Limited Term Pool

Monthly Report
April 30, 2015

On June 27, 2012, the State Investment Commission vol-
untarily adopted Securities and Exchange Commission Rule
2a-7 as the guidelines for the Limited Term Pool. These
are the rules that govern Money Market Mutual Funds
aimed at assuring safety of the invested funds. This report
provides the monthly disclosure required by those rules.

Commonwealth of Kentucky

Lori H. Flanery, Secretary,

Finance and Administration Cabinet




0.30%

0.25%

0.20%

0.15%

0.10%

0.05%

0.00%

LIMITED TERM POOL
MONTHLY PERFORMANCE

=== |_ocal Government Investment Pool

==0=|_imited Term Pool

T ) _Q
Jun Aug Oct Dec Feb Apr Jun Aug Oct Dec Feb Apr Jun Aug Oct Dec Feb Apr
12 12 12 12 13 13 13 13 13 13 14 14 14 14 14 14 15 15



LIMITED TERM POOL
AS OF APRIL 30, 2015

Effective Final Amortized
Category of Investment / Issuer Coupon  Maturity Maturity Principal Cost
Financial Company Commercial Paper
Bank Tokyo 06538CS85 0.00 5/8/2015 5/8/2015 25,000,000.00 24,998,930.50
Canadian Imperial 13607FXT8 0.00 10/27/2015 10/27/2015 25,000,000.00 24,965,194.50
Rabobank Nederland NV NY 21687BX63 0.00 10/6/2015 10/6/2015 25,000,000.00 24,968,180.50
Lloyds Bank 53943SSMO 0.00 5/21/2015 5/21/2015 25,000,000.00 24,998,055.50
Province of Ontario 68323KVB5 0.00 8/11/2015 8/11/2015 18,110,000.00 18,103,329.54
PNC Bank 69349KU73 0.00 7/7/2015 717/2015 25,000,000.00 24,988,833.25
Swedbank 87019SVvD3 0.00 8/13/2015 8/13/2015 25,000,000.00 24,980,139.00
168,110,000.00 168,002,662.79
Certificate of Deposit
Bank of Montreal Chicago 06366CF60 0.29 10/15/2015 10/15/2015 25,000,000.00 25,000,000.00
Branch Banking & Trust 10513DQ45 0.11 5/1/2015 5/1/2015 25,000,000.00 25,000,000.00
Sumitomo 86563KXE8 0.22 6/4/2015 6/4/2015 25,000,000.00 25,000,000.00
Toronto Dominion Bank NY 89113ELL8 0.21 9/15/2015 9/15/2015 25,000,000.00 25,000,000.00
Traditional Bank 89268JDL1 0.30 10/29/2015 10/29/2015 2,500,000.00 2,500,000.00
Traditional Bank 89268Y555 0.30 6/11/2015 6/11/2015 5,000,000.00 5,000,000.00
Traditional Bank 89268Y8PC 0.35 9/17/2015 9/17/2015 2,500,000.00 2,500,000.00
110,000,000.00  110,000,000.00
Government Agency Debt
FHLB 313384HP7 0.00 7/1/2015 7/1/2015 50,000,000.00 49,994,069.50
FHLB 313384HY8 0.00 7/10/2015 7/10/2015 50,000,000.00 49,993,194.50
FHLB 313384JL4 0.00 7/22/2015 7/22/2015 50,000,000.00 49,990,547.00
FHLB 313384KC2 0.00 8/7/2015 8/7/2015 35,000,000.00 34,990,880.60
FHLB 313384KK4 0.00 8/14/2015 8/14/2015 25,000,000.00 24,991,250.00
FHLB 313384LM9 0.00 9/9/2015 9/9/2015 15,000,000.00 14,992,358.40
FHLB 313384NH8 0.00 10/23/2015 10/23/2015 25,000,000.00 24,983,593.75
