Local Government Inv Pool

Portfolio Management
Portfolio Summary

May 31, 2013

State of Nevada

Par Market Book % of Days to YTM

Investments Value Value Value Portfolio Term Maturity 365 Equiv.
Negotiable Certificates of Deposit 15,000,000.00 15,000,100.00 156,000,000.00 2.77 91 83 0.139
Commercial Paper 52,881,000.00 52,874,171.87 52,876,310.25 9.77 45 28 0.089
U.S. Agency - Coupon Notes 255,690,000.00 255,733,485.20 255,725,582.35 47.26 227 114 0.155
U.S. Agency - Discount Notes 153,192,000.00 153,179,220.01 163,168,100.94 28.31 119 54 0.095
U.S. Treasury Securities - Coupon 59,304,000.00 59,340,691.36 59,312,061.23 10.96 446 132 0.221
Corporate Notes 5,000,000.00 5,022,300.00 5,005,279.62 0.93 720 107 1.506

541,067,000.00 541,149,968.44 541,087,334.39 100.00% 203 90 0.151
Investments
Cash and Accrued Interest
Accrued Interest at Purchase 47,042.70 47,042.70
Subtotal 47,042.70 47,042.70
Total Cash and Investments 541,067,000.00 541,197,011.14 541,134,377.09 203 90 0.151

Total Earnings

May 31 Month Ending

Current Year
Average Daily Balance
Effective Rate of Return

66,587.74
523,576,135.01

0.15%

Local Government Inv Pool,

Reporting period 05/01/2013-05/31/2013

Run Date: 06/12/2013 - 07:28

No fiscal year history available

Portfolio LGIP
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Local Government Inv Pool
Portfolio Management

Portfolio Details - Investments
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Page 1

