
Local Government Inv Pool
Portfolio Management

June 30, 2014

State of Nevada

Portfolio Summary

% of
Portfolio

Book
ValueInvestments

Market
Value

Par
Value

Days to
MaturityTerm

YTM
365 Equiv.

Money-Market Mutual Funds 24,279,132.03 15.68 0.010124,279,132.0324,279,132.03
Negotiable Certificates of Deposit 25,000,000.00 365.84 0.085025,000,000.0025,000,000.00
Commercial Paper 57,995,983.34 5913.56 0.0852257,994,300.0058,000,000.00
U.S. Agency - Coupon Notes 219,837,337.55 21651.39 0.108113219,830,871.10219,820,000.00
U.S. Agency - Discount Notes 90,690,670.79 15421.20 0.0856890,696,948.9090,705,000.00
U.S. Treasury Securities - Coupon 9,994,032.16 5512.34 0.24518310,001,900.0010,000,000.00

427,797,155.87 100.00%
Investments

427,803,152.03427,804,132.03 167 80 0.096

Cash and Accrued Interest

427,805,635.84Total Cash and Investments
8,479.97Subtotal
8,479.97

427,811,632.00427,804,132.03

8,479.97

8,479.97

167 80 0.096

Accrued Interest at Purchase

Current Year
June 30

33,699.46
Fiscal Year To Date

505,470.85 505,470.85
Fiscal Year Ending

Average Daily Balance

Effective Rate of Return

439,174,326.38

0.09%

Total Earnings Month Ending

__________________________________________________     ____________________
Local Government Inv Pool,

Portfolio LGIP
AP

Reporting period 06/01/2014-06/30/2014

Run Date: 08/06/2014 - 15:59 PM (PRF_PM1) 7.3.0
Report Ver. 7.3.5
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RateMarket Value

June 30, 2014
Portfolio Details - Investments

Average
BalanceIssuer

Portfolio Management
Local Government Inv Pool

YTM
365TermCUSIP Investment #

Purchase
Date

Money-Market Mutual Funds

1Wells Fargo Bank Money MarketL9999 24,279,132.03 24,279,132.03 0.01009/12/2013 24,279,132.03 1WF MMKT-LGIP 0.010

24,279,132.03 124,279,132.0324,279,132.0331,521,981.75Subtotal and Average 1 0.010

Negotiable Certificates of Deposit

0Royal Bank of CanadaL140416 10,000,000.00 10,000,000.00 07/01/20140.06005/19/2014 10,000,000.00 4378009NRJ7 0.061
0Toronto Dominion BankL140423 15,000,000.00 15,000,000.00 07/01/20140.10005/30/2014 15,000,000.00 3289112UFW6 0.101

25,000,000.00 3625,000,000.0025,000,000.0025,000,000.00Subtotal and Average 0 0.085

Commercial Paper

56Bank of Nova ScotiaL140420 8,000,000.00 7,998,133.33 08/26/20140.15005/29/2014 7,998,000.00 8906416KHS2 0.152
41Bank of Nova ScotiaL140429 5,000,000.00 4,999,430.56 08/11/20140.10006/10/2014 4,999,150.00 6206416KHB9 0.101

9Coca Cola CoL140392 5,000,000.00 4,999,875.00 07/10/20140.10004/11/2014 4,999,850.00 9019121BGA1 0.101
24Coca Cola CoL140410 5,000,000.00 4,999,700.00 07/25/20140.09005/01/2014 4,999,550.00 8519121BGR4 0.091
64Coca Cola CoL140448 5,000,000.00 4,999,200.00 09/03/20140.09006/30/2014 4,998,400.00 6519121BJ34 0.091

0Johnson & JohnsonL140438 15,000,000.00 15,000,000.00 07/01/20140.05006/23/2014 15,000,000.00 847816GG11 0.051
29Microsoft CorpL140412 5,000,000.00 4,999,677.78 07/30/20140.08005/06/2014 4,999,450.00 8559515NGW7 0.081

2Pepsico IncL140409 10,000,000.00 9,999,966.67 07/03/20140.06005/01/2014 9,999,900.00 6371344UG37 0.061

