State of Nevada
Local Government Inv Pool
Portfolio Management
Portfolio Summary
July 31, 2012

Par Market Book % of Days to YTM

Investments Value Value ‘ Value Portfolio Term Maturity 365 Equiv.
Cerftificates of Deposits 20,000,000.00 20,000,000.00 20,000,000.00 4.28 88 30 0.183
Commercial Paper 58,644,000.00 58,634,784.90 58,638,125.37 12.55 42 23 0.131
U.S. Agency - Cotpon Notes 184,382,000.00 184,539,985.18 184,530,140.94 39.49 201 89 0.165
U.S. Agency - Discount Notes 123,865,000.00 123,846,451.45 123,841,086.01 26.50 111 55 0.117
U.S. Treasury Securities - Coupon 65,105,000.00 65,214,519.95 65,176,041.13 13.95 453 312 0.233
U.8. Agency - Callables 5,000,000.00 4,997,450.00 5,000,000.00 1.07 366 211 0.250
Corporate Notes 10,000,000.00 10,125,800.00 10,052,632.69 2.15 594 285 1.404

- 466,996,000.00 467,358,991.48 467,238,026.14 100.00% 197 105 0.186
Investments
Cash and Accrued Interest
Accrued Interest at Purchase 109,193.97 109,193.97
Subtotal 109,193.97 109,193.97
Total Cash and Investments 466,996,000.00 467,468,185.45 467,347,220.11 197 105 0.186

Total Earnings

July 31 Month Ending

Fiscal Year To Date

Current Year 73,270.60
Average Daily Balance 484,289,255.86
Effective Rate of Return 0.18%

Local Government Inv.Pool,

Reporting period 07/01/2012-07/31/2012

Run Date: 12/12/2012 - 13:50

MARKET VALUES FOR ALL DISCOUNT SECURITIES ARE SHOWN AT ORIGINAL COST

Portfolio LGIP

AP
PM (PRF_PM1) 7.3.0
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Local Government Inv Pool
Portfolio Management
Portfolio Details - Investments

