Limited Term Pool

Monthly Report
April 30, 2014

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.
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Category of Investment / Issuer

Financial Company Commercial Paper
Bank of Tokyo-Mitsubishi UFJ
GE Capital Corp
Lloyds Bank PLC
PNC Bank NA
Sumitomo Corp of America
Sumitomo Corp of America
Swedbank

Certificate of Deposit
Bank of Montreal
Toronto Dominion Bank

Government Agency Debt
FHLB
FHLB
FHLB
FHLB
FHLB

Investment Company
Fidelity Prime Mny Mkt
JP Morgan Prime Mny Mkt

Other Commercial Paper
Caterpillar Financial
Toyota Motor Credit Corp

Government Agency Repurchase Agreement
BNP Paribas
Scotia
Barclays Capital
Barclays Capital

Other Municipal Debt
Camden County NJ

Other Note
Hyundai Auto Receivables Trust
Mellon Funding Corp
Mercedes-Benz Auto Lease Trust
PNC Funding Corp
Volkswagen Auto Lease Trust
Volkswagen Auto Loan Enhanced Trust

Treasury Debt
Thill
Thill
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Cusip

06538CHV6
36959JG23
53943SHV2
69354BBJO
86561BE27
86561BETS8
87019SGF5

06366BKG4
89112T3B8

313385A89
313385D78
313385WG7
313385ZA7
313385ZC3

31607A208
4812A0367

14912EE11
89233HJ54

N/A
N/A
RP8B0Q577
RPQ80XBS6

13281NQS4

44890RAA9
585515AD1
58768EAAT7
693476BKS
92867QAA9
92867RAA7

912796BES8
912796CK3

Coupon

0.00
0.00
0.00
0.30
0.00
0.00
0.00

0.16
0.11

0.00
0.00
0.00
0.00
0.00

0.00
0.00

0.00
0.00

0.06
0.06
0.05
0.05

0.80

0.20
5.00
0.20
3.00
0.20
0.19

0.00
0.00

Effective
Maturity

8/29/2014

7/2/2014
8/29/2014
12/3/2014

5/2/2014
5/27/2014
7/15/2014

7/7/2014
5/13/2014

8/6/2014
8/29/2014
5/2/2014
7/7/2014
7/9/2014

5/1/2014
5/1/2014

5/1/2014
9/5/2014

5/1/2014
5/1/2014
5/6/2014
5/8/2014

7/16/2014

2/17/2015
12/1/2014
4/15/2015
5/19/2014
2/20/2015
5/20/2015

5/1/2014
5/8/2014

Final
Maturity

8/29/2014

7/2/2014
8/29/2014
12/3/2014

5/2/2014
5/27/2014
7/15/2014

7/7/12014
5/13/2014

8/6/2014
8/29/2014
5/2/2014
7/7/12014
7/9/2014

5/1/2014
5/1/2014

5/1/2014
9/5/2014

5/1/2014
5/1/2014
5/6/2014
5/8/2014

7/16/2014

2/17/2015
12/1/2014
4/15/2015
5/19/2014
2/20/2015
5/20/2015

5/1/2014
5/8/2014

Principal

25,000,000.00
10,000,000.00
25,000,000.00
15,000,000.00
10,500,000.00
14,000,000.00
25,000,000.00

Amortized
Cost

24,983,333.25

9,997,933.30
24,986,250.00
15,000,000.00
10,499,947.50
13,998,281.08
24,990,625.00

