
 AMORTIZED 
DESCRIPTION CUSIP PRINCIPAL  MATURITY  YIELD  COST 

CERTIFICATES OF DEPOSIT

BANK OF CROCKETT 1,000,000                   3/27/2020 1.65            1,000,000.00              
BANK OF CROCKETT 3,000,000                   3/27/2020 1.65            3,000,000.00              
BANK OF CROCKETT 3,000,000                   5/19/2020 1.65            3,000,000.00              
BANK OF CROCKETT 2,500,000                   5/8/2020 1.65            2,500,000.00              
BANK OF CROCKETT 4,500,000                   5/8/2020 1.65            4,500,000.00              
BANK OF GLEASON 300,000                      6/2/2020 1.75            300,000.00                 
BANK OF GLEASON 750,000                      8/11/2020 1.70            750,000.00                 
BANK OF GLEASON 350,000                      8/21/2020 1.70            350,000.00                 
BANK OF GLEASON 1,000,000                   3/13/2020 1.70            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 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 2,000,000                   4/15/2020 1.65            2,000,000.00              
BANK OF JACKSON 2,000,000                   3/11/2020 1.65            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                   3/20/2020 1.60            5,000,000.00              
FIRST NATIONAL BANK 4,000,000                   3/27/2020 1.60            4,000,000.00              
FIRST NATIONAL BANK 2,000,000                   3/20/2020 1.60            2,000,000.00              
FIRST NATIONAL BANK 3,000,000                   3/20/2020 1.60            3,000,000.00              
GATES BANKING & TRUST 1,250,000                   3/9/2020 1.65            1,250,000.00              
GATES BANKING & TRUST 750,000                      3/9/2020 1.65            750,000.00                 
GATES BANKING & TRUST 1,500,000                   4/1/2020 1.65            1,500,000.00              
GATES BANKING & TRUST 500,000                      3/27/2020 1.60            500,000.00                 
GATES BANKING & TRUST 1,000,000                   3/13/2020 1.60            1,000,000.00              
GATES BANKING & TRUST 1,000,000                   3/9/2020 1.65            1,000,000.00              
GATES BANKING & TRUST 1,000,000                   3/25/2020 1.65            1,000,000.00              
GATES BANKING & TRUST 500,000                      3/25/2020 1.65            500,000.00                 
GATES BANKING & TRUST 750,000                      3/9/2020 1.65            750,000.00                 
GATES BANKING & TRUST 1,000,000                   3/25/2020 1.65            1,000,000.00              
GATES BANKING & TRUST 500,000                      3/25/2020 1.65            500,000.00                 
GATES BANKING & TRUST 500,000                      4/1/2020 1.65            500,000.00                 
GATES BANKING & TRUST 250,000                      3/9/2020 1.65            250,000.00                 
GATES BANKING & TRUST 250,000                      4/1/2020 1.65            250,000.00                 
GATES BANKING & TRUST 250,000                      4/1/2020 1.65            250,000.00                 
HARDIN COUNTY BANK 2,000,000                   6/26/2020 1.70            2,000,000.00              
HARDIN COUNTY BANK 3,000,000                   6/26/2020 1.70            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                 3/13/2020 1.60            10,000,000.00            

