Local Government Inv Pool

Portfolio Management
Portfolio Summary

State of Nevada

January 31, 2013
Par Market Book % of Days to YTM

Investments Value Value Value Portfolio Term Maturity 365 Equiv.
Negotiable Certificates of Deposit 20,000,000.00 20,000,300.00 20,000,000.00 3.78 80 56 0.628
Commercial Paper 101,801,000.00 101,793,139.82 101,796,065.96 19.25 31 15! 0.110
U.8. Agency - Coupon Notes 168,765,000.00 168,871,765.70 168,851,763.39 31.93 222 108 0.167
U.S. Agency - Discount Notes 163,768,000.00 163,756,094.62 163,740,332.16 30.97 11 47 0.114
U.S. Treasury Securities - Coupon 69,304,000.00 69,394,252.08 69,354,320.66 13.12 463 201 0.232
Corporate Notes 5,000,000.00 5,048,400.00 5,011,313.47 0.95 720 227 1.506

528,638,000.00 528,863,952.22 528,753,795.64 100.00% 182 83 0.178
Investments
Cash and Accrued Interest
Accrued Interest at Purchase 98,544.93 98,544.93
Subtotal 98,544.93 98,544.93
Total Cash and Investments 528,638,000.00 528,062,497.15 528,852,340.57 182 83 0.178

