
 AMORTIZED 
DESCRIPTION CUSIP PRINCIPAL  MATURITY  YIELD  COST 

CERTIFICATES OF DEPOSIT

BANK OF CROCKETT 3,000,000             9/8/2016 0.30            3,000,000.00             
BANK OF CROCKETT 3,000,000             9/22/2016 0.30            3,000,000.00             
BANK OF CROCKETT 3,300,000             9/22/2016 0.30            3,300,000.00             
BANK OF CROCKETT 1,500,000             8/29/2016 0.30            1,500,000.00             
BANK OF CROCKETT 2,000,000             9/19/2016 0.30            2,000,000.00             
BANK OF CROCKETT 2,000,000             9/22/2016 0.30            2,000,000.00             
BANK OF GLEASON 300,000                12/30/2016 0.50            300,000.00                
BANK OF GLEASON 350,000                9/23/2016 0.50            350,000.00                
BANK OF GLEASON 750,000                9/13/2016 0.50            750,000.00                
BANK OF GLEASON 2,000,000             11/15/2016 0.50            2,000,000.00             
BANK OF HALLS 2,000,000             8/18/2016 0.30            2,000,000.00             
BANK OF HALLS 2,450,000             9/1/2016 0.30            2,450,000.00             
BANK OF HALLS 750,000                9/15/2016 0.30            750,000.00                
BANK OF HALLS 735,000                9/8/2016 0.30            735,000.00                
BANK OF HALLS 700,000                8/26/2016 0.30            700,000.00                
BANK OF HALLS 2,300,000             9/8/2016 0.30            2,300,000.00             
BANK OF JACKSON 2,000,000             8/29/2016 0.30            2,000,000.00             
BANK OF JACKSON 2,000,000             8/19/2016 0.30            2,000,000.00             
BANK OF JACKSON 2,000,000             9/19/2016 0.30            2,000,000.00             
BB & T 50,000,000          12/6/2016 0.50            50,000,000.00           
BB & T 50,000,000          12/6/2016 0.50            50,000,000.00           
BB & T 100,000,000        12/6/2016 0.50            100,000,000.00         
CAPSTAR BANK 10,000,000          9/23/2016 0.35            10,000,000.00           
CAPSTAR BANK 10,000,000          10/7/2016 0.35            10,000,000.00           
CAPSTAR BANK 10,000,000          9/30/2016 0.35            10,000,000.00           
CITIZENS BANK 2,000,000             12/20/2016 0.50            2,000,000.00             
CITIZENS STATE BANK 75,000                  12/13/2016 0.50            75,000.00                   
CIVIC BANK & TRUST 1,000,000             12/13/2016 0.50            1,000,000.00             
COFFEE CO BANK 240,000                1/13/2017 0.50            240,000.00                
COMMUNITY 1ST BK & TRUST 4,000,000             9/22/2016 0.35            4,000,000.00             
COMMUNITY NATL BANK 500,000                12/6/2016 0.50            500,000.00                
COMMUNITY TRUST & BANKING 2,000,000             12/6/2016 0.50            2,000,000.00             
FIRST ADVANTAGE BANK 1,000,000             12/27/2016 0.50            1,000,000.00             
FIRST ADVANTAGE BANK 2,500,000             12/6/2016 0.50            2,500,000.00             
FIRST CITIZENS NATIONAL 20,000,000          11/4/2016 0.50            20,000,000.00           
FIRST CITIZENS NATIONAL 3,000,000             11/4/2016 0.50            3,000,000.00             
FIRST NATIONAL BANK 3,000,000             9/2/2016 0.30            3,000,000.00             
FRANKLIN SYNERGY BANK 10,000,000          8/5/2016 0.25            10,000,000.00           
FRANKLIN SYNERGY BANK 30,000,000          8/15/2016 0.35            30,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000          8/23/2016 0.35            20,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000          8/26/2016 0.35            20,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000          8/19/2016 0.25            20,000,000.00           
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FRANKLIN SYNERGY BANK 25,000,000          8/26/2016 0.25            25,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000          9/12/2016 0.30            20,000,000.00           
FRANKLIN SYNERGY BANK 30,000,000          8/5/2016 0.25            30,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000          9/15/2016 0.35            20,000,000.00           
FRANKLIN SYNERGY BANK 25,000,000          9/30/2016 0.35            25,000,000.00           
FRANKLIN SYNERGY BANK 10,000,000          8/5/2016 0.25            10,000,000.00           