 STATE POOLED INVESTMENT FUND 
 HOLDINGS REPORT 

 as of FEBRUARY 29, 2020 



LANDMARK COMMUNITY BANK 3,000,000                   3/13/2020 1.60            3,000,000.00              
LANDMARK COMMUNITY BANK 4,000,000                   3/13/2020 1.60            4,000,000.00              
LANDMARK COMMUNITY BANK 3,000,000                   3/13/2020 1.60            3,000,000.00              
LANDMARK COMMUNITY BANK 7,000,000                   3/13/2020 1.60            7,000,000.00              
LANDMARK COMMUNITY BANK 3,000,000                   3/13/2020 1.60            3,000,000.00              
LANDMARK COMMUNITY BANK 10,000,000                 3/13/2020 1.60            10,000,000.00            
LANDMARK COMMUNITY BANK 20,000,000                 3/13/2020 1.60            20,000,000.00            
LANDMARK COMMUNITY BANK 1,000,000                   3/13/2020 1.60            1,000,000.00              
LANDMARK COMMUNITY BANK 12,000,000                 3/13/2020 1.60            12,000,000.00            
LANDMARK COMMUNITY BANK 20,000,000                 3/13/2020 1.60            20,000,000.00            
LANDMARK COMMUNITY BANK 7,000,000                   3/13/2020 1.60            7,000,000.00              
MILLENNIUM BANK 1,000,000                   3/11/2020 1.65            1,000,000.00              
NEWPORT FEDERAL SAVINGS BANK 95,000                         6/9/2020 1.70            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                      6/9/2020 1.70            300,000.00                 
PATRIOT BANK 5,000,000                   3/13/2020 1.65            5,000,000.00              
PATRIOT BANK 3,500,000                   3/13/2020 1.65            3,500,000.00              
PATRIOT BANK 4,000,000                   4/29/2020 1.65            4,000,000.00              
PATRIOT BANK 5,000,000                   5/6/2020 1.65            5,000,000.00              
PATRIOT BANK 3,500,000                   3/13/2020 1.65            3,500,000.00              
PATRIOT BANK 4,000,000                   4/15/2020 1.65            4,000,000.00              
PATRIOT BANK 4,000,000                   5/5/2020 1.65            4,000,000.00              
PATRIOT BANK 3,000,000                   5/6/2020 1.65            3,000,000.00              
PATRIOT BANK 5,000,000                   5/6/2020 1.65            5,000,000.00              
PATRIOT BANK 2,000,000                   4/15/2020 1.65            2,000,000.00              
PATRIOT BANK 8,000,000                   3/13/2020 1.65            8,000,000.00              
PATRIOT BANK 5,000,000                   4/29/2020 1.65            5,000,000.00              
PATRIOT BANK 2,000,000                   5/6/2020 1.65            2,000,000.00              
REGIONS BANK 100,000,000               3/5/2020 1.60            100,000,000.00          
REGIONS BANK 200,000,000               3/5/2020 1.60            200,000,000.00          
REGIONS BANK 150,000,000               3/5/2020 1.60            150,000,000.00          
RELIANT BANK 10,000,000                 3/27/2020 1.60            10,000,000.00            
RELIANT BANK 24,000,000                 3/27/2020 1.60            24,000,000.00            
RELIANT BANK 10,000,000                 3/27/2020 1.60            10,000,000.00            
RELIANT BANK 15,000,000                 3/27/2020 1.60            15,000,000.00            
RELIANT BANK 30,000,000                 3/20/2020 1.60            30,000,000.00            
RELIANT BANK 50,000,000                 3/6/2020 1.60            50,000,000.00            
RELIANT BANK 10,000,000                 3/25/2020 1.60            10,000,000.00            
RELIANT BANK 5,000,000                   3/6/2020 1.60            5,000,000.00              
RELIANT BANK 25,000,000                 3/25/2020 1.60            25,000,000.00            
SECURITY BANK 5,000,000                   3/13/2020 1.65            5,000,000.00              
SECURITY BANK 3,000,000                   3/13/2020 1.65            3,000,000.00              
SECURITY BANK 3,000,000                   3/13/2020 1.65            3,000,000.00              
SECURITY BANK 3,000,000                   5/6/2020 1.65            3,000,000.00              
SECURITY BANK 3,000,000                   5/6/2020 1.65            3,000,000.00              
WAYNE COUNTY BANK 500,000                      7/2/2020 1.70            500,000.00                 
WAYNE COUNTY BANK 900,000                      4/7/2020 1.90            900,000.00                 

892,235,000               892,235,000.00          

OTHER COMMERCIAL PAPER

BNP PARIBAS 09659BC2 300,000,000               3/2/2020 1.56            299,961,000.00          



BNP PARIBAS 09659BCH 100,000,000               3/17/2020 1.58            99,859,555.56            
EXXON MOBIL 30229AC4 100,000,000               3/4/2020 1.55            99,853,611.11            
EXXON MOBIL 30229ACJ 50,000,000                 3/18/2020 1.55            49,924,652.80            
PRUDENTIAL FUNDING 74433GC2 250,000,000               3/2/2020 1.50            249,968,750.00          
PRUDENTIAL FUNDING 74433GC3 50,000,000                 3/3/2020 1.54            49,925,138.89            
TOYOTA MOTOR RECEIVABLES 89233GCH 50,000,000                 3/17/2020 1.66            49,907,777.78            