124,500,000.00

25,000,000.00
25,000,000.00

124,456,370.13

25,000,000.00
25,000,000.00

50,000,000.00

20,000,000.00
20,000,000.00
25,000,000.00
15,000,000.00
15,000,000.00

50,000,000.00

19,993,910.60
19,994,666.60
24,999,968.75
14,996,510.40
14,997,124.95

95,000,000.00

100,000,000.00
100,000,000.00

94,982,181.30

100,000,000.00
100,000,000.00

200,000,000.00

25,000,000.00
25,000,000.00

200,000,000.00

25,000,000.00
24,981,479.25

50,000,000.00

200,000,000.00
243,831,483.33
50,000,000.00
50,000,000.00

49,981,479.25

200,000,000.00
243,831,483.33
50,000,000.00
50,000,000.00

543,831,483.33

543,831,483.33

3,500,000.00 3,500,000.00
3,500,000.00 3,500,000.00
1,680,392.69 1,680,392.69

10,000,000.00
15,000,000.00
9,473,000.00
2,684,349.94
11,000,000.00

10,269,720.80
15,000,000.00
9,485,620.31
2,684,349.94
11,000,000.00

49,837,742.63

20,000,000.00
25,000,000.00

50,120,083.74

20,000,000.00
24,999,742.25

45,000,000.00

44,999,742.25

1,161,669,225.96 1,161,871,340.00



CREDIT RATING DISTRIBUTION

Short Term Ratings
Al+
Al
Subtotal

Long Term Ratings

AAA

AA+

AA

AA-

A+

A

A-

Subtotal

US Treasury Obligations

Grand Total

LIMITED TERM POOL RATING AND SECTOR DISTRIBUTIONS

Book
Value

$0.00
$358,302,592.01

as %
of Total

0.00%
30.84%

$358,302,592.01

$643,831,483.33
$94,982,181.30
$0.00

$0.00

$0.00
$10,269,720.80
$9,485,620.31

30.84%

55.41%
8.17%
0.00%
0.00%
0.00%
0.88%
0.82%

$758,569,005.74

$44,999,742.25

$1,161,871,340.00

65.29%

3.87%

100.00%

US Treasury

A-

AAA

-\ Obligations

Al

AS OF APRIL 30, 2014

SECTOR DISTRIBUTION

Book as %
Value  of Total
Treasury Debt $44,999,742.25 3.87%
Government Agency Debt $94,982,181.30 8.17%
Variable Rate Demand Note $0.00 0.00%
Other Municipal Debt $3,500,000.00 0.30%
Financial Company Commercial Paper $124,456,370.13  10.71%
Asset Backed Commercial Paper $0.00 0.00%
Other Commercial Paper $49,981,479.25 4.30%
Certificate of Deposit $50,000,000.00 4.30%
Structured Investment Vehicle Note $0.00 0.00%
Other Note $50,120,083.74 4.31%
Treasury Repurchase Agreement $0.00 0.00%
Government Agency Repurchase Agreement $543,831,483.33  46.81%
Insurance Company Funding Agreement $0.00 0.00%
Investment Company $200,000,000.00 17.21%
Other Instrument $0.00 0.00%
Grand Total $1,161,871,340.00 100.00%
b Government Agency
Investment Treasury Debt Debt
Company Other Municipal
Debt
Financial Company
Commercial Paper
Other Commercial
Paper
Certificate of
Deposit
Government Agency Other Note

Repurchase
Agreement



LIMITED TERM POOL LIQUIDITY AND MATURITY
AS OF APRIL 30, 2014

4/30/2014 Last 3 Months FYTD YTD 1 Year Since Inception
Weighted Average Maturity 33.54 33.60 38.17 36.04 36.38 39.89
Weighted Average Life 33.54 33.60 38.17 36.04 36.38 39.96
Daily Liquidity 59.29% 46.25% 38.32% 39.76% 37.79% 37.21%
Weekly Liquidity 66.65% 59.25% 55.43% 55.14% 55.50% 51.23%
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NET ASSET VALUE

- v10Z/€/v
- ¥T0Z/€/€
- ¥T10Z/€/C
- ¥10Z/€/1T
- €T0C/€/TT
- €T0T/E/TT
- €T02/€/0T
- €T0Z/€/6
- €T0Z/€/8
- €T0T/€/L
- €T0Z/€/9
- €T0T/€/S
- €10T/€/V
- €T0C/€/€
- €T0Z/€/t
- €T0Z/€/T
- ¢Toz/e/TT
- CT0T/€/TT
- ¢102/€/0T
- z102/€/6
- 2102/€/8
- Z102/€/L
- 2T02/€/9
- z102/€/S
- ZT0Z/E/v
- ZT0T/€/€
- 2102/€/¢
7T0T/e/1

1.0050

1.0025

1.0000

0.9975

0.9950

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 .005, the fund has "broken the

buck"

0.000182

To date, the maximimum divergence has been
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