Limited Term Pool

Monthly Report
June 30, 2019

The Office of Financial Management manages the Limited
Term Pool as 1f 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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Category of Investment / Issuer

Financial Company Commercial Paper
MUFG Bank LTD/NY

Certificate of Deposit
Bank of Montreal Chicago
Canadian IMP Bank Comm NY
Sumitomo Mitsui Trust NY
Toronto Dominion Bank Ny

Government Agency Debt
Fed Home Loan Disco Note
Fed Home Loan Disco Note
Fed Home Loan Disco Note
Fed Home Loan Disco Note
Fed Home Loan Disco Note
Fed Home Loan Disco Note
Fed Home Loan Disco Note

Investment Company

Other Commercial Paper

Nestle Finance Intl LTD
Toyota Motor Credit Corp

As of June 30, 2019

Cusip

62479MU84

06370RC31
13606BY91
86564FC27
89114MS57

313384HP7
313384HT9
313384HW2
313384HY8
313384JA8
313384JF7
313384JV2

64105SU89
89233HV68

Government Agency Repurchase Agreement

BNP Paribas
Scotia
Guggenheim
Clinton Bank

Bank of Jamestown
Traditional Bank

Other Municipal Debt
Inter-Pool Borrowings

Treasury Debt
Treasury Bill
Treasury Bill
Treasury Bill

N/A
N/A
N/A
N/A
N/A
N/A

N/A

912796RW1
912796VJ5
912796VK2

Limited Term Pool

Coupon

0.00

2.37
2.40
2.36
2.39

0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00

2.53
2.48
2.53
2.50
2.50
2.50

2.51

0.00
0.00
0.00

Effective
Maturity

2019-07-08

2019-07-05
2019-07-05
2019-08-01
2019-07-30

2019-07-01
2019-07-05
2019-07-08
2019-07-10
2019-07-12
2019-07-17
2019-07-31

2019-07-08
2019-08-06

2019-06-29
2019-06-29
2019-06-29
2019-07-03
2019-07-03
2019-07-01

2019-06-29

2019-07-05
2019-07-02
2019-07-09

Final
Maturity

2019-07-08

2019-07-05
2019-07-05
2019-08-01
2019-07-30

2019-07-01
2019-07-05
2019-07-08
2019-07-10
2019-07-12
2019-07-17
2019-07-31

2019-07-08
2019-08-06

2019-07-01
2019-07-01
2019-07-01
2019-07-03
2019-07-03
2019-07-01

2019-07-01

2019-07-05
2019-07-02
2019-07-09

Principal

25,000,000.00

Amortized
Cost

24,988,576.50

25,000,000.00

25,000,000.00
25,000,000.00
25,000,000.00
25,000,000.00

24,988,576.50

25,000,000.00
25,000,000.00
25,000,000.00
25,000,000.00

100,000,000.00

50,000,000.00
154,873,000.00
100,000,000.00
50,000,000.00
45,000,000.00
50,000,000.00
29,600,000.00

100,000,000.00

50,000,000.00
154,833,642.34
99,957,611.00
49,972,375.00
44,969,750.10
49,950,666.50
29,545,486.57

479,473,000.00

479,229,531.51

0.00

25,000,000.00
25,000,000.00

0.00

24,987,993.00
24,939,000.00

50,000,000.00

100,000,000.00
73,688,085.53
200,000,000.00
4,000,000.00
4,000,000.00
30,000,000.00

49,926,993.00

100,000,000.00
73,688,085.53
200,000,000.00
4,000,000.00
4,000,000.00
30,000,000.00

411,688,085.53

0.00

411,688,085.53

0.00

0.00

100,000,000.00
200,000,000.00
50,000,000.00

0.00

99,974,847.50
199,986,930.50
49,975,089.00

350,000,000.00

1,416,161,085.53

349,936,867.00

1,415,770,053.54



LIMITED TERM POOL RATING AND SECTOR DISTRIBUTIONS
As of June 30, 2019

CREDIT RATING DISTRIBUTION SECTOR DISTRIBUTION

Book as %
Value of Total
Short Term Ratings Treasury Debt
A1+ $554,156,524.51 39.14% Government Agency Debt
A1 $99,988,576.50 7.06% Variable Rate Demand Note
Subtotal $654,145,101.01 46.20% Other Municipal Debt
Financial Company Commercial Paper
Long Term Ratings Asset Backed Commercial Paper
AAA $411,688,085.53  29.08% Other Commercial Paper
AA+ $0.00 0.00% Certificate of Deposit
AA $0.00 0.00% Structured Investment Vehicle Note
AA- $0.00 0.00% Treasury Repurchase Agreement
A+ $0.00 0.00% Government Agency Repurchase Agreement
A $0.00 0.00% Insurance Company Funding Agreement
A- $0.00 0.00% Investment Company
Subtotal $411,688,085.53  29.08%
US Treasury Obligations $349,936,867.00 24.72% Grand Total
Grand Total $1,415,770,053.54 100.00%
Government Agency
Repurchase
US Treasury Agreement

Obligations

Financial Company
Commercial Paper

Certificate of
Deposit N\ .

Other Commercial _/»"
Paper

Government Agency
Debt

Book as %

Value of Total
$349,936,867.00 24.72%
$479,229,531.51  33.85%
$0.00 0.00%

$0.00 0.00%
$24,988,576.50 1.77%
$0.00 0.00%
$49,926,993.00 3.53%
$100,000,000.00 7.06%
$0.00 0.00%

$0.00 0.00%
$411,688,085.53  29.08%
$0.00 0.00%

$0.00 0.00%
$1,415,770,053.54 100.00%

Investment

Company
/_

Treasury Debt



LIMITED TERM POOL LIQUIDITY AND MATURITY
As of June 30, 2019

6/30/2019 Last 3 Months FYTD YTD 1 Year Since Inception
Weighted Average Maturity 8.06 10.26 9.75 9.21 9.75 27.21
Weighted Average Life 8.59 10.43 9.76 9.30 9.76 27.23
Daily Liquidity 0.00% 26.30% 40.87% 38.28% 40.87% 43.76%
Weekly Liquidity 68.25% 66.46% 70.14% 69.64% 70.14% 58.78%
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e— Net Asset Value e Shadow NAV

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"

To date, the maximimum divergence has been 0.000182
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