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
89112WW78 1130707 Toronto Dominion Bank 05/10/2013 5,000,000.00 5,000,100.00 5,000,000.00 0.120 83 61 0.122 08/01/2013
89112W3S4 1130749 Toronto Dominion Bank 05/31/2013 10,000,000.00 10,000,000.00 10,000,000.00 0.145 95 94  0.147 09/03/2013
Subtotal and Average 15,000,000.00 16,000,000.00 15,000,100.00 15,000,000.00 91 83 0.139
Commercial Paper
064164737 L130746 Bank of Nova Scotia 05/31/2013 25,000,000.00 25,000,000.00 24,999,930.55 0.050 3 2 0.051 06/03/2013
19121ATM3 1130620 Coca Cola Co 04/04/2013 7,243,000.00 7,242,492.99 7,242,476.89 0.130 78 20 0.132 06/21/2013
19121AUKS 11306865 Coca Cola Co 04/22/2013 3,438,000.00 3,437,174.88 3,437,449.92 0.120 88 48 0.122 07/19/2013
19121AUN9 1130680 Coca Cola Co 04/30/2013 10,000,000.00 9,997,400.00 9,998,300.00 0.120 83 51  0.122 07/22/2013
19121AVNS L130735 Coca Cola Co 05/24/2013 4,000,000.00 3,998,040.00 3,999,088.89 0.100 90 82 0.101 08/22/2013
89116EVM2 L130748 Toronto Dominion Bank 05/31/2013 3,200,000.00 3,199,064.00 3,199,064.00 0.130 82 81 0.132 08/21/2013
Subtotal and Average 49,670,734.52 52,881,000.00 52,874,171.87 52,876,310.25 45 28  0.089
U.S. Agency - Coupon Notes )
31331JY84 L130371 Federal Farm Credit Bank 12/13/2012 2,000,000.00 2,006,020.00 2,004,213.46 0.700 326 166  0.204 11/04/2013
3133EAV21 1.130480 Federal Farm Credit Bank 01/31/2013 3,500,000.00 3,501,015.00 3,500,650.07 0.200 229 108  0.135 09/17/2013
3133ECD35 1130486 Federal Farm Credit Bank 02/01/2013 10,000,000.00 9,999,000.00 9,998,628.32 0.150 350 230 0.172 01/17/2014
3133EAT32 1130520 Federal Farm Credit Bank 02/156/2013 4,310,000.00 4,312,456.70 4,311,274.52 0.230 292 186  0.172 12/04/2013
3133ECEH3 1130675 Federal Farm Credit Bank 04/26/2013 2,065,000.00 2,054,732.85 2,0565,239.65 0.150 285 249 0.130 02/05/2014
3133ECD35 1130745 Federal Farm Credit Bank 05/30/2013 12,000,000.00 11,998,800.00 12,001,194.71 0.150 232 230 0.131 01/17/2014
313378655 Lo1887 Federal Home Loan Bank 02/17/2012 5,000,000.00 5,001,200.00 4,999,627.07 0.250 539 68  0.300 08/09/2013
313376ZM0 101888 Federal Home Loan Bank 02/17/2012 5,000,000.00 5,002,600.00 4,996,008.82 0.250 720 250 0.368 02/06/2014
3133XYHDO 1130059 Federal Home Loan Bank 07/27/2012 2,000,000.00 2,000,920.00 2,000,988.33 1.625 322 13 0.254 06/14/2013
313374Y61 L130144 Federal Home Loan Bank 08/31/2012 9,300,000.00 9,308,370.00 9,306,209.90 0.500 362 88 0.223 08/28/2013
3133803P0 1130145 Federal Home Loan Bank 08/31/2012 10,000,000.00 10,001,700.00 10,000,632.45 0.250 322 48 0.202 07/19/2013
313379JB6 1130157 Federal Home Loan Bank 09/07/2012 156,000,000.00 15,000,000.00 16,000,034.81 0.220 270 3 0.192 06/04/2013
313380YB7 1130281 Federal Home Loan Bank 10/31/2012 5,000,000.00 5,000,300.00 4,999,858.11 0.170 259 46  0.192 07/17/2013
313381HJ7 1130357 Federal Home Loan Bank 12/07/2012 2,450,000.00 2,450,000.00 2,449,998.36 0.160 181 5 0.165 06/06/2013
313374Y61 1130482 Federal Home Loan Bank 01/31/2013 10,000,000.00 10,009,000.00 10,008,910.14 0.500 209 88 0.131 08/28/2013
313376JY2 1130489 Federal Home Loan Bank 02/01/2013 6,815,000.00 6,815,681.50 6,816,022.25 0.400 138 18  0.100 06/19/2013
313376WB7 1130543 Federal Home Loan Bank 02/28/2013 7,865,000.00 7,867,438.15 7,867,024.88 0.280 166 73 0.151 08/13/2013
313379YQ86 1130562 Federal Home Loan Bank 03/11/2013 2,035,000.00 2,035,203.50 2,035,188.70 0.250 112 30 0.136 07/01/2013
313382BS1 1.130563 Federal Home Loan Bank 03/11/2013 15,000,000.00 15,000,000.00 14,999,407.59 0.120 161 79 0.136 08/19/2013
313382GE7 L130571 Federal Home Loan Bank 03/14/2013 10,000,000.00 10,000,300.00 9,999,491.53 0.130 181 102 0.145 09/11/2013
313376KA2 L130579 Federal Home Loan Bank 03/18/2013 2,700,000.00 2,700,621.00 2,700,757.95 0.400 113 38 0.781 07/09/2013
313381WV3 L130589 Federal Home Loan Bank 03/21/2013 10,000,000.00 9,999,900.00 9,999,910.50 0.110 118 46  0.117 07/17/2013
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Portfolio Details - Investments
May 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. Agency - Coupon Notes
313382L84 L130590 Federal Home Loan Bank 03/21/2013 20,000,000.00 20,000,600.00 19,999,360.13  0.130 183 111 0.141 09/20/2013
313381U37 L130598 Federal Home Loan Bank 03/25/2013 10,000,000.00 10,000,100.00 10,000,297.14  0.130 107 39 0101 07/10/2013
313378LH2 1130599 Federal Home Loan Bank 03/25/2013 1,400,000.00 1,400,644,00 1,400,557.05  0.280 175 107  0.140 09/16/2013
313382698 1130627 Federal Home Loan Bank 04/05/2013 5,000,000.00 5,000,300.00 5,000,350.79  0.160 258 201 0.145 12/19/2013
313371UC8 L130661 Federal Home Loan Bank 04/19/2013 3,010,000.00 3,022,100.20 3,022,701.23  0.875 252 209 0137 12/27/2013
313382X65 1130681 Federal Home Loan Bank 04/30/2013 10,000,000.00 9,999,200.00 9,999,486.78  0.100 183 151 0.111 10/30/2013
313382YE7 1130685 Federal Home Loan Bank 05/01/2013 10,000,000.00 9,999,200.00 9,999,484.07  0.100 184 163 0.110 11/01/2013
313379R76 1130686 Federal Home Loan Bank 05/01/2013 8,110,000.00 6,112,077.40 6,112,693.29  0.250 128 97  0.088 09/06/2013
313382YE7 L130689 Federal Home Loan Bank 05/02/2013 10,000,000.00 9,999,200.00 9,999,481.19  0.100 183 153 0.110 11/01/2013
313382UN1 L130694 Federal Home Loan Bank 04/29/2013 10,830,000.00 10,826,859.30 10,829,834.77  0.125 268 235 0.125 01/22/2014
3133832H3 L130710 Federal Home Loan Bank 05/13/2013 5,000,000.00 4,999,900.00 4,899,721.00  0.100 184 165 0.110 11/13/2013
313376GY5 1130731 Federal Home Loan Bank 05/23/2013 5,000,000.00 5,000,800.00 5,001,105.26  0.330 39 30 0.063 07/01/2013
3133836C0 L130732 Federal Home Loan Bank 05/23/2013 2,310,000.00 2,309,445.60 2,309,812.75  0.100 211 202 0115 12/20/2013
3133837H8 L130741 Federal Home Loan Bank 05/29/2013 5,000,000.00 4,998,800.00 4,99952478  0.100 205 202 0.115 12/20/2013
Subtotal and Average 241,104,640.43 255,690,000.00 255,733,485.20 255,725,582.35 227 114  0.155

