Local Government Inv Pool

Portfolio Management
Portfolio Summary

March 31, 2013

State of Nevada

Par Market Book % of Days to YTM

Investments Value Value Value Portfolio Term Maturity 365 Equiv.
Negotiable Cettificates of Deposit 20,000,000.00 20,000,400.00 20,000,000.00 3.63 55 20 0.180
Commercial Paper 32,209,000.00 32,206,455.82 32,208,261.14 5.84 29 11 0.085
U.S. Agency - Coupon Notes 198,990,000.00 199,056,052.40 199,035,093.93 36.12 230 127 0.172
U.8. Agency - Discount Notes 195,529,000.00 195,512,817.70 195,494,171.26 35.47 101 55 0.110
U.S. Treasury Securities - Coupon 79,304,000.00 79,366,576.48 79,334,113.73 14.40 439 151 0.221
U.S. Treasury Bills 20,000,000.00 20,000,000.00 19,999,995.83 3.63 7 3 0.003
Corporate Notes 5,000,000.00 5,031,550.00 5,008,296.54 0.91 720 168 1.506

551,032,000.00 551,173,852.40 551,079,932.43 100.00% 193 20 0.158
Investments
Cash and Accrued Interest
Accrued Interest at Purchase 37,888.73 37,888.73
Subtotal 37,888.73 37,888.73
Total Cash and Investments 551,032,000.00 551,211,741,13 551,117,821.16 193 90 0.158
Total Earnings March 31 Month Ending
Current Year 71,065.05
Average Daily Balance 524,608,391.46
Effective Rate of Return 0.16%
Local Government Inv Pool,
Reporting period 03/01/2013-03/31/2013 ) Portfolio LGIP

