Local Government Inv Pool

Portfolio Management
Portfolio Summary

July 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 156,000,000.00 15,000,600.00 15,000,000.00 3.05 91 22 0.139
Commercial Paper 52,817,000.00 52,810,606.35 52,813,615.59 10.73 49 23 0.085
U.S. Agency - Coupon Notes 200,870,000.00 200,937,428.75 200,916,809.00 40.82 234 90 0.145
U.S. Agency - Discount Notes 173,557,000.00 173,540,554.25 173,522,146.02 35.25 115 89 0.084
U.S. Treasury Securities - Coupon 45,000,000.00 45,008,800.00 44,980,333.16 9.14 515 219 0.232
Corporate Notes 5,000,000.00 5,008,800.00 5,002,262.69 1.02 720 46 1.506

492,244,000.00 492,306,789.35 492,235,166.46 100.00% 199 85 0.138
investments
Cash and Accrued Interest ‘
Accrued Interest at Purchase 9,449.85 9,449.85
Subtotal 9,449.85 9,449.85
Total Cash and Investments 492,316,239.20 492,244,616.31 199 85 0.138

492,244,000.00

Total Earnings

July 31 Month Ending

Current Year
Average Daily Balance
Effective Rate of Return

61,313.82
502,737,387.02
0.14%

Local Government Inv Pool,

Reporting period 07/01/2013-07/31/2013

Run Date: 08/15/2013 - 15:13

No fiscal year history available

Portfolio LGIP
AP

PM (PRF_PM1)7.3.0
Report Ver. 7.3.5
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Days to YTM  Maturity

Average Purchase Stated
cusip Investment # Issuer Balance Date Par Value Market Value Book Value  Rate Term Maturity 365 Date
Negotiable Certificates of Deposit '
89112WW78 L130707 Toronto Dominion Bank 056/10/2013 5,000,000.00 5,000,000.00 5,000,000.00  0.120 83 0 0122 08/01/2013
89112W3S4 1130749 Toronto Dominion Bank 05/31/2013 10,000,000.00 10,000,600.00 10,000,000.00  0.145 05 33 0.147 09/03/2013
Subtotal and Average 15,000,000.00 15,000,000.00 15,000,600.00 15,000,000.00 91 22 0.139
Commercial Paper
19121AVNS 1130735 Coca Cola Co 05/24/2013 4,000,000.00 3,999,640.00 3,099,766.67  0.100 20 21 0.101 08/22/2013
19121AXA4 L140027 Coca Cola Co 07/15/2013 5,000,000.00 4,997,750.00 4,998,930.55  0.110 87 70 0.112 10/10/2013
36960LV51 L140058 General Electric Co 07/31/2013 15,000,000.00 14,999,850.00 14,999,850.00  0.030 5 4 0.030 08/05/2013
7010994 1130787 Parker Hannifin Corp 06/19/2013 6,070,000.00 6,069,817.90 6,069,851.62  0.110 51 8 0.112 08/09/2013
70109LVW3 1140028 Parker Hannifin Corp 07/15/2013 10,000,000.00 9,998,600.00 9,999,355.56  0.080 46 29 0.081 08/30/2013
89116EVM2 1130748 Toronto Dominion Bank 05/31/2013 3,200,000.00 3,199,712.00 3,199,768.80  0.130 82 20 0.132 08/21/2013
89116EVM2 £130807 Toronto Dominion Bank 06/28/2013 1,523,000.00 1,522,862.93 1,522,881.54  0.140 54 20 0.142 08/21/2013
89116EVM2 1140009 Toronto Dominion Bank 07/03/2013 3,000,000.00 2,999,730.00 2,999,766.67  0.140 49 20 0.142 08/21/2013
93114EWH6 1130790 Wal-Mart Stores Inc 06/20/2013 5,024,000.00 5,022,643.52 5,023,344.09  0.100 89 47 0101 09/17/2013
Subtotal and Average 71,345,369.09 52,817,000.00 52,810,606.35 52,813,615.59 49 23  0.085
U.S. Agency - Coupon Note§
31331JY64 1130371 Federal Farm Credit Bank 12/13/2012 2,000,000.00 2,003,140.00 2,002,561.12  0.700 326 95  0.204 11/04/2013
3133EAV21 1130480 Federal Farm Credit Bank 01/31/2013 3,500,000.00 3,498,775.00 3,500,282.11  0.200 229 47 0135 09/17/2013
3133ECD35 L130486 Federal Farm Credit Bank 02/01/2013 10,000,000.00 10,002,000.00 9,098,992.49  0.150 350 169 0.172 01/17/2014
3133EAT32 1130520 Federal Farm Credit Bank 02/15/2013 4,310,000.00 4,312,068.80 4,310,866.65  0.230 292 126 0.172 12/04/2013
3133ECEH3 L130675 Federal Farm Credit Bank 04/26/2013 2,055,000.00 2,055,308.25 2,055,180.72  0.150 285 188 0.130 02/05/2014
3133ECD35 L130745 Federal Farm Credit Bank 05/30/2013 12,000,000.00 12,002,400.00 12,000,877.53  0.150 232 169  0.131 01/17/2014
313378655 LO1887 Federal Home Loan Bank 02/17/2012 5,000,000.00 5,000,200.00 4,999,944.36  0.250 539 8 0.300 08/09/2013
313376ZMO Lo1888 Federal Home Loan Bank 02/17/2012 5,000,000.00 5,003,100.00 4,996,986.25  0.250 720 189  0.368 02/06/2014
313374Y61 1130144 Federal Home Loan Bank 08/31/2012 9,300,000.00 9,302,883.00 9,301,927.21  0.500 362 27 0.223 08/28/2013
313374Y61 L130482 Federal Home Loan Bank 01/31/2013 10,000,000.00 10,003,100.00 10,002,765.22  0.500 209 27 0.131 08/28/2013
313376WB7 L130543 Federal Home Loan Bank 02/28/2013 7,865,000.00 7,865,471.90 7,865,337.48  0.280 166 12 0.151 08/13/2013
313382851 1130563 Federal Home Loan Bank 03/11/2013 15,000,000.00 15,000,150.00 14,990,863.29  0.120 161 18  0.136 08/19/2013
313382GE7 1130571 Federal Home Loan Bank 03/14/2013 10,000,000.00 10,000,400.00 9,999796.61  0.130 181 41 0.145 09/11/2013
313382184 L130590 Federal Home Loan Bank 03/21/2013 20,000,000.00 20,001,000.00 19,999,712.35  0.130 183 50 0.141 09/20/2013
313378LH2 L130599 Federal Home Loan Bank 03/25/2013 1,400,000.00 1,400,336.00 1,400,238.74  0.280 175 46 0.140 .09/16/2013
313382G98 L130627 Federal Home Loan Bank 04/05/2013 5,000,000.00 5,001,350.00 5,000,244.49  0.160 258 140  0.145 12/19/2013
313371UC8 1130661 Federal Home Loan Bank 04/19/2013 3,010,000.00 3,019,571.80 -3,019,001.84  0.875 252 148 0.137 12/27/2013
313382X65 1130681 Federal Home Loan Bank 04/30/2013 10,000,000.00 10,000,200.00 9,090,693.44  0.100 183 90  0.111 10/30/2013
313382YE7 1130685 Federal Home Loan Bank 05/01/2013 10,000,000.00 10,000,200.00 9,999,690.44  0.100 184 92  0.110 11/01/2013
. Portfolio LGIP
AP