Fannie Mae 313588KA2 0.00 8/5/2015 8/5/2015 25,000,000.00 24,992,666.75
IFC Discount Note 459516JD3 0.00 7/15/2015 7/15/2015 15,000,000.00 14,996,250.00
290,000,000.00  289,924,810.50
Investment Company
Fidelity Prime Mny Mkt 31607A208 0.00 5/1/2015 5/1/2015  100,000,000.00  100,000,000.00
JP Morgan 4812A0367 0.00 5/1/2015 5/1/2015  100,000,000.00  100,000,000.00
200,000,000.00  200,000,000.00
Other Commercial Paper
American Honda 02665KUN5 0.00 7/22/2015 7/22/2015 25,000,000.00 24,991,458.25
Exxon Mobil Corp 30229BS65 0.00 5/6/2015 5/6/2015 25,000,000.00 24,999,722.25
Toyota Motor Credit Corp 89233HU85 0.00 718/2015 718/2015 25,000,000.00 24,990,555.50
75,000,000.00 74,981,736.00
Government Agency Repurchase Agreement
BNP Paribas N/A 0.12 5/1/2015 5/1/2015  100,000,000.00  100,000,000.00
Scotia N/A 0.12 5/1/2015 5/1/2015  200,000,000.00  200,000,000.00
RBC N/A 0.10 5/1/2015 5/1/2015 16,000,000.00 16,000,000.00
Community Trust Bank N/A 0.17 6/3/2015 6/3/2015 1,000,000.00 1,000,000.00
Clinton Bank N/A 0.17 6/3/2015 6/3/2015 3,400,000.00 3,400,000.00
United Cumberland Bank N/A 0.17 6/3/2015 6/3/2015 2,500,000.00 2,500,000.00
Farmers Deposit Bank N/A 0.17 5/20/2015 5/20/2015 400,000.00 400,000.00
Bank of Columbia N/A 0.17  5/20/2015 5/20/2015 250,000.00 250,000.00
First Community Bank N/A 0.17 5/20/2015 5/20/2015 450,000.00 450,000.00
Bank of Jamestown N/A 0.17 5/20/2015 5/20/2015 4,000,000.00 4,000,000.00
IAS Asset N/A 0.22 5/7/2015 5/7/2015 78,390,000.00 78,390,000.00
BNP Paribas N/A 0.11  6/24/2015 6/24/2015 50,000,000.00 50,000,000.00
IAS Asset N/A 0.22 5/13/2015 5/13/2015 24,375,000.00 24,375,000.00
IAS Asset N/A 0.22 5/21/2015 5/21/2015 18,696,000.00 18,696,000.00
RBC Capital Markets N/A 0.08 6/4/2015 6/4/2015 50,000,000.00 50,000,000.00
549,461,000.00  549,461,000.00
Other Municpal Debt
Inter-Pool Borrowings N/A 0.13 4/1/2015 4/1/2015 49,014,082.53 49,014,082.53
49,014,082.53 49,014,082.53
Other Note
BMW Vehicle Owner Trust 09658UAA7 0.19 10/26/2015 10/26/2015 449,224.12 449,224.12
GM Financial Auto 38013PAA7 0.38 3/21/2016  3/21/2016 10,955,902.10 10,955,902.10
Honda Auto Receivables Owner Trust 43814HAA6 0.19 8/15/2015 8/15/2015 101,252.46 101,252.46
Hyundai Auto Receivables 44890YAA4L 0.33  4/15/2016  4/15/2016 7,000,000.00 7,000,000.00
Mercedes Benz Auto Lease 58768LAA1 0.24  1/15/2016  1/15/2016 7,496,718.59 7,496,718.59
Volkswagon Auto Lease 92867VAAS8 0.25 3/21/2016  3/21/2016 8,078,194.42 8,078,194.42
34,081,291.69 34,081,291.69
Other Instrument
Traditional Bank N/A 0.25 5/1/2015 5/1/2015 20,000,000.00 20,000,000.00
Traditional Bank N/A 0.13 5/1/2015 5/1/2015 75,000,000.00 75,000,000.00
95,000,000.00 95,000,000.00