Run Date: 04/16/2013 - 14:32

No fiscal year history available
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Portfolio Details - Investments
March 31, 2013
Average Purchase Stated Days to YTM  Maturity
cusip Investment # Issuer Balance Date Par Value Market Value Book Value Rate Term Maturity 365 Date
Negotiable Certificates of Deposit
89112WPX9 1130415 Toronto Dominion Bank 01/02/2013 5,000,000.00 5,000,250.00 5,000,000.00 0.200 128 39 0.203 05/10/2013
89112WzZM2 L130575 Toronto Dominion Bank 03/15/2013 15,000,000.00 15,000,150.00 15,000,000.00 0.170 31 14 0.172 04/15/2013
Subtotal and Average 20,000,000.00 20,000,000.00 20,000,400.00 20,000,000.00 55 20 0.180
Commercial Paper
19121ARC7 L.130450 Coca Cola Co 01/15/2013 5,000,000.00 4,999,000.00 4,999,831.94 0.110 87 11 0.112 04/12/2013
36959HRF6 L130607 General Electric Cap Corp 03/28/2013 20,000,000.00 19,998,600.00 19,999,5633.33 0.060 18 14 0.061 04/15/2013
70100LR57 L130578 Parker Hannifin Corp 03/15/2013 7,208,000.00 7,208,855.82 7,208,895.87 0.130 21 4 0132 04/05/2013
Subtotal and Average 47,919,268.20 32,209,000.00 32,206,455.82 32,208,261.14 29 11 0.085
U.S. Agency - Coupon Notes
31331JY64 L130371 Federal Farm Credit Bank 12/13/2012 2,000,000.00 2,006,420.00 2,005,865.79 0.700 326 217 0.204 11/04/2013
3133EAV21 1130480 Federal Farm Credit Bank 01/31/2013 3,500,000.00 3,501,015.00 3,501,018.04 0.200 229 169 0.135 09/17/2013
3133ECD35 L130486 Federal Farm Credit Bank 02/01/2013 10,000,000.00 9,997,800.00 9,998,264.16 0.150 350 291 0.172 01/17/2014
3133EAT32 1130520 Federal Farm Credit Bank 02/15/2013 4,310,000.00 4,311,767.10 4,311,692.40 0.230 292 247 0.172 12/04/2013
313378655 1.01887 Federal Home l.oan Bank 02/17/2012 5,000,000.00 5,002,150.00 4,999,100.77 0.250 539 130  0.300 08/09/2013
313376ZM0 L01888 Federal Home Loan Bank 02/17/2012 5,000,000.00 5,003,000.00 4,995,031.38 0.250 720 311  0.368 02/06/2014
3133XYHDO 1130059 Federal Home Loan Bank 07/27/2012 2,000,000.00 2,006,220.00 2,005,549.84 1.625 322 74 0254 06/14/2013
313374Y61 1130144 Federal Home Loan Bank 08/31/2012 9,300,000.00 9,314,229.00 9,310,492.59 0.500 362 149  0.223 08/28/2013
3133803P0 1130145 Federal Home Loan Bank 08/31/2012 10,000,000.00 10,003,700.00 10,001,423.02 0.250 322 109 0.202 07/19/2013
313378KJ9 L130146 Federal Home Loan Bank 08/31/2012 4,800,000.00 4,800,096.00 4,800,025.12 0.230 217 4 0.183 04/05/2013
313379JB6 L130157 Federal Home Loan Bank 09/07/2012 15,000,000.00 15,002,400.00 15,000,731.08 0.220 270 64 0.192 06/04/2013
313378KJ9 L130172 Federal Home Loan Bank 09/13/2012 4,405,000.00 4,405,(588.10 4,405,028.52 0.230 204 4  0.172 04/05/2013
313379NW5H L130280 Federal Home Loan Bank 10/31/2012 10,000,000.00 10,001,600.00 10,000,950.00 0.240 202 50 0.172 05/21/2013
313380YB7 L130281 Federal Home Loan Bank 10/31/2012 5,000,000.00 5,000,600.00 4,999,673.04 0.170 259 107  0.192 07/17/2013
313381HJ7 1130357 Federal Home Loan Bank 12/07/2012 2,450,000.00 2,450,147.00 2,449,978.65 0.160 181 66 0.165 06/06/2013
313379AE9 L130441 Federal Home Loan Bank 01/11/2013 5,000,000.00 5,000,450.00 5,000,580.90 0.230 111 31 0.095 05/02/2013
313379578 1130472 Federal Home Loan Bank 01/28/2013 5,410,000.00 5,410,324.60 5,410,392.07 0.220 85 22 0101 04/23/2013
313374Y861 1130482 Federal Home Loan Bank 01/31/2013 10,000,000.00 10,015,300.00 10,015,055.07 0.500 209 149  0.131 08/28/2013
313376JY2 1130489 Federal Home Loan Bank 02/01/2013 6,815,000.00 6,818,339.35 6,819,429.75 0.400 138 79 0.100 06/19/2013
313376WB7 1130543 Federal Home Loan Bank 02/28/2013 7,865,000.00 7,869,404.40 7,868,712.28 0.280 166 134  0.151 08/13/2013
313379YQ6 L130562 Federal Home Loan Bank 03/11/2013 2,035,000.00 2,035,630.85 2,035,566.10 0.250 112 91 0.136 07/01/2013
313382BS1 L130563 Federal Home Loan Bank 03/11/2013 15,000,000.00 14,999,400.00 14,998,951.90 0.120 161 140  0.136 08/19/2013
313382GE7 L130571 Federal Home Loan Bank 03/14/2013 10,000,000.00 9,999,800.00 9,999,186.44 0.130 181 163  0.145 09/11/2013
313376KA2 1130579 Federal Home Loan Bank 03/18/2013 2,700,000.00 2,701,647.00 2,701,954.70 0.400 113 99 0.781 07/09/2013
313381WV3 L130589 Federal Home Loan Bank 03/21/2013 10,000,000.00 9,999,400.00 9,999,793.76 0.110 118 107 0.117 07/17/2013
Portfolio LGIP
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Portfolio Details - Investments
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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
313382L84 L130580 Federal Home Loan Bank 03/21/2013 20,000,000.00 19,998,200.00 19,999,007.90 0.130 183 172 0.141 09/20/2013
313381U37 1.130598 Federal Home Loan Bank 03/25/2013 10,000,000.00 ' 10,000,000.00 10,000,754.29 0.130 107 100  0.101 07/10/2013
313378LH2 L130599 Federal Home Loan Bank 03/25/2013 1,400,000.00 1,400,924.00 1,400,875.37 0.280 175 168 0.140 09/16/2013