57,995,983.34 5957,994,300.0058,000,000.0053,120,572.60Subtotal and Average 22 0.085

U.S. Agency - Coupon Notes

17Federal Farm Credit BankL140356 5,000,000.00 5,000,492.20 07/18/20140.30003/12/2014 5,000,400.00 1283133EAYL6 0.090
141Federal Farm Credit BankL140377 3,700,000.00 3,702,096.15 11/19/20140.27004/01/2014 3,702,183.00 2323133EC2X1 0.120

1Federal Home Loan BankL140172 3,000,000.00 3,000,023.26 07/02/20140.40009/26/2013 3,000,030.00 279313379SK6 0.121
35Federal Home Loan BankL140173 5,000,000.00 5,000,203.56 08/05/20140.18009/26/2013 5,000,500.00 313313383TK7 0.137
52Federal Home Loan BankL140174 10,000,000.00 9,999,764.60 08/22/20140.12509/26/2013 10,000,700.00 330313383X22 0.142
31Federal Home Loan BankL140326 10,000,000.00 10,000,572.87 08/01/20140.18001/23/2014 10,000,800.00 190313383TW1 0.111
31Federal Home Loan BankL140328 10,000,000.00 10,000,573.19 08/01/20140.18001/24/2014 10,000,800.00 189313383TW1 0.111
16Federal Home Loan BankL140331 10,000,000.00 9,999,952.66 07/17/20140.10001/29/2014 10,000,100.00 1693130A0NS5 0.112
56Federal Home Loan BankL140337 10,000,000.00 10,000,676.50 08/26/20140.17002/06/2014 10,001,700.00 201313383VR9 0.125
73Federal Home Loan BankL140338 3,220,000.00 3,220,467.87 09/12/20140.21002/07/2014 3,220,901.60 217313382GF4 0.136
51Federal Home Loan BankL140342 8,000,000.00 8,000,105.52 08/21/20140.10002/28/2014 8,000,240.00 1743130A0ZH6 0.092

140Federal Home Loan BankL140347 11,600,000.00 11,600,337.86 11/18/20140.12503/04/2014 11,601,276.00 2593130A0C81 0.115
112Federal Home Loan BankL140350 10,000,000.00 10,000,554.04 10/21/20140.12503/05/2014 10,000,900.00 2303130A0AL4 0.105

56Federal Home Loan BankL140351 10,000,000.00 10,001,119.53 08/26/20140.17003/07/2014 10,001,700.00 172313383VR9 0.095
73Federal Home Loan BankL140365 10,000,000.00 9,999,559.88 09/12/20140.08003/20/2014 10,000,200.00 1763130A1A57 0.102
84Federal Home Loan BankL140371 2,500,000.00 2,500,187.57 09/23/20140.12503/27/2014 2,500,275.00 1803130A04R8 0.090

Portfolio LGIP
AP

Run Date: 08/06/2014 - 15:59 PM (PRF_PM2) 7.3.0

Report Ver. 7.3.5
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U.S. Agency - Coupon Notes

93Federal Home Loan BankL140372 5,000,000.00 5,000,288.49 10/02/20140.12503/27/2014 5,000,350.00 1893130A06B1 0.102
92Federal Home Loan BankL140376 10,000,000.00 9,999,750.00 10/01/20140.09004/01/2014 10,000,300.00 1833130A1JQ2 0.100
21Federal Home Loan BankL140385 1,300,000.00 1,300,090.49 07/22/20140.19004/04/2014 1,300,078.00 109313383PU9 0.070