1,570,666,374.22 1,570,465,583.51



CREDIT RATING DISTRIBUTION
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LIMITED TERM POOL RATING AND SECTOR DISTRIBUTIONS
AS OF APRIL 30, 2015

SECTOR DISTRIBUTION
Book as %
Value of Total

Treasury Debt
$18,057,154.56 1.15% Government Agency Debt
$41,015,595.38 2.61% Variable Rate Demand Note

Other Municipal Debt

Financial Company Commercial Paper
Asset Backed Commercial Paper
Other Commercial Paper

Certificate of Deposit

Structured Investment Vehicle Note
Other Note

Treasury Repurchase Agreement

$59,072,749.94 3.76%

$843,471,054.78  53.71%
$274,928,560.50 17.51%
$0.00 0.00%
$43,103,329.54 2.74%
$149,913,514.00 9.55%

$199,976,374.75  12.73% Government Agency Repurchase Agreement
$0.00 0.00% Insurance Company Funding Agreement
$1,511,392,833.57  96.24% Investment Company

Other Instrument
$0.00 0.00%

$1,570,465,583.51 100.00% Grand Total

Other Instrument

Investment
Company

Government Agency
Repurchase
Agreement

Book as %

Value of Total

$0.00 0.00%
$289,924,810.50 18.46%
$0.00 0.00%
$49,014,082.53 3.12%
$168,002,662.79  10.70%
$0.00 0.00%
$74,981,736.00 4.77%
$110,000,000.00 7.00%
$0.00 0.00%
$34,081,291.69 2.17%
$0.00 0.00%
$549,461,000.00 34.99%
$0.00 0.00%
$200,000,000.00 12.74%
$95,000,000.00 6.05%
$1,570,465,583.51 100.00%
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LIMITED TERM POOL LIQUIDITY AND MATURITY
AS OF APRIL 30, 2015

4/30/2015 Last 3 Months FYTD YTD 1 Year Since Inception
Weighted Average Maturity 45.67 34.95 28.37 31.32 29.77 36.50
Weighted Average Life 45.67 34.95 28.37 31.32 29.77 36.55
Daily Liquidity 43.62% 46.21% 48.85% 48.71% 47.06% 40.07%
Weekly Liquidity 50.20% 56.46% 61.17% 58.92% 58.09% 53.22%
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NET ASSET VALUE
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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



	LTP_Cover
	Performance 043015
	Chart1

	2a7 disclosure 04302015.pdf
	Holdings Summary
	Sector Rating
	Liquidity and Maturity

	NAV
	Sheet1



<<

  /ASCII85EncodePages false

  /AllowTransparency false

  /AutoPositionEPSFiles true

  /AutoRotatePages /None

  /Binding /Left

  /CalGrayProfile (Dot Gain 20%)

  /CalRGBProfile (sRGB IEC61966-2.1)

  /CalCMYKProfile (U.S. Web Coated \050SWOP\051 v2)

  /sRGBProfile (sRGB IEC61966-2.1)

  /CannotEmbedFontPolicy /Error

  /CompatibilityLevel 1.4

  /CompressObjects /Tags

  /CompressPages true

  /ConvertImagesToIndexed true

  /PassThroughJPEGImages true

  /CreateJobTicket false

  /DefaultRenderingIntent /Default

  /DetectBlends true

  /DetectCurves 0.0000

  /ColorConversionStrategy /CMYK

  /DoThumbnails false

  /EmbedAllFonts true

  /EmbedOpenType false

  /ParseICCProfilesInComments true

  /EmbedJobOptions true

  /DSCReportingLevel 0

  /EmitDSCWarnings false

  /EndPage -1

  /ImageMemory 1048576

  /LockDistillerParams false

  /MaxSubsetPct 100

  /Optimize true

  /OPM 1

  /ParseDSCComments true

  /ParseDSCCommentsForDocInfo true

  /PreserveCopyPage true

  /PreserveDICMYKValues true

  /PreserveEPSInfo true

  /PreserveFlatness true

  /PreserveHalftoneInfo false

  /PreserveOPIComments true

  /PreserveOverprintSettings true

  /StartPage 1

  /SubsetFonts true

  /TransferFunctionInfo /Apply

  /UCRandBGInfo /Preserve

  /UsePrologue false

  /ColorSettingsFile ()

