State of Nevada

Local Government Inv Pool

Portfolio Management
Portfolio Summary
August 31, 2012

Par Market Book % of Days to YTM

Investments Value Value Value  Portfolio Term Maturity 365 Equiv.
Cerftificates of Deposits 15,000,000.00 15,000,000.00 156,000,000.00 2.77 124 123 0.172
Commercial Paper 77,362,000.00 77,354,671.33 77,356,293.66 14.27 34 18 0.137
U.S. Agency - Coupon Notes 165,037,000.00 165,198,420.28 165,188,773.25 30.47 205 118 0.177
U.S. Agency - Discount Notes 184,577,000.00 184,555,083.82 184,547,537.90 34.04 89 47 0.103
U.S. Treasury Securities - Coupon 70,000,000.00 70,090,150.00 70,051,3563.45 12.92 467 317 0.236
U.S. Treasury Bills 20,000,000.00 19,999,600.00 19,999,266.67 3.69 29 12 0.113
Corporate Notes 10,000,000.00 10,111,600.00 10,044,958.27 1.85 594 254 1.404

- 541,976,000.00 542,309,525.43 542,188,183.20 100.00% 173 104 0.174
Investments
Cash and Accrued Interest
Accrued Interest at Purchase 123,173.05 123,173.05
Subtotal 123,173.05 123,173.05
Total Cash and Investments '541,976,000.00 542,432,698.48 542,311,356.25 173 104 0.174

Total Earnings

August 31 Month Ending

Current Year
Average Daily Balance
Effective Rate of Return

75,475.60
514,014,640.92
0.17%

Local Government Inv Pool,

Reporting period 08/01/2012-08/31/2012

Run Date: 12/12/2012 - 13:62

No fiscal year history available

MARKET VALUES FOR ALL DISCOUNT SECURITIES ARE SHOWN AT ORIGINAL COST
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Local Government Inv Pool