Run Date: 08/15/2013 - 15:13
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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
313379R76 1130686 Federal Home Loan Bank 05/01/2013 6,110,000.00 6,110,977.60 6,110,992.26 0.250 128 36 0.088 09/06/2013
313382YE7 1130689 Federal Home Loan Bank 05/02/2013 10,000,000.00 10,000,200.00 9,999,688.72 0.100 183 92 0110 11/01/2013
313382UN1 1130694 Federal Home Loan Bank 04/29/2013 10,830,000.00 10,830,216.60 10,829,877.69 0.126 268 174 0.125 01/22/2014
3133832H3 L130710 Federal Home Loan Bank 05/13/2013 5,000,000.00 5,000,150.00 4,999,824.33 0.100 184 104  0.110 11/13/2013
3133836C0 1130732 Federal Home Loan Bank 05/23/2013 2,310,000.00 2,310,092.40 2,309,869.21 0.100 211 141 0.115 12/20/2013
3133837H8 1130741 Federal Home Loan Bank 05/29/2013 5,000,000.00 5,000,200.00 4,899,668.06 0.100 205 141 0.115 12/20/2013
3133762C8 1130784 Federal Home Loan Bank 06/19/2013 7,750,000.00 7,757,130.00 7,766,543.35 0.375 161 118  0.111 11/27/2013
313371UC8 1140035 Federal Home Loan Bank 07/17/2013 2,220,000.00 2,227,059.60 2,226,948.32 0.875 163 148  0.101 12/27/2013
313371UC8 1140038 Federal Home Loan Bank 07/18/2013 6,210,000.00 6,229,747.80 6,229,444.72 0.875 162 148  0.101 12/27/2013

Subtotal and Average 213,504,951.10 200,870,000.00 200,937,428.75 200,916,809.00 234 90 . 0.145