  /AlwaysEmbed [ true

  ]

  /NeverEmbed [ true

  ]

  /AntiAliasColorImages false

  /CropColorImages true

  /ColorImageMinResolution 300

  /ColorImageMinResolutionPolicy /OK

  /DownsampleColorImages true

  /ColorImageDownsampleType /Bicubic

  /ColorImageResolution 300

  /ColorImageDepth -1

  /ColorImageMinDownsampleDepth 1

  /ColorImageDownsampleThreshold 1.50000

  /EncodeColorImages true

  /ColorImageFilter /DCTEncode

  /AutoFilterColorImages true

  /ColorImageAutoFilterStrategy /JPEG

  /ColorACSImageDict <<

    /QFactor 0.15

    /HSamples [1 1 1 1] /VSamples [1 1 1 1]

  >>

  /ColorImageDict <<

    /QFactor 0.15

    /HSamples [1 1 1 1] /VSamples [1 1 1 1]

  >>

  /JPEG2000ColorACSImageDict <<

    /TileWidth 256

    /TileHeight 256

    /Quality 30

  >>

  /JPEG2000ColorImageDict <<

    /TileWidth 256

    /TileHeight 256

    /Quality 30

  >>

  /AntiAliasGrayImages false

  /CropGrayImages true

  /GrayImageMinResolution 300

  /GrayImageMinResolutionPolicy /OK

  /DownsampleGrayImages true

  /GrayImageDownsampleType /Bicubic

  /GrayImageResolution 300

  /GrayImageDepth -1

  /GrayImageMinDownsampleDepth 2

  /GrayImageDownsampleThreshold 1.50000

  /EncodeGrayImages true

  /GrayImageFilter /DCTEncode

  /AutoFilterGrayImages true

  /GrayImageAutoFilterStrategy /JPEG

  /GrayACSImageDict <<

    /QFactor 0.15

    /HSamples [1 1 1 1] /VSamples [1 1 1 1]

  >>

  /GrayImageDict <<

    /QFactor 0.15

    /HSamples [1 1 1 1] /VSamples [1 1 1 1]

  >>

  /JPEG2000GrayACSImageDict <<

    /TileWidth 256

    /TileHeight 256

    /Quality 30

  >>

  /JPEG2000GrayImageDict <<

    /TileWidth 256

    /TileHeight 256

    /Quality 30

  >>

  /AntiAliasMonoImages false

  /CropMonoImages true

  /MonoImageMinResolution 1200

  /MonoImageMinResolutionPolicy /OK

  /DownsampleMonoImages true

  /MonoImageDownsampleType /Bicubic

  /MonoImageResolution 1200

  /MonoImageDepth -1

  /MonoImageDownsampleThreshold 1.50000

  /EncodeMonoImages true

  /MonoImageFilter /CCITTFaxEncode

  /MonoImageDict <<

    /K -1

  >>

  /AllowPSXObjects false

  /CheckCompliance [

    /None

  ]

  /PDFX1aCheck false

  /PDFX3Check false

  /PDFXCompliantPDFOnly false

  /PDFXNoTrimBoxError true

  /PDFXTrimBoxToMediaBoxOffset [

    0.00000

    0.00000

    0.00000

    0.00000

  ]

  /PDFXSetBleedBoxToMediaBox true

  /PDFXBleedBoxToTrimBoxOffset [

    0.00000

    0.00000

    0.00000

    0.00000

  ]

  /PDFXOutputIntentProfile ()

  /PDFXOutputConditionIdentifier ()

  /PDFXOutputCondition ()