U.S. Agency - Discount Notes
313313GK8 1130747 Federal Farm Credit Bank 05/31/2013 25,000,000.00 25,000,000.00 24,999,986.11  0.010 3 2 0010 06/03/2013
313385HB5 1130404 Federal Home Loan Bank 12/27/2012 15,000,000.00 14,998,850.00 14,998,987.50 0.135 174 18  0.139 06/19/2013
313385HB5 1130412 Federal Home Loan Bank 12/31/2012 10,000,000.00 9,999,900.00 9,999,400.00  0.120 170 18  0.123 08/19/2013
313385JX5 1130494 Federal Home Loan Bank 02/04/2013 7,957,000.00 7,956,443.01 7,955,424.07  0.115 179 62 0.118 08/02/2013
313385KS4 L130542 Federal Home Loan Bank 02/28/2013 10,000,000.00 9,999,100.00 9,996,737.50  0.145 174 81  0.149 08/21/2013
313385HP4 1130556 Federal Home Loan Bank 03/07/2013 3,717,000.00 3,716,925.66 3,716,650.28  0.110 116 30 0.113 07/01/2013
313385GW0 1130568 Federal Home Loan Bank 03/13/2013 6,000,000.00 5,999,940.00 5,999,750.83  0.115 93 13 0.118 06/14/2013
313385GU4 L130572 Federal Home Loan Bank 03/14/2013 6,000,000.00 5,999,940.00 5,990,785.50  0.117 90 11 0120 06/12/2013
313385HT6 L130594 Federal Home Loan Bank 03/22/2013 7,000,000.00 6,999,790.00 6,999,371.95  0.095 105 34 0.098 07/05/2013
313385HD1 L130602 Federal Home Loan Bank 03/26/2013 9,515,000.00 9,514,904.85 9,614,497.82  0.095 87 20 0.098 06/21/2013
313385HDA1 1130608 Federal Home Loan Bank 03/28/2013 10,000,000.00 9,999,900.00 9,999,527.78  0.085 85 20 0.087 06/21/2013
313385HJ8 1130609 Federal Home Loan Bank 03/28/2013 6,382,000.00 6,381,936.18 6,381,623.29  0.085 90 25 0.087 06/26/2013
313385HP4 1130628 Federal Home Loan Bank 04/05/2013 3,139,000.00 3,138,937.22 3,138,795.97  0.078 87 30 0.080 07/01/2013
313385HP4 1130632 Federal Home Loan Bank 04/08/2013 1,401,000.00 1,400,971.98 1,400,912.44  0.075 84 30 0.077 07/01/2013
313385NC6 L130682 Federal Home Loan Bank 04/30/2013 9,085,000.00 9,082,910.45 9,081,667.57  0.095 171 139 0.098 10/18/2013
313385NH5 L130690 Federal Home Loan Bank 05/02/2013 4,918,000.00 4,916,819.68 4,916,131.16  0.095 174 144 0.098 10/23/2013
313385MN3 L130711 Federal Home Loan Bank 05/13/2013 4,721,000.00 4,720,008.59 4,719,524.69  0.090 144 126 0.003 10/04/2013
313385PP5 1130742 Federal Home Loan Bank 05/29/2013 2,858,000.00 2,857,056.86 2,856,687.71  0.095 177 174 0.098 11/22/2013
313385Q7T6 L130750 Federal Home Loan Bank 05/31/2013 5,000,000.00 4,997,800.00 4,996,913.89  0.110 203 202 0.113 12/20/2013
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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.8. Agency - Discount Notes
313385RG3 1130751 Federal Home Loan Bank 05/31/2013 5,499,000.00 5,496,085.53 5,495,715.88 0.100 216 215 0103 01/02/2014