U.S. Agency - Discount Notes
313313JW9 L140056 Federal Farm Credit Bank 07/31/2013 25,000,000.00 25,000,000.00 25,000,000.00 0.010 1 0 0.010 08/01/2013
313385JX5 L130494 Federal Home Loan Bank - 02/04/2013 7,957,000.00 7,957,000.00 7,956,974.58 0.115 179 1 0.118 08/02/2013
313385KS4 L130542 Federal Home Loan Bank 02/28/2013 10,000,000.00 9,999,900.00 9,099,194 .44 0.145 174 20 0.149 08/21/2013
313385NC6 1130682 Federal Home Loan Bank 04/30/2013 9,085,000.00 9,084,364.05 9,083,130.00 0.095 171 78 0.098 10/18/2013
313385NH5 L130690 Federal Home Loan Bank 05/02/2013 4,918,000.00 4,917,655.74 4,916,922.82 0.095 174 83 0.098 10/23/2013
313385MN3 L130711 Federal Home Loan Bank 05/13/2013 4,721,000.00 4,720,763.95 4,720,244 .64 0.090 144 64  0.093 10/04/2013
313385PP5 L130742 Federal Home Loan Bank 05/29/2013 2,858,000.00 2,857,628.46 2,857,147.76 0.095 177 113 0.098 11/22/2013
313385Q7T6 1130750 Federal Home Loan Bank 05/31/2013 5,000,000.00 4,998,800.00 4,997,845.83 0.110 203 141 0.113 12/20/2013
313385RG3 L130751 Federal Home Loan Bank 05/31/2013 5,499,000.00 5,497,350.30 5,496,647.65 0.100 216 154  0.103 01/02/2014
313385LR5 1130777 Federal Home Loan Bank 06/14/2013 10,000,000.60 9,999,800.00 9,998,960.83 0.087 el 43 0.089 09/13/2013
313385QR0 L130785 Federal Home Loan Bank 06/19/2013 10,000,000.00 9,997,700.00 9,995,405.28 0.119 182 139 0.122 12/18/2013
313385Q7Z2 L130801 Federal Home Loan Bank 06/26/2013 12,683,000.00 12,679,829.25 12,676,008.50 0.135 183 147  0.139 12/26/2013
313385MF0 1130805 Federal Home Loan Bank 06/28/2013 15,000,000.00 14,999,550.00 14,997,743.75 0.095 91 57 0.098 09/27/2013
313385QB5 L140002 Federal Home Loan Bank 07/01/2013 5,000,000.00 4,998,950.00 4,997,916.67 . 0.120 166 125 0.123 12/04/2013
313385RG3 L140012 Federal Home Loan Bank 07/05/2013 7,000,000.00 6,997,900.00 6,996,406.67 0.120 181 154  0.123 01/02/2014
313385RG3 1140015 Federal Home Loan Bank 07/08/2013 5,000,000.00 4,998,500.00 4,997,540.27 0.115 178 164  0.118 01/02/2014
313385MK9 L140029 Federal Home Loan Bank 07/15/2013 10,000,000.00 9,999,500.00 9,999,068.05 0.0565 78 61 0.057 10/01/2013
313385MK9 L140030 Federal Home Loan Bank 07/15/2013 4,866,000.00 4,865,766.70 4,865,546.52 0.055 78 61 0.057 10/01/2013
313385JX5 L140057 Federal Home Loan Bank 07/31/2013 12,400,000.00 12,400,000.00 12,399,996.56 0.010 2 1 0.010 08/02/2013
313385NA0 1140059 Federal Home Loan Bank 07/31/2013 6,570,000.00 6,569,605.80 6,569,445.20 0.040 77 76  0.041 10/16/2013

Subtotal and Average 143,863,050.67 173,557,000.00 173,540,554.25 173,522,146.02 1186 69 0.084

Portfolio LGIP
AP

Run Date: 08/15/2013 - 15:13
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Portfolio Details - Investments
July 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
912828SG6 L01919 U.S. Treasury Note 03/01/2012 7,500,000.00 7,506,750.00 7,497,964.89 0.250 729 211 0.297 02/28/2014
9128285G6 L01920 U.8. Treasury Note 03/01/2012 7,500,000.00 7,506,750.00 7,497,964.89 0.250 729 211 0.297 02/28/2014
912828RK8 L130128 U.S. Treasury Note 08/27/2012 10,000,000.00 10,001,200.00 9,998,590.23 0.125 399 60 0.211 09/30/2013
912828RN2 L130487 U.S. Treasury Note 02/01/2013 10,000,000.00 10,004,700.00 10,002,673.12 0.250 272 91  0.142 10/31/2013
912828UD0 L130806 U.S. Treasury Note 06/28/2013 10,000,000.00 9,989,400.00 9,983,140.03 0.125 551 517  0.245 12/31/2014
Subtotal and Average 54,021,047.90 45,000,000.00 45,008,800.00 44,980,333.16 515 219 0.232
Corporate Notes
36962G4Q4 101523 General Electric Cap Corp 09/27/2011 §,000,000.00 5,008,800.00 5,002,262.69 1.875 720 46 1.506 09/1 6/20‘13
Subtotal and Average 5,002,968.26 5,000,000.00 5,008,800.00 5,002,262.69 720 46  1.506
Total and Average 502,737,387.02 492,244,000.00 492,306,789.35 492,235,166.46 199 85 0.138
Portfolio LGIP

Run Date: 08/15/2013 - 15:13

AP
PM (PRF_PM2) 7.3.0
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Portfolio Details - Cash
July 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 9,449.85 9,449.85 0 0
Subtotal 9,449.85 9,449.85
Total Cash and Investments 502,737,387.02 492,244,000.00 492,316,239.20 492,244,616.31 199 85 0.138

Portfolio LGIP
AP

Run Date: 08/15/2013 - 15:13

PM (PRE_PM2) 7.3.0