900,000,000               899,400,486.14          

GOVERNMENT AGENCY DEBT

FAMCA 31422BPR 125,000,000               12/2/2020 1.65            125,000,000.00          
FAMCA 31422BSJ 100,000,000               1/29/2021 1.60            100,000,000.00          
FAMCA 31422BTY 50,000,000                 12/29/2020 1.52            50,000,000.00            
FAMCA 31315KTW 50,000,000                 3/4/2020 1.48            49,987,666.65            
FAMCA 31422BDJ 75,000,000                 3/13/2020 2.57            75,000,000.00            
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 31422BRC 150,000,000               2/2/2021 1.80            150,000,000.00          
FAMCA 31422BTN 100,000,000               3/3/2021 1.66            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 31422BUX 75,000,000                 3/24/2021 1.66            75,000,000.00            
FARMER MAC 31422BMB 200,000,000               10/1/2020 1.90            200,000,000.00          
FARMER MAC 31422BQE 100,000,000               12/30/2020 1.66            100,000,000.00          
FHLB 313384TU 250,000,000               3/2/2020 1.32            249,972,500.00          
FHLB 313384UB 156,000,000               3/9/2020 1.54            155,580,945.00          
FHLB 313384UF 115,000,000               3/13/2020 1.56            114,642,350.00          
FHLB 313384UF 300,000,000               3/13/2020 1.54            299,347,625.00          
FHLB 313384VA 150,000,000               4/1/2020 1.56            149,597,000.00          
FHLB 313384VH 50,000,000                 4/8/2020 1.57            49,837,500.00            
FHLB 313384WV 100,000,000               5/14/2020 1.54            99,658,888.90            
FHDN 313384UC 50,000,000                 3/10/2020 1.54            49,959,361.10            
FHDN 313384UE 124,746,000               3/12/2020 1.54            124,394,943.97          
FHDN 313384UZ 250,000,000               3/31/2020 1.57            249,619,618.06          
FHDN 313384VP 200,000,000               4/14/2020 1.50            199,608,333.33          
FHDN 313384VQ 343,000,000               4/15/2020 1.55            341,763,485.00          
FHDN 313384VQ 300,000,000               4/15/2020 1.55            298,931,375.00          
FHDN 313384WG 100,000,000               5/1/2020 1.57            99,475,666.66            
FHDN 313384WG 100,000,000               5/1/2020 1.57            99,597,000.00            
FHLB 313384VB 50,000,000                 4/2/2020 1.56            49,863,500.00            
FHLB 313384VF 150,000,000               4/6/2020 1.56            149,528,541.67          
FHLB 313384WP 50,000,000                 5/8/2020 1.56            49,724,444.44            
FHLB 313384WP 134,000,000               5/8/2020 1.57            133,419,333.33          
FHLB 313384WW 150,000,000               5/15/2020 1.56            149,302,500.00          



FHLB 313384XT 100,000,000               6/5/2020 1.56            99,474,722.22            
FHLB 313384VC 200,000,000               4/3/2020 1.57            199,660,916.60          
FHLB 313384VC 125,000,000               4/3/2020 1.57            124,793,507.00          
FHLB 313384XT 150,000,000               6/5/2020 1.56            149,321,875.00          
FHLMC 313396VS 212,000,000               4/17/2020 1.58            211,010,725.56          
FHLMC 313396UC 200,000,000               3/10/2020 1.56            199,405,833.33          
FMDN 313396UL 100,000,000               3/18/2020 1.66            99,647,083.33            
FMDN 313396VC 130,000,000               4/3/2020 1.49            129,502,966.66          
FNMA 313588UN 35,000,000                 3/20/2020 1.53            34,941,987.50            
FNMA 313588VC 255,000,000               4/3/2020 1.50            254,248,139.58          
FNMA 313588WW 128,000,000               5/15/2020 1.56            127,436,053.33          
FNMA 313588WW 133,000,000               5/15/2020 1.55            132,425,366.11          
FNMA 313588UM 200,000,000               3/19/2020 1.54            199,649,222.22          
FNMA 313588UM 150,000,000               3/19/2020 1.53            149,770,500.00          
IADB 45818KTY 75,000,000                 3/6/2020 1.58            74,787,395.84            
IBRD 459052TU 200,000,000               3/2/2020 1.61            199,457,777.78          
IBRD 459052TY 217,000,000               3/6/2020 1.59            216,380,947.22          
IBRD 459052UF 123,000,000               3/13/2020 1.56            122,618,700.00          
IBRD 459052UF 326,000,000               3/13/2020 1.57            324,982,880.00          
IBRD 459052UL 222,000,000               3/18/2020 1.61            221,240,266.66          
IBRD 459052VC 150,000,000               4/3/2020 1.54            149,445,375.00          
IBRD 459052WW 100,000,000               5/15/2020 1.57            99,627,333.33            
IBRD 459052WG 200,000,000               5/1/2020 1.56            199,250,833.33          
IBRD 459052WG 200,000,000               5/1/2020 1.57            199,324,000.00          
IBRD 459052XW 100,000,000               6/8/2020 1.61            99,293,333.33            