Page 1

July 31, 2012
Average Purchase Stated Days to YTM  Maturity
cusiP Investment # Issuer Balance Date Par Value Market Value Book Value Rate Term Maturity 365 Date
Cerftificates of Deposits
89112XYH2 L02145 Toronto Dominion Bank 06/04/2012 20,000,000.00 20,000,000.00 20,000,000.00 0.180 88 30 0.183 08/31/2012
Subtotal and Average 20,483,870.97 20,000,000.00 20,000,000.00 20,000,000.00 88 30 0183
Commercial Paper
06416JH14 -1.130063 Bank of America 07/31/2012 22,000,000.00 22,000,000.00 22,000,000.00 0.090 1 0 0.091 08/01/2012
19121AHD6 L02105 Coca Cola Co 05/18/2012 5,000,000.00 4,999,650.00 4,999,766.67 0.140 87 12 0.142 08/13/2012
19121AHQ7 L02136 Coca Cola Co 05/31/2012 5,000,000.00 4,999,150.00 4,999,520.83 0.150 85 23 0.152 08/24/2012
19121AJB8 L02168 Coca Cola Co 06/13/2012 5,080,000.00 5,078,323.60 5,078,900.74 0.190 90 41 0183 09/11/2012
19121AKK8 L130051 Coca Cola Co 07/24/2012 5,000,000.00 - 4,998,134.72 4,908,134.72 0.170 87 79 0.172 10/19/2012
36960LHF5 L130016 General Electric Co 07/09/2012 5,000,000.00 4,999,550.00 4,999,708.33 0.150 37 14 0.152 08/15/2012
36960LJT3 L130065 General Electric Co 07/31/2012 7,000,000.00 6,996,220.00 6,998,337.50 0.150 58 57 0.152 08/27/2012
4523EHH1 1130067 lllinols Tool Works 07/31/2012 4,564,000.00 4,663,756.568 4,563,756.58 0.120 17 16 0.122 08/17/2012
Subtotal and Average 54,271,414.55 58,644,000.00 58,634,784.90 58,638,125.37 42 23 04131
U.S. Agency - Coupon Notes
31331KCSs7 LO1756 Federal Farm Credit Bank 12/28/2011 2,000,000.00 2,000,520.00 2,000,556.41 0.600 238 21 0.123 08/22/2012
31331KB25 L02002 Federal Farm Credit Bank 03/30/2012 10,000,000.00 10,000,500.00 10,000,430.94 0.190 185 61 0.164 10/01/2012
31331JN25 L130066 Federal Farm Credit Bank 07/31/2012 13,750,000.00 13,758,525.00 13,759,267.50 0.550 59 58  0.124 09/28/2012
313375FG7 L0O15612 Federal Home Loan Bank 09/22/2011 4,130,000.00 4,130,165.20 4,130,048.04 0.220 336 22 0201 08/23/2012
313375CY1 LO1660 Federal Home Loan Bank 11/17/2011 5,540,000.00 5,539,944.60 5,5639,952.25 0.125 272 14 0.147 08/15/2012
313375C70 101663 Federal Home Loan Bank 11/18/2011 13,810,000.00 13,810,000.00 13,810,184.17 0.160 278 21 0.137 08/22/2012
3133756Q5 LO1757 Federal Home Loan Bank 12/28/2011 3,100,000.00 3,100,248.00 3,100,336.65 0.300 239 22  0.122 08/23/2012
3133XYwB7 L0O1783 Federal Home Loan Bank 01/06/2012 6,930,000.00 6,932,910.60 6,933,000.75 0.875 229 21 0.132 08/22/2012
313378655 L01887 Federal Home Loan Bank 02/17/2012 5,000,000.00 5,000,400.00 4,997,440.60 0.250 539 373  0.300 08/09/2013
313376ZM0 101888 Federal Home Loan Bank 02/17/2012 5,000,000.00 4,897,600.00 4,981,121.65 0.250 720 554  0.368 02/06/2014
3133756A0 L01999 Federal Home Loan Bank 03/29/2012 4,540,000.00 4,540,136.20 4,540,167.63 0.320 133 8 0.154 08/09/2012
3133XYWB7 L.02003 Federal Home L.oan Bank 03/30/2012 4,650,000.00 4,651,953.00 4,651,953.00 0.875 145 21 0.154 08/22/2012
313376BE4 102005 Federal Home Loan Bank 03/30/2012 6,350,000.00 6,349,873.00 - 6,349,798.78 0.140 164 40 0.169 09/10/2012
313376L94 L02011 Federal Home Loan Bank 04/02/2012 10,000,000.00 9,999,800.00 9,999,512.86 0.150 199 78 0.173 10/18/2012
313378F71 L02075 Federal Home Loan Bank - 05/02/2012 10,000,000.00 9,998,200.00 9,998,203.55 0.180 296 205 0.207 02/22/2013
313375RY5 L02112 Federal Home Loan Bank 05/21/2012 5,000,000.00 5,000,450.00 5,000,583.00 0.220 128 56 0.144 09/26/2012
313376BUS 1L02123 Federal Home Loan Bank 05/25/2012 10,000,000.00 10,001,100.00 10,000,750.21 0.200 174 106 0.174 11/15/2012
3133XVEM9 L02127 Federal Home Loan Bank 05/29/2012 6,275,000.00 6,303,049.25 6,302,770.52 1.625 176 112 0175 11/21/2012
3133XVEM8 1.02131 Federal Home Loan Bank 05/30/2012 6,905,000.00 6,935,865.35 6,935,692.93 1.625 175 112 0.169 11/21/2012
3133XVNT4 L02134 Federal Home Loan Bank 05/31/2012 4,400,000.00 4,424,992.00 4,425,257.60 1.750 197 135  0.195 12/14/2012
313376BY0 L02141 Federal Home Loan Bank 06/01/2012 10,000,000.00 9,999,800.00 10,000,172.50 0.140 98 37 0.123 09/07/2012
Portfolio LGIP
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Local Government Inv Pool
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Portfolio Details - Investments
July 31, 2012