Total Earnings

January 31 Month Ending

Current Year
Average Daily Balance
Effective Rate of Return

76,876.44
503,544,483.35
0.18%

Local Government Inv Pool,

Reporting period 01/01/2013-01/31/2013

Run Date: 02/08/2013 - 08:58

No fiscal year history available

MARKET VALUES FOR ALL DISCOUNT SECURITIES ARE SHOWN AT ORIGINAL COST

Portfolio LGIP
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PM(PRF_PM1)7.3.0
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Average Purchase Stated Days to YTM  Maturity
CUsIpP investment # Issuer Balance Date Par Value Market Value Book Value  Rate Term Maturity 365 Date
Cerftificates of Deposits
Subtotal and Average 483,870.97
Negotiable Certificates of Deposit
89112WPX9 L130415 Toronto Dominion Bank 01/02/2013 5,000,000.00 5,000,150.00 5,000,000.00 2.000 128 98  2.000 05/10/2013
89112WRN9 L130436 Toronto Dominion Bank 01/10/2013 15,000,000.00 15,000,150.00 15,000,000.00 0.170 64 42 0.170 03/15/2013
Subtotal and Average 15,645,161.29 20,000,000.00 20,000,300.00 20,000,000.00 80 56 0.628
Commercial Paper
06416JP49 1130478 Bank of Nova Scotia 01/31/2013 25,000,000.00 24,999,750.00 24,999,729.17 0.130 4 3 0.132 02/04/2013
19121APBA1 L130337 Coca Cola Co 11/30/2012 5,000,000.00 4,999,800.00 4,999,791.67 0.150 73 10 0.152 02/11/2013
19121APB1 1.130364 Coca Cola Co 12/11/2012 5,534,000.00 5,633,778.64 5,633,800.16 0.130 62 10 0.132 02/11/2013
19121ARC7 1130450 Coca Cola Co 01/156/2013 5,000,000.00 4,997 ,650.00 4,998,930.65 0.110 87 70 0.112 04/12/2013
36960LQF5 1130429 General Electric Co 01/08/2013 6,541,000.00 6,539,495.57 6,540,160.57 0.110 66 42 0.112 03/15/2013
36960LPF6 1.130435 General Electric Co 01/10/2013 12,000,000.00 11,999,280.00 11,999,580.00 0.090 36 14 0.091 02/15/2013
4662J0P14 1130479 JP Morgan 01/31/2013 10,000,000.00 10,000,000.00 10,000,000.00 0.010 1 0 0.010 02/01/2013
70109LPEO 130416 Parker Hannifin Corp 01/02/2013 2,885,000.00 2,884,826.90 2,884,864.56 0.130 43 13 0.132 02/14/2013
70109LPM2 1130438 Parker Hannifin Corp 01/10/2013 8,361,000.00 8,360,247.51 8,360,489.05 0.110 42 20 0.112 02/21/2013
78009APF5 1130449 Royal Bank of Canada 01/15/2013 6,480,000.00 6,479,611.20 6,479,748.00 0.100 31 14 0.101 02/15/2013
78009APMO L130471 Royal Bank of Canada 01/28/2013 10,000,000.00 9,999,100.00 9,999,222.23 0.140 24 20 0.142 02/21/2013
78009APK4 1130481 Royal Bank of Canada 01/31/2013 5,000,000.00 4,998,600.00 4,9989,750.00 0.100 19 18  0.101 02/19/2013
Subtotal and Average 79,373,926.00 101,801,000.00 101,793,139.82 101,796,065.96 3 15 0.110
U.S. Agency - Coupon Notes
31331JY64 L130371 'Federal Farm Credit Bank 12/13/2012 2,000,000.00 2,007,880.00 2,007,518.13 0.700 326 276  0.204 11/04/2013
3133EAV21 1130480 Federal Farm Credit Bank 01/31/2013 3,500,000.00 3,500,420.00 3,601,386.00 0.200 229 228 0.135 09/17/2013
313378685 101887 Federal Home Loan Bank 02/17/2012 5,000,000.00 5,002,600.00 4,998,602.48 0.250 539 189  0.300 08/09/2013
313376ZM0 101888 Federal Home Loan Bank 02/17/2012 5,000,000.00 5,003,400.00 4,994,063.95 0.250 720 370 0.368 02/06/2014
313378F71 102075 Federal Home Loan Bank 05/02/2012 10,000,000.00 10,000,300.00 9,999,918.41 0.180 296 21 0.207 02/22/2013
3133XYHDO 1.130059 Federal Home Loan Bank 07/27/2012 2,000,000.00 2,010,860.00 2,010,111.36 1.625 322 133 0.254 06/14/2013
313374Y61 1130144 Federal Home Loan Bank 08/31/2012 9,300,000.00 9,317,391.00 9,314,775.28 0.600 362 208 0.223 08/28/2013
3133803P0 1130145 Federal Home Loan Bank 08/31/2012 10,000,000.00 10,005,100.00 10,002,213.58 0.250 322 168 0.202 07/19/2013
313378KJ9 L130146 Federal Home Loan Bank 08/31/2012 4,800,000.00 4,800,768.00 4,800,401.94 0.230 217 63 0.183 04/05/2013
313379JB6 L130157 Federal Home Loan Bank 09/07/2012 15,000,000.00 15,004,050.00 15,001,427.35 0.220 270 123 0.192 06/04/2013
313378KJ9 L130172 Federal Home Loan Bank 09/13/2012 4,405,000.00 4,405,704.80 4,405,456.38 0.230 204 63 0.172 04/05/2013
313372RK2 1130203 Federal Home Loan Bank 09/26/2012 2,915,000.00 2,918,906.10 2,918,778.87 1.000 182 54  0.166 03/27/2013
313378FG1 £130210 Federal Home Loan Bank ) 09/28/2012 10,000,000.00 10,000,500.00 10,000,411.76 0.200 154 28 0.151 03/01/2013
Portfolio LGIP
AP