10,043,746,000         10,021,510,319.04    

TREASURY DEBT

US TREASURY 9127962B 100,000,000               4/14/2020 1.56            99,761,667.00            
US TREASURY 912796SR 150,000,000               5/21/2020 1.55            149,416,083.00          
US TREASURY 912796TM 200,000,000               4/2/2020 1.52            199,537,083.33          
US TREASURY 912796TV 221,000,000               5/14/2020 1.54            219,745,518.06          
US TREASURY 912796WZ 106,000,000               8/6/2020 1.53            105,184,109.17          
US TREASURY 912796XC 150,000,000               3/24/2020 1.52            149,646,266.67          
US TREASURY 912796XF 50,000,000                 8/20/2020 1.52            49,619,569.50            
US TREASURY 9128284J 173,000,000               4/30/2020 1.57            173,454,734.32          
US TREASURY 912828W6 145,000,000               3/15/2020 2.55            144,726,615.89          

1,295,000,000           1,291,091,646.94      

REPURCHASE AGREEMENTS

AMHERST REPURCHASE AGREEMENT 36,483,690                 3/2/2020 1.60            36,483,690.48            
AMHERST REPURCHASE AGREEMENT 46,167,199                 3/2/2020 1.60            46,167,199.13            
AMHERST REPURCHASE AGREEMENT 36,483,690                 3/2/2020 1.60            36,483,690.48            
AMHERST REPURCHASE AGREEMENT 46,167,199                 3/2/2020 1.60            46,167,199.13            
AMHERST REPURCHASE AGREEMENT 36,483,690                 3/2/2020 1.60            36,483,690.48            
AMHERST REPURCHASE AGREEMENT 7,665,602                   3/2/2020 1.60            7,665,601.74              
AMHERST REPURCHASE AGREEMENT 36,483,690                 3/2/2020 1.60            36,483,690.48            
AMHERST REPURCHASE AGREEMENT 36,483,690                 3/2/2020 1.60            36,483,690.48            
AMHERST REPURCHASE AGREEMENT 36,483,690                 3/2/2020 1.60            36,483,690.48            
AMHERST REPURCHASE AGREEMENT 36,483,690                 3/2/2020 1.60            36,483,690.48            



AMHERST REPURCHASE AGREEMENT 36,483,690                 3/2/2020 1.60            36,483,690.48            
AMHERST REPURCHASE AGREEMENT 14,593,476                 3/2/2020 1.60            14,593,476.19            
AMHERST REPURCHASE AGREEMENT 39,923,304                 3/2/2020 1.60            39,923,304.15            
AMHERST REPURCHASE AGREEMENT 39,923,304                 3/2/2020 1.60            39,923,304.15            
AMHERST REPURCHASE AGREEMENT 39,923,304                 3/2/2020 1.60            39,923,304.15            
AMHERST REPURCHASE AGREEMENT 39,923,304                 3/2/2020 1.60            39,923,304.15            
AMHERST REPURCHASE AGREEMENT 33,843,783                 3/2/2020 1.60            33,843,783.40            
BB&T REPURCHASE AGREEMENT 46,400,000                 3/2/2020 1.50            46,400,000.00            
BB&T REPURCHASE AGREEMENT 29,850,000                 3/2/2020 1.50            29,850,000.00            
BB&T REPURCHASE AGREEMENT 49,100,000                 3/2/2020 1.50            49,100,000.00            
BB&T REPURCHASE AGREEMENT 30,300,000                 3/2/2020 1.50            30,300,000.00            
BB&T REPURCHASE AGREEMENT 28,000,000                 3/2/2020 1.50            28,000,000.00            
BB&T REPURCHASE AGREEMENT 16,350,000                 3/2/2020 1.50            16,350,000.00            

800,000,000               800,000,000.03          

OTHER INSTRUMENTS

FIRST TN 110,000,000               3/2/2020 1.65            110,000,000.00          
FIRST TN SWEEP #2 149,340,012               3/2/2020 1.65            149,340,011.79          
REGIONS SWEEP 300,575,387               3/2/2020 1.50            300,575,386.96          

559,915,399               559,915,398.75          

GRAND TOTAL 14,490,896,398.78    14,464,152,850.90    

SHADOW PRICE = 1.000893 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 = 39 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 = 64 Days The dollar weighted days to maturity. Maximum allowed is 120 days.

Monthly Return = 1.71% Gross return prior to reduction of administrative fees, currently at 4 basis points.

Daily Liquid Assets = 25.40% Minimum requirement is 10%

Weekly Liquid Assets = 64.37% Minimum requirement is 30%
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