FRANKLIN SYNERGY BANK 40,000,000          8/19/2016 0.25            40,000,000.00           
FRANKLIN SYNERGY BANK 20,000,000          8/12/2016 0.25            20,000,000.00           
FRANKLIN SYNERGY BANK 30,000,000          8/26/2016 0.25            30,000,000.00           
GATES BANKING & TRUST 1,000,000             8/5/2016 0.30            1,000,000.00             
GATES BANKING & TRUST 1,250,000             9/2/2016 0.30            1,250,000.00             
GATES BANKING & TRUST 250,000                9/22/2016 0.30            250,000.00                
GATES BANKING & TRUST 1,000,000             9/9/2016 0.30            1,000,000.00             
GATES BANKING & TRUST 750,000                8/26/2016 0.30            750,000.00                
GATES BANKING & TRUST 600,000                9/22/2016 0.30            600,000.00                
GATES BANKING & TRUST 750,000                9/9/2016 0.30            750,000.00                
GATES BANKING & TRUST 750,000                9/2/2016 0.30            750,000.00                
GATES BANKING & TRUST 250,000                9/2/2016 0.30            250,000.00                
GATES BANKING & TRUST 425,000                8/26/2016 0.30            425,000.00                
GATES BANKING & TRUST 250,000                8/26/2016 0.30            250,000.00                
GATES BANKING & TRUST 250,000                9/15/2016 0.30            250,000.00                
GATES BANKING & TRUST 250,000                9/15/2016 0.30            250,000.00                
HARDIN COUNTY BANK 2,000,000             1/24/2017 0.50            2,000,000.00             
HARDIN COUNTY BANK 3,000,000             1/24/2017 0.50            3,000,000.00             
LANDMARK COMMUNITY 10,000,000          8/5/2016 0.25            10,000,000.00           
LANDMARK COMMUNITY 5,000,000             8/5/2016 0.25            5,000,000.00             
LANDMARK COMMUNITY 10,000,000          8/12/2016 0.25            10,000,000.00           
LANDMARK COMMUNITY 25,000,000          8/9/2016 0.25            25,000,000.00           
LANDMARK COMMUNITY 8,000,000             8/12/2016 0.25            8,000,000.00             
LANDMARK COMMUNITY 5,000,000             8/9/2016 0.25            5,000,000.00             
LANDMARK COMMUNITY 5,000,000             8/9/2016 0.25            5,000,000.00             
LANDMARK COMMUNITY 4,000,000             8/12/2016 0.25            4,000,000.00             
METROPOLITAN BANK 7,500,000             10/14/2016 0.35            7,500,000.00             
NEWPORT FEDERAL S&L 95,000                  1/13/2017 0.50            95,000.00                   
NEWPORT FEDERAL S&L 500,000                11/4/2016 0.50            500,000.00                
NEWPORT FEDERAL S&L 500,000                11/4/2016 0.50            500,000.00                
NEWPORT FEDERAL S&L 300,000                1/13/2017 0.50            300,000.00                
PATRIOT BANK 2,500,000             8/19/2016 0.30            2,500,000.00             
PATRIOT BANK 4,000,000             8/29/2016 0.30            4,000,000.00             
PATRIOT BANK 4,000,000             9/2/2016 0.30            4,000,000.00             
PATRIOT BANK 4,000,000             9/16/2016 0.30            4,000,000.00             
PATRIOT BANK 6,500,000             9/22/2016 0.30            6,500,000.00             
PATRIOT BANK 5,000,000             9/2/2016 0.30            5,000,000.00             
PATRIOT BANK 3,000,000             9/23/2016 0.30            3,000,000.00             
PATRIOT BANK 5,000,000             9/15/2016 0.30            5,000,000.00             
PATRIOT BANK 5,000,000             9/22/2016 0.30            5,000,000.00             
PATRIOT BANK 4,000,000             8/4/2016 0.30            4,000,000.00             
PINNACLE BANK 30,000,000          8/5/2016 0.25            30,000,000.00           
PINNACLE BANK 30,000,000          8/19/2016 0.25            30,000,000.00           
PINNACLE BANK 40,000,000          8/19/2016 0.25            40,000,000.00           
PINNACLE BANK 60,000,000          8/5/2016 0.25            60,000,000.00           
PINNACLE BANK 50,000,000          8/26/2016 0.25            50,000,000.00           
PINNACLE BANK 40,000,000          8/4/2016 0.25            40,000,000.00           
PUTNAM 1ST MERCANTILE 1,000,000             8/3/2016 0.35            1,000,000.00             
REGIONS BANK 100,000,000        8/1/2016 0.19            100,000,000.00         



