
Local Government Inv Pool
Portfolio Management

December 31, 2014

State of Nevada

Portfolio Summary

% of
Portfolio

Book
ValueInvestments

Market
Value

Par
Value

Days to
MaturityTerm

YTM
365 Equiv.

Money-Market Mutual Funds 48,202,153.13 110.81 0.010148,202,153.1348,202,153.13
Negotiable Certificates of Deposit 15,000,000.00 653.36 0.1272915,000,000.0015,000,000.00
Commercial Paper 47,995,029.17 4410.77 0.0963147,994,632.7048,000,000.00
U.S. Agency - Coupon Notes 210,185,799.48 21747.15 0.11991210,153,261.30210,160,000.00
U.S. Agency - Discount Notes 124,393,174.59 11827.90 0.08371124,400,377.34124,417,000.00

445,776,156.37 100.00%
Investments

445,750,424.47445,779,153.13 142 67 0.095

Cash and Accrued Interest

445,785,864.98Total Cash and Investments
9,708.61Subtotal
9,708.61

445,760,133.08445,779,153.13

9,708.61

9,708.61

142 67 0.095

Accrued Interest at Purchase

Current Year
December 31

36,718.90
Fiscal Year To Date

211,715.77

Average Daily Balance

Effective Rate of Return

439,316,060.19 461,307,229.18

0.09%0.10%

Total Earnings Month Ending

__________________________________________________     ____________________
Local Government Inv Pool,

Portfolio LGIP
AP

Reporting period 12/01/2014-12/31/2014

Run Date: 01/22/2015 - 13:24 PM (PRF_PM1) 7.3.0
Report Ver. 7.3.5
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Par Value Book Value
Maturity

Date
Stated

RateMarket Value

December 31, 2014
Portfolio Details - Investments

Average
BalanceIssuer

Portfolio Management
Local Government Inv Pool

YTM
365TermCUSIP Investment #

Purchase
Date

Money-Market Mutual Funds

1Money MarketL9999 48,202,153.13 48,202,153.13 0.01048,202,153.13 1WF MMKT-LGIP 0.010

48,202,153.13 148,202,153.1348,202,153.1324,709,645.18Subtotal and Average 1 0.010

Negotiable Certificates of Deposit

29Toronto Dominion BankL150144 15,000,000.00 15,000,000.00 01/30/20150.12511/26/2014 15,000,000.00 6589112US77 0.127

15,000,000.00 6515,000,000.0015,000,000.0015,000,000.00Subtotal and Average 29 0.127

Commercial Paper

11Coca Cola CoL150127 10,000,000.00 9,999,725.00 01/12/20150.09011/17/2014 9,999,667.00 5619121BNC9 0.091
55Coca Cola CoL150151 3,000,000.00 2,999,495.83 02/25/20150.11012/02/2014 2,999,360.70 8519121BPR4 0.112
88Emerson Electric CoL150193 10,000,000.00 9,996,577.78 03/30/20150.14012/30/2014 9,996,539.00 9029101BQW5 0.142
19Illinois Tool WorksL150192 5,000,000.00 4,999,736.11 01/20/20150.10012/30/2014 4,999,612.00 214523EMNL3 0.101
13Microsoft CorpL150194 20,000,000.00 19,999,494.45 01/14/20150.07012/31/2014 19,999,454.00 1459515NNE9 0.071

47,995,029.17 4447,994,632.7048,000,000.0034,667,256.44Subtotal and Average 31 0.096

U.S. Agency - Coupon Notes

88Federal Farm Credit BankL150018 4,875,000.00 4,880,817.54 03/30/20150.62507/30/2014 4,880,752.50 2433133EAKE7 0.142
47Federal Farm Credit BankL150027 4,000,000.00 4,001,723.79 02/17/20150.45008/07/2014 4,001,520.00 1943133EADP0 0.113