Portfolio Management

Run Date: 12/12/2012 - 13:52

MARKET VALUES FOR ALL DISCOUNT SECURITIES ARE SHOWN AT ORIGINAL COST
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Portfolio Details - Investments
August 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
89112X3T0 L130143 " Toronto Dominion Bank 08/31/2012 15,000,000.00 15,000,000.00 15,000,000.00 0.170 124 123 0.172 01/02/2013
Subtotal and Average 19,838,709.68 15,000,000.00 15,000,000.00 15,000,000.00 124 123 0172
Commercial Paper
06416JJ46 L130141 Bank of Nova Scotia 08/31/2012 25,000,000.00 25,000,000.00 24,999,791.67 0.100 4 3 0.101 09/04/2012
19121AJB8 L02168 Coca Cola Co 06/13/2012 5,080,000.00 5,079,847.60 5,079,731.89 0.190 90 10 0.183 09/11/2012
19121AKK6 L130051 Coca Cola Co 07/24/2012 5,000,000.00 4,998,250.00 4,998,866.66 0.170 87 48 0.172 10/19/2012
36960LJT3 1130065 General Electric Co 07/31/2012 7,000,000.00 6,998,950.00 6,999,241.67 0.150 58 26 0.152 09/27/2012
36960LJEB L130102 General Electric Co 08/15/2012 5,000,000.00 4,999,700.00 4,999,729.17 0.150 30 13 0.152 09/14/2012
70109LJT4 L130115 Parker Hannifin Corp 08/21/2012 10,000,000.00 9,998,844 45 9,908,844 .45 0.160 37 26 0.162 09/27/2012
70109LJT4 1130119 Parker Hannifin Corp 08/22/2012 5,150,000.00 5,149,404.89 5,149,404.89 0.160 36 26 0.162 09/27/2012
89118EJH7 L.130096 Toronto Dominion Bank 08/13/2012 5,000,000.00 4,999,650.00 4,999,666.67 0.150 35 16 0.152 09/17/2012
93114EJC2 1136110 Wal-Mart Stores Inc. 08/17/2012 1,220,000.00 1,219,951.20 1,219,959.00 0.110 26 11 0.112 09/12/2012
93114EK97 L130136 Wal-Mart Stores Inc. 08/29/2012 3,685,000.00 3,584,032.05 3,584,545.90 0.120 41 38 0.122 10/09/2012
93114EK14 L130140 Wal-Mart Stores Inc. ~ 08/30/2012 5,327,000.00 5,326,041.14 5,326,511.69 0.110 32 30  0.112 10/01/2012
Subtotal and Average 71,190,961.03 77,362,000.00 77,354,671.33 77,356,293.66 34 18 0.137
U.S. Agency - Coupon Notes
31331KB25 1.02002 Federal Farm Credit Bank 03/30/2012 10,000,000.00 10,000,300.00 10,000,215.47 0.190 185 30  0.164 10/01/2012
. 313314N25 L130066 Federal Farm Credit Bank 07/31/2012 13,750,000.00 13,753,712.50 13,754,389.87 0.550 59 27 0.124 09/28/2012
3133786S5 101887 Federal Home Loan Bank 02/17/2012 5,000,000.00 5,001,850.00 4,997,649.25 0.250 539 342 0.300 08/09/2013
313376ZM0 LO1888 Federal Home Loan Bank 02/17/2012 5,000,000.00 5,000,350.00 4,991,610.37 0.250 720 523 0.368 02/06/2014
313376BE4 L02005 Federal Home Loan Bank 03/30/2012 6,350,000.00 6,350,000.00 6,349,953.57 0.140 164 9 0.169 09/10/2012
313376194 L02011 Federal Home Loan Bank 04/02/2012 10,000,000.00 10,000,100.00 9,999,702.65 0.150 199 47  0.173 10/18/2012
313378F71 L02075 Federal Home Loan Bank 05/02/2012 10,000,000.00 10,000,900.00 9,969,323.99 0.190 296 174  0.207 02/22/2013
313375RY5 L02112 Federal Home Loan Bank 05/21/2012 5,000,000.00 5,000,250.00 5,000,265.00 0.220 128 25 0.144 09/26/2012
313376BU8 L02123 Federal Home Loan Bank 05/25/2012 10,000,000.00 10,001,200.00 10,000,533.81 0.200 174 75 0174 11/15/2012
3133XVEM9 L02127 Federal Home Loan Bank 05/29/2012 6,275,000.00 6,294,891.75 -6,295,196.74 1.625 176 81 0.175 11/21/2012
3133XVEM9 1.02131 Federal Home Loan Bank 05/30/2012 6,905,000.00 6,926,888.85 6,927,322.13 1.625 176 81 0.169 11/21/2012
3133XVNT4 - L02134 Federal Home Loan Bank 05/31/2012 4,400,000.00 4,419,052.00 4,419,560.39 1.750 197 104 0.195 12/14/2012
313376BY0 L02141 Federal Home Loan Bank 06/01/2012 10,000,000.00 10,000,000.00 10,000,028.75 0.140 98 6 0.123 09/07/2012
313375NV5 L022086 Federal Home Loan Bank 06/28/2012 4,200,000.00 4,200,084.00 4,200,109.88 0.220 76 11 0.134 09/12/2012
3133XYHDO L130059 Federal Home Loan Bank 07/27/2012 2,000,000.00 2,021,980.00 2,021,515.14 1.625 322 286 0.254 06/14/2013
3133XVNT4 1130139 Federal Home Loan Bank 08/30/2012 5,000,000.00 5,021,650.00 5,022,877.88 1.750 106 104  0.150 12/14/2012
313374Y61 1130144 Federal Home Loan Bank 08/31/2012 9,300,000.00 9,326,598.00 9,325,482.00 0.500 362 361 0.223 08/28/2013
3133803P0 1130145 Federal Home Loan Bank 08/31/2012 10,000,000.00 10,000,000.00 10,004,190.00 0.250 322 321 0.202 07/19/2013
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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
313378KJ9 L130146 Federal Home Loan Bank 08/31/2012 4,800,000.00 4,801,344.00 4,801,344.00  0.230 217 216  0.183 04/05/2013
3137EACE7 L02126 Federal Home Loan Mtg Corp 05/29/2012 2,617,000.00 2,619,459.98 2,619,864.68 2.125 115 20 0.153 09/21/2012
3134G1LD4 102130 Federal Home Loan Mtg Corp 05/30/2012 3,000,000.00 3,009,030.00 3,008,758.84  1.100 211 117 0.193 12/27/2012
3134G1P65 L130074 Federal Home Loan Mtg Corp 08/02/2012 1,440,000.00 1,442,779.20 1,442,700.30 0.750 148 118 0172 12/28/2012
31398A3NO L02135 Federal National Mtg Assn 05/31/2012 10,000,000.00 10,003,000.00 10,003,101.95 0.625 116 23 0.139 09/24/2012
31398A3N0 L02210 Federal National Mtg Assn 06/29/2012 10,000,000.00 10,003,000.00 10,003,076.59 0.625 87 23 0.143 09/24/2012