REGIONS BANK 200,000,000        8/1/2016 0.19            200,000,000.00         
RELIANT BANK 5,000,000             11/4/2016 0.35            5,000,000.00             
RELIANT BANK 5,000,000             10/4/2016 0.35            5,000,000.00             
RELIANT BANK 10,000,000          10/4/2016 0.35            10,000,000.00           
RELIANT BANK 8,000,000             11/23/2016 0.35            8,000,000.00             
RELIANT BANK 2,000,000             8/26/2016 0.35            2,000,000.00             
RELIANT BANK 10,000,000          9/16/2016 0.35            10,000,000.00           
SECURITY BANK 1,000,000             9/26/2016 0.30            1,000,000.00             
SECURITY BANK 1,500,000             8/22/2016 0.30            1,500,000.00             
SECURITY BANK 2,000,000             9/16/2016 0.30            2,000,000.00             
SECURITY BANK 5,000,000             8/15/2016 0.30            5,000,000.00             
SECURITY BANK 1,500,000             8/5/2016 0.30            1,500,000.00             
SECURITY BANK 2,000,000             8/26/2016 0.30            2,000,000.00             
SECURITY BANK 2,500,000             9/26/2016 0.30            2,500,000.00             
SIMMONS BANK 10,000,000          9/8/2016 0.35            10,000,000.00           
THE PEOPLES BANK 2,000,000             8/3/2016 0.35            2,000,000.00             
TNBANK 1,000,000             8/18/2016 0.35            1,000,000.00             
TNBANK 1,000,000             9/8/2016 0.35            1,000,000.00             
TNBANK 1,000,000             8/31/2016 0.35            1,000,000.00             
WAYNE COUNTY BANK 500,000                8/5/2016 0.50            500,000.00                
WAYNE COUNTY BANK 900,000                11/4/2016 0.50            900,000.00                

1,382,020,000     1,382,020,000.00     

OTHER COMMERCIAL PAPER

BNP PARIBAS 09659BH1 300,000,000        8/1/2016 0.31            299,992,249.98         
EXXON MOBIL 30229AH8 50,000,000          8/8/2016 0.32            49,992,444.45           
EXXON MOBIL 30229AHF 100,000,000        8/15/2016 0.33            99,963,333.00           
EXXON MOBIL 30229AHF 100,000,000        8/15/2016 0.33            99,964,250.00           
GENERAL ELECTRIC 36164JH1 150,000,000        8/1/2016 0.33            149,995,875.00         
GENERAL ELECTRIC 36164JHC 100,000,000        8/12/2016 0.36            99,970,000.00           
GENERAL ELECTRIC 36960LH1 65,000,000          8/1/2016 0.33            64,998,212.50           
TOYOTA MOTOR CREDIT 89233GHS 150,000,000        8/26/2016 0.40            149,940,000.00         

1,015,000,000     1,014,816,364.93     

GOVERNMENT AGENCY DEBT

FEDERAL HOME LN MT 3137EAAM 54,682,000          2/16/2017 0.68            56,155,963.08           
FEDERAL HOME LOAN 3130A4AQ 27,500,000          2/13/2017 0.67            27,513,395.70           
FEDERAL HOME LOAN 3130A6RF 50,000,000          12/5/2016 0.53            50,000,000.00           
FEDERAL HOME LOAN 3130A7SS 95,510,000          10/18/2016 0.44            95,514,253.38           
FNMA 5.00 2/13/17 31359M4D 50,000,000          2/13/2017 0.76            51,305,107.05           
FNMA 5.00 2/13/17 31359M4D 35,750,000          2/13/2017 0.71            36,691,948.67           
FEDERAL NATL MTG A 313588A8 100,000,000        8/5/2016 0.29            99,971,805.55           
FEDERAL NATL MTG A 313588A8 200,000,000        8/5/2016 0.29            199,943,611.11         
FEDERAL NATL MTG A 313588E4 100,000,000        9/2/2016 0.26            99,961,722.22           
FNMA 3138LEA5 36,082,000          9/1/2016 0.45            36,054,036.45           
FNDN 3138LEKZ 52,000,000          10/3/2016 0.40            51,945,689.12           
FEDL HOME LOAN BK 313384A6 50,000,000          8/3/2016 0.31            49,985,791.66           
FHDN 313384C2 120,000,000        8/15/2016 0.32            119,952,000.00         
FHDN 313384C2 39,000,000          8/15/2016 0.30            38,985,375.12           
FHLB 313384C4 100,000,000        8/17/2016 0.30            99,971,666.67           
FEDL HOME LOAN BK 313384D3 120,175,000        8/24/2016 0.30            120,140,950.46         