  /PDFXRegistryName ()

  /PDFXTrapped /False



  /CreateJDFFile false

  /Description <<



    /BGR <>

    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000410064006f006200650020005000440046002065876863900275284e8e9ad88d2891cf76845370524d53705237300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>

    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef69069752865bc9ad854c18cea76845370524d5370523786557406300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>

    /CZE <>

    /DAN <>

    /DEU <>

    /ESP <>

    /ETI <>

    /FRA <>

    /GRE <>



    /HRV (Za stvaranje Adobe PDF dokumenata najpogodnijih za visokokvalitetni ispis prije tiskanja koristite ove postavke.  Stvoreni PDF dokumenti mogu se otvoriti Acrobat i Adobe Reader 5.0 i kasnijim verzijama.)

    /HUN <>

    /ITA <>

    /JPN <FEFF9ad854c18cea306a30d730ea30d730ec30b951fa529b7528002000410064006f0062006500200050004400460020658766f8306e4f5c6210306b4f7f75283057307e305930023053306e8a2d5b9a30674f5c62103055308c305f0020005000440046002030d530a130a430eb306f3001004100630072006f0062006100740020304a30883073002000410064006f00620065002000520065006100640065007200200035002e003000204ee5964d3067958b304f30533068304c3067304d307e305930023053306e8a2d5b9a306b306f30d530a930f330c8306e57cb30818fbc307f304c5fc59808306730593002>

    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020ace0d488c9c80020c2dcd5d80020c778c1c4c5d00020ac00c7a50020c801d569d55c002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200035002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>

    /LTH <>

    /LVI <>

    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken die zijn geoptimaliseerd voor prepress-afdrukken van hoge kwaliteit. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 5.0 en hoger.)

    /NOR <>

    /POL <>

    /PTB <>

    /RUM <>

    /RUS <>

    /SKY <>

    /SLV <>

    /SUO <>

    /SVE <>

    /TUR <>

    /UKR <>

    /ENU (Use these settings to create Adobe PDF documents best suited for high-quality prepress printing.  Created PDF documents can be opened with Acrobat and Adobe Reader 5.0 and later.)

  >>

  /Namespace [

    (Adobe)

    (Common)

    (1.0)

  ]

  /OtherNamespaces [

    <<

      /AsReaderSpreads false

      /CropImagesToFrames true

      /ErrorControl /WarnAndContinue

      /FlattenerIgnoreSpreadOverrides false

      /IncludeGuidesGrids false

      /IncludeNonPrinting false

      /IncludeSlug false

      /Namespace [

        (Adobe)

        (InDesign)

        (4.0)

      ]

      /OmitPlacedBitmaps false

      /OmitPlacedEPS false

      /OmitPlacedPDF false

      /SimulateOverprint /Legacy

    >>

    <<

      /AddBleedMarks false

      /AddColorBars false

      /AddCropMarks false

      /AddPageInfo false

      /AddRegMarks false

      /ConvertColors /ConvertToCMYK

      /DestinationProfileName ()

      /DestinationProfileSelector /DocumentCMYK

      /Downsample16BitImages true

      /FlattenerPreset <<

        /PresetSelector /MediumResolution

      >>

      /FormElements false

      /GenerateStructure false

      /IncludeBookmarks false

      /IncludeHyperlinks false

      /IncludeInteractive false

      /IncludeLayers false

      /IncludeProfiles false

      /MultimediaHandling /UseObjectSettings

      /Namespace [

        (Adobe)

        (CreativeSuite)

        (2.0)

      ]

      /PDFXOutputIntentProfileSelector /DocumentCMYK

      /PreserveEditing true

      /UntaggedCMYKHandling /LeaveUntagged

      /UntaggedRGBHandling /UseDocumentProfile

      /UseDocumentBleed false

    >>

  ]

>> setdistillerparams

<<

  /HWResolution [2400 2400]

  /PageSize [612.000 792.000]

>> setpagedevice



