 10/1/2019 2.40            51,015,348.84            
AMHERST PIERPONT REPO 51,015,349                 10/1/2019 2.40            51,015,348.84            
AMHERST PIERPONT REPO 51,015,349                 10/1/2019 2.40            51,015,348.84            
AMHERST PIERPONT REPO 15,304,605                 10/1/2019 2.40            15,304,604.64            
AMHERST PIERPONT REPO 30,634,000                 10/1/2019 2.40            30,634,000.00            

250,000,000               250,000,000.00          

OTHER INSTRUMENTS

FIRST TN 110,000,000               10/1/2019 1.90            110,000,000.00          
FIRST TN SWEEP #2 155,148,328               10/1/2019 1.90            155,148,328.36          
REGIONS SWEEP 300,575,387               10/1/2019 1.75            300,575,386.96          

565,723,715               565,723,715.32          

GRAND TOTAL 14,453,472,715.32    14,426,023,722.24    



SHADOW PRICE = 1.001010 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 = 41 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 = 2.18% Gross return prior to reduction of administrative fees, currently at 4 basis points.

Daily Liquid Assets = 20.95% Minimum requirement is 10%

Weekly Liquid Assets = 57.33% Minimum requirement is 30%
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