120Federal Farm Credit BankL150043 5,000,000.00 5,005,882.38 05/01/20150.50008/19/2014 5,003,450.00 2553133EANJ3 0.147
20Federal Home Loan BankL140414 10,000,000.00 9,999,961.45 01/21/20150.09005/12/2014 9,999,700.00 2543130A1QJ0 0.097
50Federal Home Loan BankL140418 10,000,000.00 9,999,830.89 02/20/20150.10005/21/2014 9,999,200.00 2753130A1Z50 0.112
53Federal Home Loan BankL140424 5,000,000.00 4,999,837.67 02/23/20150.09005/30/2014 4,999,500.00 2693130A23U8 0.112
53Federal Home Loan BankL140425 10,000,000.00 9,999,675.35 02/23/20150.09005/30/2014 9,999,000.00 2693130A23U8 0.112
57Federal Home Loan BankL140447 16,500,000.00 16,499,426.89 02/27/20150.09006/30/2014 16,498,185.00 2423130A26J0 0.112
20Federal Home Loan BankL150016 5,000,000.00 4,999,937.53 01/21/20150.09007/25/2014 4,999,850.00 1803130A2MH6 0.113
20Federal Home Loan BankL150020 10,000,000.00 9,999,870.59 01/21/20150.09007/31/2014 9,999,700.00 1743130A1QJ0 0.113
49Federal Home Loan BankL150023 10,000,000.00 9,999,769.21 02/19/20150.10008/01/2014 9,999,200.00 2023130A1Z27 0.117

118Federal Home Loan BankL150044 2,500,000.00 2,500,604.22 04/29/20150.21008/20/2014 2,500,475.00 2523130A0RA0 0.136
69Federal Home Loan BankL150047 3,600,000.00 3,599,848.04 03/11/20150.10008/22/2014 3,599,604.00 2013130A2DE3 0.122
67Federal Home Loan BankL150050 2,500,000.00 2,499,876.68 03/09/20150.10008/26/2014 2,499,725.00 1953130A2D52 0.126
60Federal Home Loan BankL150052 10,000,000.00 10,000,573.50 03/02/20150.14008/27/2014 9,999,600.00 1873130A1FG8 0.106
60Federal Home Loan BankL150056 10,000,000.00 10,000,573.40 03/02/20150.14008/28/2014 9,999,600.00 1863130A1FG8 0.106

162Federal Home Loan BankL150063 5,750,000.00 5,758,952.31 06/12/20150.50009/09/2014 5,757,532.50 276313379ER6 0.152
71Federal Home Loan BankL150067 2,000,000.00 2,001,097.10 03/13/20150.37509/12/2014 2,000,660.00 182313376ZQ1 0.101
71Federal Home Loan BankL150068 1,320,000.00 1,320,698.36 03/13/20150.37509/12/2014 1,320,435.60 182313376ZQ1 0.110
50Federal Home Loan BankL150072 6,340,000.00 6,341,582.69 02/20/20150.25009/22/2014 6,340,190.20 151313381YP4 0.067

Portfolio LGIP
AP

Run Date: 01/22/2015 - 13:24 PM (PRF_PM2) 7.3.0

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

103Federal Home Loan BankL150073 5,000,000.00 5,000,198.83 04/14/20150.12509/23/2014 4,999,300.00 2033130A1PG7 0.111
134Federal Home Loan BankL150074 10,000,000.00 9,999,768.97 05/15/20150.12509/23/2014 9,998,700.00 2343130A1ZN1 0.131
140Federal Home Loan BankL150081 10,000,000.00 10,000,545.45 05/21/20150.12509/30/2014 9,998,000.00 2333130A23V6 0.111
148Federal Home Loan BankL150095 5,000,000.00 5,000,497.76 05/29/20150.12510/16/2014 4,998,500.00 2253130A26Q4 0.101
120Federal Home Loan BankL150096 3,000,000.00 3,000,249.85 05/01/20150.12510/17/2014 2,999,310.00 1963130A1UQ9 0.100
197Federal Home Loan BankL150103 5,000,000.00 4,999,544.19 07/17/20150.12510/29/2014 4,996,150.00 2613130A2MC7 0.142
209Federal Home Loan BankL150107 3,000,000.00 3,002,319.70 07/29/20150.28010/30/2014 2,999,700.00 2723130A0QG8 0.146
180Federal Home Loan BankL150133 5,000,000.00 5,000,959.80 06/30/20150.17011/19/2014 4,999,650.00 2233130A2FW1 0.131
166Federal Home Loan BankL150136 5,000,000.00 4,999,855.83 06/16/20150.12511/20/2014 4,999,850.00 2083130A2EK8 0.131
169Federal Home Loan BankL150160 6,175,000.00 6,174,946.80 06/19/20150.13012/04/2014 6,173,641.50 1973130A2BS4 0.132
111Federal Home Loan BankL150173 5,000,000.00 4,999,067.10 04/22/20150.07012/10/2014 4,998,300.00 1333130A3CZ5 0.131
158Federal Home Loan BankL150186 8,600,000.00 8,597,868.11 06/08/20150.12512/17/2014 8,596,130.00 1733130A2CL8 0.182
131Federal Home Loan BankL150195 5,000,000.00 4,999,437.50 05/12/20150.09012/31/2014 4,998,150.00 1323130A3GW8 0.121

