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Monthly Report
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The Office of Financial Management manages the Limited
Term Pool as if it were a Money Market Mutual Fund. This
is a report that provides the monthly disclosures required

by the rules that are in accordance with such funds.

Commonwealth of Kentucky

William M. Landrum III, Secretary,

Finance and Administration Cabinet
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LIMITED TERM POOL
AS OF APRIL 30, 2016

Effective Final Amortized
Category of Investment / Issuer Cusip Coupon Maturity Maturity Principal Cost
Financial Company Commercial Paper
Bank of Tokyo 06538BH48 0.00 8/4/2016 8/4/2016 25,000,000.00 24,954,305.50
Rabobank Nederland of NY 21687AHG1 0.00 8/16/2016 8/16/2016 25,000,000.00 24,940,375.00
Province of Ontario 68323JET8 0.00 5/27/2016 5/27/2016 25,000,000.00 24,991,493.00
SwedBank 87019RHRO 0.00 8/25/2016 8/25/2016 25,000,000.00 24,950,486.00
100,000,000.00 99,836,659.50
Certificate of Deposit
Bank of Montreal Chicago  06427EWX5 0.85 9/8/2016 9/8/2016 25,000,000.00 25,000,000.00
Canadian Imperial Bank 13606APHS5 0.56 6/6/2016 6/6/2016 25,000,000.00 25,000,000.00
Sumitomo Mitsui Trust NY  86563K6D0 0.61 7/26/2016 7/26/2016 25,000,000.00 25,000,000.00
Toronto Dominion Bank NY 89113E4S2 0.49 5/19/2016 5/19/2016 25,000,000.00 25,000,000.00
Traditional Bank 89268Y123 0.55 6/9/2016 6/9/2016 5,000,000.00 5,000,000.00
105,000,000.00 105,000,000.00
Government Agency Debt
FHLB 313384B32 0.00 8/8/2016 8/8/2016 50,000,000.00 49,942,833.50
FHLB 313384J59 0.00 10/5/2016 10/5/2016 50,000,000.00 49,904,666.50
FHLB 313384K65 0.00 10/14/2016 10/14/2016 24,000,000.00 23,948,299.92
FHLB 313384WSs4 0.00 5/11/2016 5/11/2016 50,000,000.00 49,995,250.00
FHLB 313384WZ8 0.00 5/18/2016 5/18/2016 50,000,000.00 49,991,778.00
FHLB 313384XB0 0.00 5/20/2016 5/20/2016 25,000,000.00 24,995,250.00
FHLB 313384XR5 0.00 6/3/2016 6/3/2016 50,000,000.00 49,982,355.50
FHLB 313384ZR3 0.00 7/21/2016 7/21/2016 50,000,000.00 49,962,778.00
349,000,000.00  348,723,211.42
Investment Company
Fidelity Prime Mny Mkt 31607A208 0.00 5/1/2016 5/1/2016 150,000,000.00 150,000,000.00
JP Morgan Mny Mkt 4812A0367 0.00 5/1/2016 5/1/2016 150,000,000.00 150,000,000.00
State Street Mny Mkt 85749P101 0.00 5/1/2016 5/1/2016 150,000,000.00 150,000,000.00
450,000,000.00  450,000,000.00
Other Commercial Paper
American Honda Finance  02665JEK2 0.00 5/19/2016 5/19/2016 25,000,000.00 24,995,514.00
Toyota Motor Credit Corp 89233GG83 0.00 7/8/2016 7/8/2016 25,000,000.00 24,971,618.00
Exxon Mobil Corp 30229AE54 0.00 5/5/2016 5/5/2016 25,000,000.00 24,999,145.75
General Electric Co 36960LFWO 0.00 6/30/2016 6/30/2016 25,000,000.00 24,981,972.25
100,000,000.00 99,948,250.00
Government Agency Repurchase Agreement
BNP Paribas N/A 0.29 5/1/2016 5/1/2016 100,000,000.00 100,000,000.00
Scotia N/A 0.29 5/1/2016 5/2/2016 9,308,431.32 9,308,431.32
Clinton Bank N/A 0.60 5/4/2016 5/4/2016 3,400,000.00 3,400,000.00
United Cumberland Bank N/A 0.60 5/4/2016 5/4/2016 2,500,000.00 2,500,000.00
Bank of Columbia N/A 0.60 5/4/2016 5/4/2016 250,000.00 250,000.00
Bank of Jamestown N/A 0.60 5/4/2016 5/4/2016 4,000,000.00 4,000,000.00
Traditional Bank N/A 0.40 5/2/2016 5/2/2016 25,000,000.00 25,000,000.00
Traditional Bank N/A 0.35 5/2/2016 5/2/2016 75,000,000.00 75,000,000.00
219,458,431.32 219,458,431.32
Other Municpal Debt
Inter-Pool Borrowings N/A 0.29 4/1/2016 4/1/2016 0.00 0.00
0.00 0.00
Treasury Debt
Treasury Note 912828WM8 0.38 5/31/2016 5/31/2016 50,000,000.00 50,001,180.00
Treasury Note 912828WXx4 0.50 7/31/2016 7/31/2016 50,000,000.00 50,005,598.00
Treasury Bill 912796HA0 0.00 8/18/2016 8/18/2016 50,000,000.00 49,936,175.00
Treasury Bill 912796JD2 0.00 8/4/2016 8/4/2016 50,000,000.00 49,945,036.00