FEDL HOME LOAN BK 313384D9 100,000,000        8/30/2016 0.27            99,974,500.00           
FHDN 313384E8 160,000,000        9/6/2016 0.32            159,920,200.00         
FEDL HOME LOAN BK 313384E9 85,650,000          9/7/2016 0.33            85,607,603.25           
FEDL HOME LOAN BK 313384F3 100,000,000        9/9/2016 0.33            99,947,638.89           
FHLB 313384F7 100,000,000        9/13/2016 0.33            99,945,000.00           
FHLB 313384F9 100,000,000        9/15/2016 0.33            99,942,222.22           
FHLB 313384F9 100,000,000        9/15/2016 0.33            99,942,222.22           
FHDN 313385JF 38,635,000          7/17/2017 0.63            38,393,627.84           
FEDL HOME LN MTG C 313396L8 62,500,000          10/24/2016 0.34            62,447,074.63           
FEDL HOME LN MTG C 313397AF 50,000,000          1/6/2017 0.60            49,842,499.99           
FEDL HOME LN MTG C 313397AT 35,000,000          1/18/2017 0.42            34,926,500.00           
FEDL HOME LN MTG C 313397AV 50,000,000          1/20/2017 0.45            49,889,368.05           
FEDL HOME LOAN BK 313384D8 89,000,000          8/29/2016 0.27            88,977,972.50           
INTL BK FOR RECON 459052A4 115,000,000        8/1/2016 0.18            114,997,700.00         
INTL BK FOR RECON 459052A6 173,000,000        8/3/2016 0.25            172,968,763.89         
INTL BK FOR RECON 459052A8 100,000,000        8/5/2016 0.28            99,980,555.56           
INTL BK FOR RECON 459052C6 86,000,000          8/19/2016 0.32            85,976,302.22           
INTL BK FOR RECON 459052D2 150,000,000        8/23/2016 0.32            149,954,666.67         
INTL BK FOR RECON 459052E3 100,000,000        9/1/2016 0.33            99,960,277.78           
INTL BK FOR RECON 459052E4 150,000,000        9/2/2016 0.30            149,933,750.00         
INTL BK FOR RECON 459052F2 100,000,000        9/8/2016 0.34            99,952,777.78           
INTL BK FOR RECON 459052F8 100,000,000        9/14/2016 0.34            99,952,777.78           
FEDERAL HOME LOAN 3130A6KS 200,000,000        4/25/2017 0.49            200,000,000.00         
FHLB FLOAT 3130A8E4 100,000,000        7/10/2017 0.51            100,000,000.00         
FEDERAL AGRIC MTG 3132X0FY 75,000,000          5/2/2017 0.52            75,000,000.00           
FAMCA FLOAT 3132X0GF 75,000,000          5/18/2017 0.53            74,997,471.27           
FAMCA FLOAT 3132X0GG 75,000,000          5/2/2017 0.53            75,000,000.00           
FAMCA FLOAT 3132X0GN 100,000,000        6/1/2017 0.52            99,990,821.92           
FAMCA FLOAT 3132X0GP 100,000,000        12/2/2016 0.44            100,000,000.00         
FAMCA FLOAT 3132X0GR 100,000,000        3/3/2017 0.48            100,000,000.00         
FAMCA FLOAT 3132X0GS 100,000,000        6/7/2017 0.51            100,000,000.00         
FAMCA FLOAT 3132X0JA 100,000,000        8/1/2017 0.54            100,000,000.00         
FEDERAL FARM CR BK 3133EF3Z 25,000,000          4/20/2017 0.44            25,006,586.54           
FEDERAL FARM CR BK 3133EGBA 75,000,000          5/25/2017 0.46            75,006,246.58           
IBRD FLOAT 459058FJ 200,000,000        7/14/2017 0.52            200,000,000.00         
IBRD FLOAT 459058FJ 150,000,000        7/14/2017 0.52            150,000,000.00         
IBRD FLOAT 459058FJ 100,000,000        7/14/2017 0.53            99,995,272.02           
IBRD FLOAT 459058FJ 100,000,000        7/14/2017 0.53            99,995,433.26           
IBRD FLOAT 459058FJ 100,000,000        7/14/2017 0.53            99,995,554.58           
IBRD FLOAT 459058FJ 171,000,000        7/14/2017 0.54            170,983,687.75         
INTER AMERN DEV BK 4581X0CJ 51,280,000          9/12/2016 0.54            51,288,828.27           
IADB 4581X0CJ 100,000,000        9/12/2016 0.42            100,041,218.29         
FED AGRIC MTG CP D 31315KA4 75,000,000          8/1/2016 0.42            74,973,068.77           
FED AGRIC MTG CP D 31315KA4 50,000,000          8/1/2016 0.28            49,992,611.11           
FED AGRIC MTG CP D 31315LJP 40,000,000          7/25/2017 0.65            39,736,388.88           
FEDL FARM CRED BK 313312D9 22,000,000          8/30/2016 0.67            21,975,433.32           