Average Purchase Stated Days to YTM  Maturity
cusip Investment # Issuer Balance Date Par Value Market Value Book Value  Rate Term Maturity 365 Date
U.S. Agency - Coupon Notes
313375NV5 L02206 Federal Home Loan Bank 06/28/2012 4,200,000.00 4,200,294.00 4,200,409.56 + 0.220 76 42 0.134 09/12/2012
3133XYHDO L130059 Federal Home Loan Bank 07/27/2012 2,000,000.00 2,024,220.00 2,023,795.90 1.625 322 317  0.254 06/14/2013
3134G1GQ1 102004 Federal Home Loan Mtg Corp 03/30/2012 5,185,000.00 5,188,318.40 5,188,310.69 1.000 151 27 0.148 08/28/2012
3137EACE7 102126 Federal Home Loan Mtg Corp 05/29/2012 2,617,000.00 2,624,170.58 2,624,161.70 2.125 116 51 0.1563 09/21/2012
3134G1LD4 102130 Federal Home Loan Mig Corp 05/30/2012 3,000,000.00 3,011,550.00 3,011,024.06 1.100 211 148  0.193 12/27/2012
31398A3N0 L02135 Federal National Mtg Assn 05/31/2012 10,000,000.00 10,007,700.00 10,007,147.96 0.625 116 54  0.139 09/24/2012
31398A3N0 L02210 Federal National Mtg Assn 06/29/2012 10,000,000.00 10,007,700.00 10,007,089.53 0.625 87 54  0.143 09/24/2012

Subtotal and Average 184,837,782.40 184,382,000.00 184,539,985.18 184,530,140.94 201 89 0.165
U.S. Agency - Discount Notes
313312N48 102137 Federal Farm Credit Bank 05/31/2012 5,000,000.00 4,998,550.00 4,998,133.33 0.140 158 96  0.144 11/05/2012
313312E63 102204 Federal Farm Credit Bank 06/28/2012 5,000,000.00 4,999,480.55 4,999,480.55 0.110 68 34 0.113 08/04/2012°
313312A42 L130064 Federal Farm Credit Bank 07/31/2012 10,000,000.00 10,000,000.00 10,000,000.00 0.010 1 0 0.010 08/01/2012
313384E70 1.02152 Federal Home Loan Bank 06/06/2012 5,000,000.00 4,909,489.58 4,999,489.58 0.105 91 35 0.108 09/05/2012
313384L31 1130046 Federal Home Loan Bank 07/20/2012 3,985,000.00 3,984,123.30 3,983,906.89 0.125 91 79 0.129 10/19/2012
313396D67 L01960 Federal Home Loan Mtg Corp 03/15/2012 5,000,000.00 4,999,800.00 4,999,422.22 0.180 165 26 0.165 08/27/2012
313396F65 1.02142 Federal Home L.oan Mtg Corp 06/01/2012 5,661,000.00 5,650,5600.41 5,5560,352.38 0.100 103 42 0.103 09/12/2012
313396L68 L02172 Federal Home Loan Mtg Corp 06/14/2012 10,000,000.00 9,997,700.00 9,997,152.78 0.125 130 82  0.129 10/22/2012
313396M59 Lo2211 Federal Home Loan Mtg Corp 06/29/2012 6,405,000.00 6,403,398.75 6,402,925.67 0.131 122 89 0.135 10/29/2012
313396M83 L130006 Federal Home Loan Mtg Corp 07/03/2012 5,000,000.00 4,998,600.00 4,998,211.11 0.140 121 92 0.144 11/01/2012
313396P72 L130007 Federal Home Loan Mtg Corp 07/03/2012 3,000,000.00 2,999,010.00 2,998,662.50 0.150 136 107  0.154 11/16/2012
313396M83 L130018 Federal Home Loan Mtg Corp 07/09/2012 1,141,000.00 1,140,680.52 1,140,591.78 0.140 115 92 0.144 11/01/2012
313396Q30 L130043 Federal Home Loan Mtg Corp .07/19/2012 5,781,000.00 5,779,034.46 5,778,682.79 0.130 124 111 0.134 11/20/2012
313588A47 101848 Federal National Mtg Assn 02/02/2012 10,000,000.00 10,000,000.00 10,000,000.00 0.100 181 0 0.103 08/01/2012
313588A47 L01988 Federal National Mtg Assn 03/26/2012 5,000,000.00 5,000,000.00 5,000,000.00 0.130 128 0 0.134 08/01/2012
313588666 1.02138 Federal National Mitg Assn 05/31/2012 3,793,000.00 3,792,682.77 3,792,473.20 0.100 112 50 0.103 09/20/2012
313588G74 L02169 Federal National Mtg Assn 06/13/2012 12,038,000.00 12,036,675.82 12,036,124.08 0.110 100 51 0.113 09/21/2012
313588H89 L02176 Federal National Mtg Assn 06/15/2012 4,530,000.00 4,629,229.90 - 4,529,002.14 0.130 108 61 0.134 10/01/2012
313588H99 L02177 Federal National Mtg Assn 06/15/2012 5,000,000.00 4,999,150.00 4,998,898.61 0.130 108 61 0.134 10/01/2012
313588K79 102178 Federal National Mtg Assn 06/15/2012 5,228,000.00 5,226,902.12 5,226,584.09 0.130 122 75 0.134 10/15/2012
313588K79 1130041 Federal National Mtg Assn 07/19/2012 7,413,000.00 7,411,443.27 7,410,892.31 0.130 88 75 0.134 10/15/2012
Subtotal and Average 141,828,378.29 123,865,000.00 123,846,451.45 123,841,086.01 111 55  0.117