Subtotal and Average 183,786,115.50 198,990,000.00 199,056,052.40 199,035,093.93 230 127 0172
U.S. Agency - Discount Notes
313313DU9 1130605 Federal Farm Credit Bank 03/28/2013 12,500,000.00 12,500,000.00 12,500,000.00 0.010 4 0 0.010 04/01/2013
313385FZ4 L130338 Federal Home Loan Bank 11/30/2012 9,786,000.00 9,785,314.98 9,783,766.89 0.155 175 53 0.159 05/24/2013
313385FC5 1130341 Federal Home Loan Bank 12/03/2012 10,000,000.00 9,999,600.00 9,998,622.22 0.155 151 32 0.159 05/03/2013
313385HB5 ] 30/104 Federal Home Loan Bank 12/27/2012 15,000,000.00 14,998,350.00 14,995,656.25 0.135 174 79 0.139 06/19/2013
313385HB5 L130412 Federal Home Loan Bank 12/31/2012 10,000,000.00 9,998,900.00 9,997,366.67 0.120 170 79 0.123 06/19/2013
313385DW3 L130420 Federal Home Loan Bank 01/03/2013 6,311,000.00 6,311,000.00 6,310,967.39 0.093 20 2 0.096 04/03/2013
313385FA9 L130484 Federal Home Loan Bank 01/31/2013 1,891,000.00 1,890,924.36 1,890,881.81 0.075 90 30 0.077 05/01/2013
313385FCS 1.130490 Federal Home Loan Bank 02/01/2013 ' 5,179,000.00 5,178,792.84 5,178,622.51 0.082 91 32  0.084 05/03/2013
313385JX5 1130494 Federal Home Loan Bank 02/04/2013 7,957,000.00 7,955,090.32 7,953,873.56 0.115 179 123 0.118 08/02/2013
313385EF9 L130505 Federal Home Loan Bank 02/08/2013 7.584,000.00 7,583,924.16 7,583,830.83 0.073 63 11 0.075 04/12/2013
313385FQ4 L130515 Federal Home Loan Bank 02/14/2013 5,000,000.00 4,999,700.00 4,999,327.78 0.110 90 44  0.113 05/15/2013
313385FQ4 L130516 Federal Home Loan Bank 02/14/2013 3,348,000.00 3,347,799.12 3,347,529.42 0.115 90 44  0.118 05/15/2013
313385FS0 130523 Federal Home Loan Bank 02/19/2013 5,868,000.00 5,867,647.92 5,867,062.75 0.125 . 87 46  0.129 05/17/2013
313385EN2 1130528 Federal Home Loan Bank 02/21/2013 10,000,000.00 9,999,900.00 9,999,400.00 0.120 57 18 0.123 04/19/2013
313385FS0 L130529 Federal Home Loan Bank 02/21/2013 5,229,000.00 5,228,686.26 5,228,164.81 0.125 85 46  0.129 05/17/2013
313385KS4 1130542 Federal Home Loan Bank 02/28/2013 10,000,000.00 9,997,200.00 9,994,280.56 0.145 174 142 0.149 08/21/2013
313385DW3 1130544 Federal Home Loan Bank 02/28/2013 1,262,000.00 1,262,000,00 1,261,992.99 0.100 34 2 0.103 04/03/2013
313385HP4 1130556 Federal Home Loan Bank 03/07/2013 3,717,000.00 3,716,442.45 3,715,966.47 0.110 116 91 0.113 07/01/2013
313385FDY9 L130561 Federal Home Loan Bank 03/11/2013 20,000,000.00 19,999,777.78 19,999,777.78 0.100 25 4 0.103 04/05/2013
313385GW0 11130568 Federal Home Loan Bank 03/13/2013 6,000,000.00 5,999,400.00 5,998,581.67 0.115 .93 74 0.118 06/14/2013
313385GU4 1130572 Federal Home Loan Bank 03/14/2013 6,000,000.00 5,999,400.00 5,998,596.00 0.117 90 72 0.120 06/12/2013