106Federal Home Loan BankL140406 10,000,000.00 9,999,810.91 10/15/20140.08004/30/2014 9,999,900.00 1683130A1PN2 0.086
118Federal Home Loan BankL140407 5,000,000.00 4,999,868.93 10/27/20140.08004/30/2014 4,999,750.00 1803130A1TU2 0.088
204Federal Home Loan BankL140414 10,000,000.00 9,999,614.46 01/21/20150.09005/12/2014 9,998,300.00 2543130A1QJ0 0.097
234Federal Home Loan BankL140418 10,000,000.00 9,999,209.65 02/20/20150.10005/21/2014 9,996,800.00 2753130A1Z50 0.112
237Federal Home Loan BankL140424 5,000,000.00 4,999,275.77 02/23/20150.09005/30/2014 4,998,000.00 2693130A23U8 0.112
237Federal Home Loan BankL140425 10,000,000.00 9,998,551.54 02/23/20150.09005/30/2014 9,996,000.00 2693130A23U8 0.112
142Federal Home Loan BankL140428 5,000,000.00 4,999,568.32 11/20/20140.07006/09/2014 4,999,350.00 1643130A22G0 0.092
163Federal Home Loan BankL140433 5,000,000.00 4,999,642.46 12/11/20140.08006/12/2014 4,999,550.00 1823130A2DG8 0.096
164Federal Home Loan BankL140446 5,000,000.00 5,017,394.54 12/12/20140.87506/27/2014 5,016,800.00 168313371PC4 0.097
241Federal Home Loan BankL140447 16,500,000.00 16,497,584.73 02/27/20150.09006/30/2014 16,492,987.50 2423130A26J0 0.112

219,837,337.55 216219,830,871.10219,820,000.00213,177,027.71Subtotal and Average 113 0.108

U.S. Agency - Discount Notes

113Federal Farm Credit BankL140353 10,000,000.00 9,996,861.11 10/22/20140.10003/10/2014 9,998,400.00 226313313L55 0.103
171Federal Farm Credit BankL140411 10,000,000.00 9,996,200.00 12/19/20140.08005/01/2014 9,996,700.00 232313313T73 0.082

57Federal Home Loan BankL140343 10,000,000.00 9,998,654.17 08/27/20140.08502/28/2014 9,999,500.00 180313385D52 0.087
50Federal Home Loan BankL140344 7,800,000.00 7,799,079.17 08/20/20140.08502/28/2014 7,799,688.00 173313385C61 0.087
29Federal Home Loan BankL140345 6,580,000.00 6,579,575.96 07/30/20140.08003/03/2014 6,579,868.40 149313385ZZ2 0.082
22Federal Home Loan BankL140348 8,025,000.00 8,024,607.67 07/23/20140.08003/04/2014 8,024,839.50 141313385ZS8 0.082
24Federal Home Loan BankL140362 20,000,000.00 19,998,933.33 07/25/20140.08003/18/2014 19,999,600.00 129313385ZU3 0.082
85Federal Home Loan BankL140449 18,300,000.00 18,296,759.38 09/24/20140.07506/30/2014 18,298,353.00 86313385G91 0.077

90,690,670.79 15490,696,948.9090,705,000.00102,347,218.36Subtotal and Average 68 0.085

U.S. Treasury Securities - Coupon

183U.S. Treasury NoteL130806 10,000,000.00 9,994,032.16 12/31/20140.12506/28/2013 10,001,900.00 551912828UD0 0.245

9,994,032.16 55110,001,900.0010,000,000.009,993,559.30Subtotal and Average 183 0.245

U.S. Treasury Bills

4,013,966.67Subtotal and Average

Portfolio LGIP
AP

Run Date: 08/06/2014 - 15:59 PM (PRF_PM2) 7.3.0
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RateMarket Value

June 30, 2014
Portfolio Details - Investments
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BalanceIssuer

Portfolio Management
Local Government Inv Pool

YTM
365TermCUSIP Investment #

Purchase
Date

167439,174,326.38 427,804,132.03 80 0.096427,803,152.03 427,797,155.87Total and Average

Portfolio LGIP
AP

Run Date: 08/06/2014 - 15:59 PM (PRF_PM2) 7.3.0
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June 30, 2014
Portfolio Details - Cash

Average
BalanceIssuer

Portfolio Management
Local Government Inv Pool

YTM
365TermCUSIP Investment #

Purchase
Date

0.00

167439,174,326.38 427,804,132.03 80 0.096

0 0
8,479.97
8,479.97

8,479.97
8,479.97

Subtotal
Accrued Interest at PurchaseAverage Balance

427,811,632.00 427,805,635.84Total Cash and Investments

Portfolio LGIP
AP

Run Date: 08/06/2014 - 15:59 PM (PRF_PM2) 7.3.0