Run Date: 02/08/2013 - 08:58

MARKET VALUES FOR ALL DISCOUNT SECURITIES ARE SHOWN AT ORIGINAL COST
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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
313378FG1 1130212 Federal Home Loan Bank 09/28/2012 10,000,000.00 10,000,500.00 10,000,411.76 0.200 154 28 0.151 03/01/2013
313379NW5 1130280 Federal Home Loan Bank 10/31/2012 10,000,000.00 10,003,000.00 10,002,080.00 0.240 202 109  0.172 05/21/2013
313380YB7 1.130281 Federal Home Loan Bank 10/31/2012 5,000,000.00 5,000,700.00 4,989,487.96 0.170 259 166  0.192 07/17/2013
313378AN1 1130354 Federal Home Loan Bank 12/06/2012 7,465,000.00 7,465,149.30 7,465,163.58 0.180 71 14 0.124 02/15/2013
313381HJ7 1130357 Federal Home Loan Bank 12/07/2012 2,450,000.00 2,450,171.50 2,449,958.94  0.160 181 125 0.165 06/06/2013
313380RJ8 130372 Federal Home Loan Bank 12/13/2012 4,920,000.00 4,920,049.20 4,920,126.57 0.150 95 45 0130 03/18/2013
3133XX7F8 L130403 Federal Home Loan Bank 12/27/2012 4,600,000.00 4,609,292.00 4,609,531.98 1.625 83 47 0.102 03/20/2013
313372RK2 1130407 Federal Home Loan Bank 12/28/2012 10,000,000.00 10,013,400.00 10,013,968.54  1.000 89 54 0.102 03/27/2013
313379WT2 L130437 Federal Home Loan Bank 01/10/2013 10,000,000.00 10,000,700.00 10,001,512.00 0.180 74 52 0.089 03/25/2013
313379AE9Q 1130441 Federal Home Loan Bank 01/11/2013 5,000,000.00 5,001,150.00 5,001,705.23 0.230 111 90  0.095 05/02/2013
313379528 L130472 Federal Home Loan Bank 01/28/2013 5,410,000.00 5,410,973.80 5,411,461.34 0.220 85 81 0.101 04/23/2013
313374Y61 1.130482 Federal Home Loan Bank 01/31/2013 10,000,000.00 10,018,700.00 10,021,200.00 0.500 209 208 0.131 08/28/2013
Subtotal and Average 151,088,769.18 168,765,000.00 168,871,765.70 168,851,763.39 222 108 0.167

U.8. Agency - Discount Notes
313385DJ2 1130194 Federal Home Loan Bank 09/21/2012 12,147,000.00 12,146,635.59 12,144,486.92 0.152 182 49  0.156 03/22/2013
313385BH8 £130206 Federal Home Loan Bank 09/27/2012 11,169,000.00 11,169,000.00 11,169,000.00 0.100 127 0 0.103 02/01/2013
313385BH8 1130208 Federal Home Loan Bank 09/28/2012 5,345,000.00 5,345,000.00 5,345,000.00 0.100 126 0 0.103 02/01/2013
313385BH8 L130290 Federal Home Loan Bank 11/02/2012° 14,998,000.00 14,998,000.00 14,998,000.00 0.130 91 0 0.134 02/01/2013
313385BX3 1130323 Federal Home Loan Bank 11/21/2012 5,000,000.00 4,999,950.00 4,999,756.94 0.125 86 14 0.129 02/15/2013
313385BX3 1130324 Federal Home Loan Bank 11/21/2012 5,621,000.00 5,620,943.79 5,620,726.76 0.125 86 14 0.129 02/15/2013
313385CE4 L130331 Federal Home Loan Bank 11/28/2012 10,000,000.00 9,999,900.00 9,899,300.00 0.120 86 21 0.1283 02/22/2013
313385BH8 L130336 Federal Home Loan Bank 11/30/2012 10,000,000.00 10,000,000.00 10,000,000.00 0.110 63 0 0.113 02/01/2013
313385F24 1130338 Federal Home Loan Bank 11/30/2012 9,786,000.00 9,784,140.66 9,781,280.97 0.155 176 112 0.159 05/24/2013
313385FC5H L130341 Federal Home Loan Bank 12/03/2012 10,000,000.00 9,998,500.00 9,998,081.94 0.185 151 91  0.159 05/03/2013
313385BX3 1.130398 Federal Home Loan Bank 12/24/2012 20,000,000.00 19,999,800.00 19,999,672.22 0.055 53 14 0.057 02/15/2013
313385HB5 L.130404 Federal Home Loan Bank 12/27/2012 15,000,000.00 14,995,950.00 14,992,237.50 0.135 174 138  0.138 06/19/2013
313385DJ2 1130411 Federal Home Loan Bank 12/31/2012 10,000,000.00 9,999,700.00 9,998,843.06 0.085 81 49 0.087 03/22/2013
313385HB5 L130412 Federal Home Loan Bank 12/31/2012 10,000,000.00 9,997,300.00 9,995,400.00 0.120 170 - 138  0.123 06/19/2013
313385DW3 L130420 Federal Home Loan Bank 01/03/2013 6,311,000.00 6,310,558.23 6,310,0056.49 0.093 90 61  0.096 04/03/2013
313385BN5S 1130483 Federal Home Loan Bank 01/31/2013 6,500,000.00 6,500,000.00 6,499,990.98 0.010 6 5 0.010 02/06/2013
313385FA9 1130484 Federal Home Loan Bank 01/31/2013 1,891,000.00 1,890,716.35 1,890,649.38 0.075 90 89 0.077 05/01/2013