Subtotal and Average 150,998,679.73 153,192,000.00 153,179,220.01 163,168,100.94 119 54 0.095
U.S. Treasury Securities - Coupon
912828SG6 L01919 U.S. Treasury Note 03/01/2012 7,500,000.00 7,506,750.00 7,497,376.54 0.250 729 272 0.297 02/28/2014
912828SG6 101920 U.S. Treasury Note 03/01/2012 7,500,000.00 7,506,750.00 7,497,376.54 0.250 729 272  0.297 02/28/2014
912828RA0 L01952 U.S. Treasury Note 03/13/2012 10,000,000.00 10,002,300.00 10,000,836.47 0.375 474 29 0.270 06/30/2013
912828QW3 L02106 U.S. Treasury Note 05/18/2012 5,000,000.00 5,002,550.00 5,000,987.68 0.375 439 80 0.255 07/31/2013
912828RK8 L130128 U.S. Treasury Note 08/27/2012 10,000,000.00 10,001,600.00 9,997,156.95 0.125 399 121 0.211 09/30/2013
912828NN6 L130408 U.S. Treasury Note 12/28/2012 9,304,000.00 9,314,141.36 9,313,862.05 1.000 199 44  0.126 07/15/2013
912828RN2 L130487 U.S. Treasury Note 02/01/2013 10,000,000.00 10,006,600.00 10,004,465.00 0.250 272 152 0.142 10/31/2013
Subtotal and Average 59,315,901.71 59,304,000.00 59,340,691.36 59,312,061.23 446 132 0.221
U.S. Treasury Bills
Subtotal and Average 2,480,193.44
Corporate Notes
36962G4Q4 L01623 General Electric Cap Corp 09/27/2011 5,000,000.00 5,022,300.00 5,005,279.62 1.875 720 107 1.506 09/16/2013
Subtotal and Average 5,005,985.19 5,000,000.00 5,022,300.00 5,005,279.62 720 107 1.506
Total and Average 523,576,135.01 §41,067,000.00 541,149,968.44 541,087,334.39 203 90  0.151
Portfolio LGIP
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Portfolio Details - Cash
May 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 47,042.70 47,042.70 0 0
Subtotal 47,042.70 47,042.70
Total Cash and Investments 523,576,135.01 541,067,000.00 541,197,011.14 541,134,377.09 203 90 0.151
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