U.S. Treasury Securities - Coupon
912828SG6 L01919 U.S. Treasury Note 03/01/2012 7,5600,000.00 7,604,425.00 7,494,444 44 0.250 729 576  0.297 02/28/2014
912828SG6 L01920 U.S. Treasury Note 03/01/2012 7,500,000.00 7,604,425.00 7,494,444 .44 0.250 729 576  0.287 02/28/2014

Run Date: 12/12/2012 - 13:50

MARKET VALUES FOR ALL DISCOUNT SECURITIES ARE SHOWN AT ORIGINAL COST
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Portfolio Details - Investments
July 31, 2012
Average Purchase Stated Days to YTM  Maturity
cusiP Investment # Issuer Balance Date Par Value Market Value Book Value  Rate Term Maturity 365 Date
U.S. Treasury Securities - Coupon
912828PD6 L01921 U.8. Treasury Note 03/01/2012 10,000,000.00 10,005,900.00 10,005,244.62 0.375 244 91  0.163 10/31/2012
912828QE3 L01937 U.S. Treasury Note 03/07/2012 20,000,000.00 20,066,400.00 20,060,352.03 0.625 419 272 0.219 04/30/2013
912828RA0 L0O1952 U.8. Treasury Note 03/13/2012 10,000,000.00 10,018,000.00 10,009,604.93 0.375 474 333 0.270 06/30/2013
912828PH7 L01995 U.8. Treasury Note 03/28/2012 5,105,000.00 5,105,969.95 5,105,958.72 0.375 166 30 0.144 08/31/2012
912828QW3 L02106 U.S. Treasury Note 05/18/2012 ' 5,000,000.00 5,009,400.00 5,005,991.95 0.375 439 364 0.255 07/31/2013
Subtotal and Average 65,181,103.46 65,105,000.00 65,214,519.95 ] 65,176,041.13 453 312 0.233
U.S. Treasury Bills
Subtotal and Average 2,630,483.87
us. Agency - Callables
313378CP4 L01910 Federal Home Loan Bank 02/28/2012 5,000,000.00 4,997,450.00 5,000,000.00 0.250 366 211 0.250 02/28/2013
Subtotal and Average 5,000,000.00 5,000,000.00 4,997,450.00 5,000,000.00 366 211 0.250
Corporate Notes
36962G4H4 L01522 General Electric Cap Corp 09/27/2011 5,000,000.00 5,053,050.00 5,032,268.44 2.800 469 160  1.302 01/08/2013
36962G4Q4 L01523 General Electric Cap Corp 09/27/2011 5,000,000.00 5,072,750.00 5,020,364.25 1.875 720 411 1.506 09/16/2013
Subtotal and Average 10,056,222.33 10,000,000.00 10,125,800.00 10,052,632.69 594 285 1.404
Total and Average 484,289,255.86 466,996,000.00 467,358,991.48 467,258,026.14 197 105 0.186

Run Date: 12/12/2012 - 13:50

MARKET VALUES FOR ALL DISCOUNT SECURITIES ARE SHOWN AT ORIGINAL COST
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Local Government Inv Pool
Portfolio Management Page 4
Portfolio Details - Cash
July 31, 2012

Average Purchase Stated Days to YTM
cusiP Investment # Issuer Balance Date Par Value Market Value Book Value  Rate Term Maturity 365
Average Balance 0.00  Accrued Interest at Purchase 109,193.97 109,193.97 0 0
Subtotal 108,193.97 108,193.97
Total Cash and Investments 484,289,255.86 466,996,000.00 467,468,185.45 467,347,220.11 197 105 0.186

Portfolio LGIP
AP
Run Date: 12/12/2012 - 13:50 PM (PRF_PM2) 7.3.0

MARKET VALUES FOR ALL DISCOUNT SECURITIES ARE SHOWN AT ORIGINAL COST