Subtotal and Average 178,948,968.26 163,768,000.00 163,756,094.62 163,740,332.16 111 47  0.114

Portfolio LGIP
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MARKET VALUES FOR ALL DISCOUNT SECURITIES ARE SHOWN AT ORIGINAL COST
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Average Purchase Stated Days to YTM  Maturity
Ccusip Investment # Issuer Balance Date Par Value Market Value Book Value  Rate Term Maturity 365 Date
U.S. Treasury Securities - Coupon
912828SG6 L01919 U.S. Treasury Note 03/01/2012 7,500,000.00 7,505,250.00 7,4986,219.14 0.250 729 392  0.287 02/28/2014
9128285G6 101920 U.8. Treasury Note 03/01/2012 7,500,000.00 7,505,250.00 7,496,219.14 0.250 729 392 0.297 02/28/2014
912828QE3 L0O1937 U.S8. Treasury Note 03/07/2012 20,000,000.00 20,025,800.00 20,019,525.66 0.625 419 88 0.219 04/30/2013
912828RA0 101952 U.S. Treasury Note 03/13/2012 10,000,000.00 10,010,800.00 10,004,297.70 0.375 474 148 0.270 06/30/2013
912828QW3 1.02106 U.S. Treasury Note 05/18/2012 5,000,000.00 5,006,450.00 5,002,963.05 0.375 439 180 0.255 07/31/2013
912828RK8 1130128 U.S. Treasury Note 08/27/2012 10,000,000.00 9,999,200.00 9,994,337.41 0.125 399 241 0.211 09/30/2013
912828NN6 1130408 U.S. Treasury Note 12/28/2012 9,304,000.00 9,341,402.08 9,340,758.56 1.000 199 164  0.126 07/15/2013
Subtotal and Average 69,361,048.73 69,304,000.00 69,394,252.08 69,354,320.66 463 201 0.232
U.S. Treasury Bills
Subtotal and Average 2,501,548.39
Corporate Notes
36962G404 L01523 General Electric Cap Corp 09/27/2011 5,000,000.00 5,048,400.00 5,011,313.47 1.875 720 227  1.508 09/16/2013
Subtotal and Average 6,141,190.53 5,000,000.00 5,048,400.00 5,011,313.47 720 227 1.508
Total and Average 503,544,483.35 528,638,000.00 528,863,952.22 528,753,795.64 182 83 0178
Portfolio LGIP

Run Date: 02/08/2013 - 08:58

MARKET VALUES FOR ALL DISCOUNT SECURITIES ARE SHOWN AT ORIGINAL COST
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Portfolio Details - Cash
January 31, 2013
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 98,544.93 98,544.93 0 0
Subtotal 08,544.93 98,544.93
Total Cash and Investments 503,544,483.35 528,638,000.00 528,962,497.15 528,852,340.57 182 83 0.178

Portfolio LGIP
AP

Run Date: 02/08/2013 - 08:58

MARKET VALUES FOR ALL DISCOUNT SECURITIES ARE SHOWN AT ORIGINAL COST

PM (PRF_PM2) 7.3.0