Subtotal and Average 168,989,806.17 165,037,000.00 165,198,420.28 165,188,773.25 205 118  0.177

U.S. Agency - Discount Notes

313312N48 L02137 Federal Farm Credit Bank 05/31/2012 5,000,000.00 4,999,200.00 4,998,736.11 0.140 158 65 0.144 11/05/2012
313312E63 102204 Federal Farm Credit Bank 06/28/2012 5,000,000.00 4,999,954.17 4,999,954.17 0.110 68 3 0.113 09/04/2012
313312E63 1130142 Federal Farm Credit Bank 08/31/2012 25,000,000.00 24,999,979.17 24,999,979.17 0.010 4 3 0.010 09/04/2012
313384E70 L02152 Federal Home Loan Bank 06/06/2012 5,000,000.00 4,999,941.67 4,999,941.67  0.105 91 4 0108 09/05/2012
313384L31 1130046 Federal Home Loan Bank 07/20/2012 3,985,000.00 3,984,561.85 3,984,335.83  0.125 91 48 0.129 10/19/2012
313384M07 L130088 Federal Home Loan Bank 08/09/2012 10,000,000.00 9,998,500.00 9,998,450.00  0.090 85 62 0.083 11/02/2012
313384G37 L130097 Federal Home Loan Bank 08/13/2012 15,000,000.00 14,989,700.00 14,999,666.67 0.050 35 16 0.051 09/17/2012
313396F65 L02142 Federal Home Loan Mtg Corp 06/01/2012 5,551,000.00 5,550,944.49 5,550,830.39  0.100 103 11 0.103 09/12/2012
313396L68 L02172 Federal Home Loan Mtg Corp 06/14/2012 10,000,000.00 9,998,800.00 9,008,229.17  0.125 130 51 0.129 10/22/2012
313306M59 102211 Federal Home Loan Mtg Corp 06/29/2012 6,405,000.00 6,404,103.30 6,403,648.19  0.131 122 58 0.1356 10/20/2012
313396M83 £ 130006 Federal Home Loan Mtg Corp 07/03/2012 5,000,000.00 4,999,250.00 4,998,813.89 0.140 121 61 0.144 11/01/2012
313396P72 1130007 Federal Home Loan Mtg Corp 07/03/2012 3,000,000.00 2,999,460.00 2,999,050.00 0.150 136 76  0.154 11/16/2012
313396M83 L130018 Federal Home Loan Mtg Corp 07/09/2012 1,141,000.00 1,140,828.85 1,140,729.33 0.140 115 61 0.144 11/01/2012
313396Q30 1130043 Federal Home Loan Mtg Corp 07/19/2012 5,781,000.00 5,779,901.61 5,779,329.94 0.130 124 80 0.134 11/20/2012
313396027 L130129 Federal Home Loan Mtg Corp 08/27/2012 10,712,000.00 10,708,465.04 10,707,708.27 0.130 116 111 0.134 12/21/2012
313396778 1130132 Federal Home Loan Mtg Corp 08/28/2012 10,000,000.00 9,996,800.00 9,996,100.00 0.130 112 108  0.134 12/18/2012
313588G66 102138 Federal National Mtg Assn 05/31/2012 3,793,000.00 3,792,886.21 3,792,799.81 0.100 112 19 0.103 09/20/2012
313588G74 L02169 Federal National Mtg Assn 06/13/2012 12,038,000.00 12,037,638.86 12,037,264.34 0.110 100 20 0.113 00/21/2012
313588H99 L02176 Federal National Mtg Assn 06/15/2012 4,530,000.00 4,5629,682.90 . 4,529,500.25 0.130 108 30 0.134 10/01/2012
313588H99 L02177 Federal National Mtg Assn 06/15/2012 5,000,000.00 4,999,650.00 4,999,458.33 0.130 108 30 0.134 10/01/2012
313588K79 L02178 Federal National Mtg Assn 06/15/2012 5,228,000.00 5,227,477.20 5,227,169.33  0.130 122 44 0.134 10/15/2012
313588K79 1130041 Federal National Mtg Assn 07/19/2012 7,413,000.00 7,412,258.70 7,411,822.16  0.130 88 44 0.134 10/15/2012
313588Q99 L130080 Federal National Mtg Assn 08/06/2012 5,000,000.00 4,998,950.00 4,998,805.55 0.100 112 86 0.103 11/26/2012
313588Q99 L130089 Federal National Mtg Assn 08/09/2012 5,000,000.00 4,998,950.00 4,998,566.66 0.120 109 86 0.123 11/26/2012
313588R80 L130090 Federal National Mtg Assn 08/09/2012 10,000,000.00 9,997,200.00 9,996,641.67 0.130 116 93 0.134 12/03/2012