313385HT6 L130594 Federal Home Loan Bank 03/22/2013 7,000,000.00 6,998,880.00 6,998,245.14 0.095 105 95 0.098 07/05/2013
313385HD1 1130602 Federal Home Loan Bank 03/26/2013 9,515,000.00 9,513,953.35 9,612,966.16 0.095 87 81 0.098 06/21/2013
313385HD1 1130608 Federal Home Loan Bank 03/28/2013 10,000,000.00 9,998,900.00 9,998,087.50 0.085 85 81 0.087 06/21/2013
313385HJ8 1.130609 Federal Home Loan Bank 03/28/2013 6,382,000.00 6,381,234.16 ~ 6,380,704.10 0.085 80 86 0.087 06/26/2013
Subtotal and Average 183,961,594.98 195,529,000.00 195,512,817.70 195,494,171.26 101 55 0110
U.S. Treasury Securities - Coupon
912828SG6 L01919 U.S. Treasury Note 03/01/2012 7,500,000.00 7,506,150.00 7,496,788.19 0.250 729 333  0.297 02/28/2014
912828SG6 101920 U.S. Treasury Note 03/01/2012 7,500,000.00 7,506,150.00 7,496,788.19 0.250 729 333  0.297 02/28/2014
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Portfolio Details - Investments
March 31, 2013
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
912828QE3 101937 U.S. Treasury Note 03/07/2012 20,000,000.00 20,007,800.00 20,006,434.59 0.625 419 29 0219 04/30/2013
912828RA0 101962 U.S. Treasury Note 03/13/2012 10,000,000.00 10,007,000.00 10,002,5695.93 0.375 474 90 0.270 06/30/2013
912826QW3 102106 U.S. Treasury Note 05/18/2012 5,000,000.00 5,004,500.00 5001,991.83 0375 439 121 0255 07/31/2013
912828RK8 L130128 U.8. Treasury Note 08/27/2012 10,000,000.00 10,000,000.00 9,995,723.68 0.125 399 182  0.211 09/30/2013
912828NN6 - 1130408 U.8. Treasury Note 12/28/2012 9,304,000.00 9,328,376.48 9,327,534.45 1.000 199 105 0.126 07/15/2013
912828RN2 1130487 U.S. Treasury Note 02/01/2013 40,000,000.00 10,008,600.00 10,008,256.87 0.250 272 213 0.142 10/31/2013
Subtotai and Average 79,341,282.45 79,304,000.00 79,366,576.48 79,334,113.73 439 151 0.221
U.S. Treasury Bills
9127956F3 1.130606 U.S. Treasury Bill 03/28/2013 20,000,000.00 20,000,000.00 19,999,995.83 0.003 7 3 0.003 04/04/2013
Subtotal and Average 4,591,128.23 20,000,000.00 20,000,000.00 19,999,995.83 7 3 0.003
Corporate Notes
36962G4Q4 L01523 General Electric Cap Corp 09/27/2011 5,000,000.00 5,031,550.00 5,008,296.54 1.875 720 168 1.506 09/16/2013
Subtotal and Average 5,009,002.12 5,000,000.00 5,031,550.00 5,008,296.54 720 168 1.506
Total and Average 524,608,391.46 551,032,000.00 551,173,852.40 551,079,932.43 193 90 0.158
Portfolio LGIP
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Portfolio Details - Cash
March 31, 2013
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 37,888.73 37,888.73 0 0
Subtotal 37,888.73 37,888.73
Total Cash and Investments 524,608,391.46 551,032,000.00 551,211,741.13 551,117,821.16 193 90 0.158
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