210,185,799.48 217210,153,261.30210,160,000.00207,173,078.87Subtotal and Average 91 0.119

U.S. Agency - Discount Notes

36Federal Home Loan BankL150037 9,153,000.00 9,152,121.31 02/06/20150.09608/15/2014 9,152,816.94 175313384BN8 0.099
57Federal Home Loan BankL150057 7,750,000.00 7,748,809.73 02/27/20150.09708/29/2014 7,749,690.00 182313384CK3 0.100
47Federal Home Loan BankL150108 5,750,000.00 5,749,474.51 02/17/20150.07010/30/2014 5,749,827.50 110313384BZ1 0.072
78Federal Home Loan BankL150109 7,000,000.00 6,998,938.33 03/20/20150.07010/30/2014 6,999,580.00 141313384DG1 0.072

118Federal Home Loan BankL150110 19,770,000.00 19,764,103.05 04/29/20150.09110/30/2014 19,764,464.40 181313384EY1 0.094
90Federal Home Loan BankL150139 5,000,000.00 4,998,725.00 04/01/20150.10211/21/2014 4,998,725.00 131313384DU0B 0.105

106Federal Home Loan BankL150143 5,000,000.00 4,998,454.16 04/17/20150.10511/25/2014 4,998,750.00 143313384EL9 0.108
106Federal Home Loan BankL150145 5,000,000.00 4,998,454.17 04/17/20150.10511/26/2014 4,998,750.00 142313384EL9 0.108
106Federal Home Loan BankL150146 5,000,000.00 4,998,454.17 04/17/20150.10511/26/2014 4,998,750.00 142313384EL9 0.108

83Federal Home Loan BankL150148 5,400,000.00 5,398,879.50 03/25/20150.09012/01/2014 5,399,622.00 114313384DM8 0.093
106Federal Home Loan BankL150159 9,594,000.00 9,590,892.61 04/17/20150.11012/04/2014 9,591,601.50 134313384EL9 0.113

88Federal Home Loan BankL150161 5,000,000.00 4,998,655.56 03/30/20150.11012/04/2014 4,999,650.00 116313384DS5 0.113
141Federal Home Loan BankL150164 5,000,000.00 4,997,454.17 05/22/20150.13012/05/2014 4,998,250.00 168313384FX2 0.134

8Federal Home Loan BankL150191 20,000,000.00 19,999,866.66 01/09/20150.03012/30/2014 20,000,000.00 10313384AJ8 0.031
13Federal Home Loan BankL150196 10,000,000.00 9,999,891.66 01/14/20150.03012/31/2014 9,999,900.00 14313384AP4 0.031

124,393,174.59 118124,400,377.34124,417,000.00146,798,795.38Subtotal and Average 71 0.083

U.S. Treasury Securities - Coupon

9,676,961.75Subtotal and Average

Portfolio LGIP
AP

Run Date: 01/22/2015 - 13:24 PM (PRF_PM2) 7.3.0
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December 31, 2014
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Average
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Portfolio Management
Local Government Inv Pool
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365TermCUSIP Investment #
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Date

U.S. Treasury Bills

1,290,322.58Subtotal and Average

142439,316,060.19 445,779,153.13 67 0.095445,750,424.47 445,776,156.37Total and Average

Portfolio LGIP
AP

Run Date: 01/22/2015 - 13:24 PM (PRF_PM2) 7.3.0
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Par Value Book Value
Stated

RateMarket Value

December 31, 2014
Portfolio Details - Cash

Average
BalanceIssuer

Portfolio Management
Local Government Inv Pool

YTM
365TermCUSIP Investment #

Purchase
Date

0.00

142439,316,060.19 445,779,153.13 67 0.095

0 0
9,708.61
9,708.61

9,708.61
9,708.61

Subtotal
Accrued Interest at PurchaseAverage Balance

445,760,133.08 445,785,864.98Total Cash and Investments

Portfolio LGIP
AP

Run Date: 01/22/2015 - 13:24 PM (PRF_PM2) 7.3.0


