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Appendix to FRN Follow-Up: Who Are the Market Participants?

Ezechiel Copic, Luis Gonzalez, Caitlin Gorback, Blake Gwinn, and Ernst Schaumburg

MMF final rule on N-MFP:  
https://www.sec.gov/rules/final/2010/ic-29132.pdf#page=1&zoom=auto,0,798 

SEC Edgar search tool: 
http://www.sec.gov/edgar/searchedgar/webusers.htm#.U3FBPFciynk

Auction announcements and results: 
http://www.treasurydirect.gov/instit/annceresult/press/press.htm

Primary dealer statistical releases: 
http://www.newyorkfed.org/markets/statrel.html

MMF hesitant on FRNs with low spreads: 
http://www.reuters.com/article/2014/02/19/fitch-money-funds-cautious-on-treasury-f-idUS-
Fit69108520140219
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