5,659,764,000     5,661,505,940.07     

TREASURY DEBT

UNITED STATES TREASURY 912796HA 100,000,000        8/18/2016 0.24            99,977,333.00           
UNITED STATES TREASURY 912796JD 100,000,000        8/4/2016 0.27            99,985,278.00           
UNITED STATES TREASURY 912796JF 125,000,000        8/11/2016 0.18            124,975,086.81         
UNITED STATES TREASURY 912796JF 70,000,000          8/11/2016 0.30            69,983,938.89           



UNITED STATES TREASURY 912796JK 89,000,000          9/8/2016 0.25            88,969,097.22           
UNITED STATES TREASURY 912810DX 91,000,000          11/15/2016 0.38            93,407,107.29           
UNITED STATES TREASURY 912828A5 50,000,000          12/15/2016 0.66            49,993,243.01           
UNITED STATES TREASURY 912828A5 100,000,000        12/15/2016 0.70            99,965,724.53           
UNITED STATES TREASURY 912828A5 107,000,000        12/15/2016 0.69            106,968,241.44         
UNITED STATES TREASURY 912828B7 55,000,000          2/15/2017 0.65            54,993,242.14           
UNITED STATES TREASURY 912828B7 55,000,000          2/15/2017 0.67            54,984,849.89           
UNITED STATES TREASURY 912828FQ 100,000,000        8/15/2016 0.37            100,555,764.35         
UNITED STATES TREASURY 912828G4 50,000,000          11/30/2016 0.60            49,978,430.02           
UNITED STATES TREASURY 912828RJ 48,000,000          9/30/2016 0.46            48,064,603.74           
UNITED STATES TREASURY 912828VR 100,000,000        8/15/2016 0.37            100,031,984.80         
UNITED STATES TREASURY 912828VR 50,000,000          8/15/2016 0.40            50,013,753.69           
UNITED STATES TREASURY 912828VR 50,000,000          8/15/2016 0.40            50,013,790.18           
UNITED STATES TREASURY 912828VR 55,000,000          8/15/2016 0.41            55,014,809.10           
UNITED STATES TREASURY 912828VR 150,000,000        8/15/2016 0.48            150,027,035.62         
UNITED STATES TREASURY 912828VW 100,000,000        9/15/2016 0.48            100,081,789.49         
UNITED STATES TREASURY 912828VW 50,000,000          9/15/2016 0.36            50,052,972.95           
UNITED STATES TREASURY 912828VW 100,000,000        9/15/2016 0.35            100,108,047.09         
UNITED STATES TREASURY 912828VW 50,000,000          9/15/2016 0.56            50,032,115.12           
UNITED STATES TREASURY 912828VW 200,000,000        9/15/2016 0.32            200,187,650.00         
UNITED STATES TREASURY 912828WA 50,000,000          10/15/2016 0.53            50,014,297.41           
UNITED STATES TREASURY 912828WA 100,000,000        10/15/2016 0.40            100,065,488.75         
UNITED STATES TREASURY 912828WF 50,000,000          11/15/2016 0.36            50,049,083.04           
UNITED STATES TREASURY 912828WF 50,000,000          11/15/2016 0.58            50,007,514.38           

2,295,000,000     2,298,502,271.95     

OTHER INSTRUMENTS

FIRST TN 110,000,000        8/1/2016 0.67            110,000,000.00         
FIRST TN SWEEP #2 140,754,542        8/1/2016 0.25            140,754,542.25         
REGIONS SWEEP 300,575,387        8/1/2016 0.25            300,575,386.96         

551,329,929        551,329,929.21         

GRAND TOTAL 10,903,113,929   10,908,174,506         

SHADOW PRICE = 1.00000 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 = 37 Days The dollar weighted days to maturity considering the approved maturity shortening

features, such as the interest rate reset date.

WAL = 90 Days The dollar weighted days to maturity.

Monthly Return = .39% Gross return prior to reduction of administrative fees, currently at 4 basis points.

Daily Liquid Assets = 37.63% Minimum requirement is 10%

Weekly Liquid Assets = 67.29% Minimum requirement is 35%
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