Subtotal and Average 156,745,834.95 184,577,000.00 184,555,083.82 184,547,537.90 89 47  0.103
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August 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
9128285G6 L01918 U.S. Treasury Note 03/01/2012 7,500,000.00 7,504,125.00 7,494,743.44 0.250 729 545 0.297 02/28/2014
9128285G6 L01920 U.S. Treasury Note 03/01/2012 7,600,000.00 7,504,125.00 7,484,743.44 0.250 729 545  0.297 02/28/2014
912828PD6 L01921 U.8. Treasury Note 03/01/2012 10,000,000.00 10,003,900.00 10,003,457.99 0.375 244 60 0.163 10/31/2012
912828QE3 101937 U.S. Treasury Note 03/07/2012 20,000,000.00 20,060,200.00 20,053,473.67 0.625 419 241 0.219 04/30/2013
912828RA0 101952 U.S. Treasury Note 03/13/2012 10,000,000.00 10,016,400.00 10,008,710.78 0.375 474 302 0.270 06/30/2013
912828QW3 L02106 U.S. Treasury Note 05/18/2012 5,000,000.00 5,008,800.00 5,005,481.65 0.375 439 333 0.255 07/31/2013
912828RKS8 1130128 U.8. Treasury Note 08/27/2012 10,000,000.00 9,992,600.00 9,090,742 .48 0.125 399 394  0.211 09/30/2013
Subtotal and Average 66,617,367.44 70,000,000.00 70,090,150.00 70,051,353.45 467 317  0.236
U.S. Treasury Bills
9127956H9 L130103 U.8. Treasury Bill 08/15/2012 20,000,000.00 19,999,600.00 19,999,266.67 0.110 29 12 0113 09/13/2012
Subtotal and Average 16,228,575.03 20,000,000.00 19,999,600.00 19,999,266.67 29 12 0113
U.S. Agency - Callables
Subtotal and Average 4,354,838.71
Corporate Notes
36962G4H4 L01522 General Electric Cap Corp 09/27/2011 5,000,000.00 5,041,450.00 5,026,102.49 2.800 469 129 1.302 01/08/2013
36962G4Q4 1.01523 General Electric Cap Corp 09/27/2011 5,000,000.00 5,070,150.00 5,018,855.78 1.875 720 380 1.506 09/16/2013
Subtotal and Average 10,048,547.92 10,000,000.00 10,111,600.00 10,044,958.27 594 254 1404
Total and Average 514,014,640.92 541,976,000.00 542,309,525.43 542,188,183.20 173 104 0174
Portfolio LGIP
AP
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Portfolio Details - Cash
August 31, 2012
Average Purchase Stated Daysto  YTM
cusip Investment # Issuer Balance . Date Par Value Market Value Book Value  Rate Term Maturity 365
Average Balance 0.00  Accrued Interest at Purchase 123,173.05 123,173.05 0 0
Subtotal 123,173.05 123,173.05
Total Cash and Investments 514,014,640.92 541,976,000.00 542,432,698.48 542,311,356.25 173 104 0174

Portfolio LGIP
AP

Run Date: 12/12/2012 - 13:52

MARKET VALUES FOR ALL DISCOUNT SECURITIES ARE SHOWN AT ORIGINAL COST
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