200,000,000.00

199,887,989.00

1,523,458,431.32 1,522,854,541.24



CREDIT RATING DISTRIBUTION

LIMITED TERM POOL RATING AND SECTOR DISTRIBUTIONS
AS OF APRIL 30, 2016

SECTOR DISTRIBUTION

Treasury Debt

Book as %
Value  of Total
Short Term Ratings Treasury Debt
Al+ $74,963,111.00 4.92% Government Agency Debt
Al $149,840,680.50 9.84% Variable Rate Demand Note
Subtotal $224,803,791.50 14.76% Other Municipal Debt
Financial Company Commercial Paper
Long Term Ratings Asset Backed Commercial Paper
AAA $699,457,577.07  45.93% Other Commercial Paper
AA+ $373,705,183.67  24.54% Certificate of Deposit
AA $0.00 0.00% Structured Investment Vehicle Note
AA- $0.00 0.00% Treasury Repurchase Agreement
A+ $25,000,000.00 1.64% Government Agency Repurchase Agreement
A $0.00 0.00% Insurance Company Funding Agreement
A- $0.00 0.00% Investment Company
Subtotal $1,098,162,760.74  72.11%
US Treasury Obligations $199,887,989.00 13.13%
Grand Total
Grand Total $1,522,854,541.24 100.00%
US Treasury
Obligations Al+

\"‘

Al
Investment

Company \

Government Agency
Repurchase
Agreement

Certificate of
Deposit

Book as %

Value of Total
$199,887,989.00 13.13%
$348,723,211.42  22.90%
$0.00 0.00%

$0.00 0.00%
$99,836,659.50 6.56%
$0.00 0.00%
$99,948,250.00 6.56%
$105,000,000.00 6.89%
$0.00 0.00%

$0.00 0.00%
$219,458,431.32 14.41%
$0.00 0.00%
$450,000,000.00  29.55%
$1,522,854,541.24 100.00%
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LIMITED TERM POOL LIQUIDITY AND MATURITY
AS OF APRIL 30, 2016

4/30/2016 Last 3 Months FYTD YTD 1 Year Since Inception
Weighted Average Maturity 40.37 41.48 27.87 36.34 30.62 34.76
Weighted Average Life 40.38 41.48 27.86 36.34 30.61 34.79
Daily Liquidity 36.10% 34.51% 41.45% 37.57% 40.13% 40.02%
Weekly Liquidity 45.58% 47.98% 53.04% 51.24% 50.48% 52.56%
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NET ASSET VALUE
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Shadow NAV

Net Asset Value

If the divergence between the NAV and the Shadow NAV exceed 0.0025 the SIC will be notified.

If the divergence between the NAV and the Shadow NAV exceeds 0.005, the fund has "broken the

buck"

0.000182

To date, the maximimum divergence has been
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