NEW MEXICO STATE TREASURER'S
EXECUTIVE SUMMARY OF
INVESTMENT ACTIVITY

As of July 31, 2009

NEW MEXIGROW LOCAL GOVERNMENT INVESTMENT PooOL (LGIP)

* The July 31 market value of the LGIP

portfolic was $869 million, compared
51,70"]‘ to a market value of $1.6 billion at the
31,500 | same period last year and $961 million
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* During the month the market value of

| B LGIP Market Value (m-o-m) the pgortfolio decreased 5.7%, from

51,700 . $921 million at June month end to

|r $869 million. Participant contributions

for July totaled $47 million and
withdrawals totaled $98 million.

51,500
| 81,300 4-
e
881,100
IE so00 ]
$700

* The gross yield was .35% at July 31, a
i 7.8% increase from June month-end

[ 300 of .33%. The weighted average
1 ;33 _ maturity at July 31 was 52 days, up
i 4150 3 | from the June 30 weighted average
Toso | maturity of 50 days and within the rule

L 2a-7 requirement of 60 days of less.




Local Government Investment Pool

IP Bank Account 30,764,492  3.54%

2

Commercial Paper-Dsc B 036% $ 29,967,722 4.60% 65
Commercial Paper-TLGP  1.03% § 49,705,417 5.72% 47
Certificates of Deposit 187% § 40,000,000 4.60% 144
US Treasury Bills 0.16% $§ 139,995,350 16.12% 12
US Treasury Notes 0.21% § 553,072,000 63.67% 58|
Corporate Bonds 1.50% § 15,122,100 1.74% 42
Total: 0.35% $ 868,627,081 100% 50
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Benchmark Yield Comparison
New MexiGROW LGIP

Percent
-

—— S&P Rared GIP net ekl == 1.GIP net vield

July purchases in the LGIP portfolio
totaled $265 million. Purchases include
government  guaranteed  asset-backed
commercial paper and Treasury securities.
Sales during the month totaled $35
million, which included U.S. Treasury Bill.

LGIP earnings for July totaled $263
thousand, a 7% increase from June
earnings of $245 thousand. Fiscal year-to-
date earnings total $263 thousand.

The 30-day net yield of the LGIP as of July

24 was 0.29%, underperforming the 30-
day net S&P Rated Government
Investment Pool (GIP) index 0.36 by .07
basis points. The 30-day gross yield of the
LGIP  at  July 24, was 0.34%
underperforming the 30-day gross S&P
Rated GIP index of 0.55%.

>

The administrative fee assessed for July
was 4.1 basis points. Year-to-date fees
collected total $32,000.18.
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LGIP PORTFOLIO (DAILY MONITOR)

Ticker CPN  Disc.n Malurity Idertifier  Positicn Cost P
T-bill 0 0.155 08/06/09 912795n56 75,000,000.00  99.9879440
T Note 4.875 0.203 D8M5/09 912828FPO 100,000,080.00 101.5585940
T-Bill 0 0.163 08/20/09 912795N72 65.000,000.00 99.9683060
T Note 4 016 08/31M9 912828HBY 25,000,000.00 101,3440000
T Nate 4 0.194 08/31/09 912823HB9 75,000,000.00 100.9804690
BRK 2 09M2/09 370563AB4 15,000,000.00 104.9530000
T Note 3.376 0.2 09M5/00 912828CV 100,000,000.00 10¢.7750000
USBNNA
TLGP-CP 1] 09/16/08 91160MWG 50,000,000.00 994108333
T Note 4 0.174 09/30/08 912828HD5 100,000,000.00 101.2220000
STRAIT A
ABCP 0 035 10/05/09 86257MB.E 40,000,000.00 99.9193060
T Note 4.625 0.248 11/15/09 912828FX3 100,000,000.00 101.3800000
T Note 3125 11/30/09 912828HJ2 50,000,000.00 101.0355500
BBVA 4] 12115109 20,000,000.00  2.1000000
WFCCD 1.63 12/30/09 6834996 20,000,000.00 100.0000000
O/N or Bank Account 30,764,492.08

TOTAL PORTFOLIO 865,764,492.08
7/31/2009
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INVESTMENT POLICY COMPLIANCE GUIDELINES {pa- hasis)
as % of porl.

t Date

4/16/09
6/11/0% FHLMC
424109 FNMA
5/27/09 FHLB
1/13/09 FAMCA
B/17/08 FFCB

2/18/09 TVA,
6/5/09 CP

7/14/08 CORP
7/21/09 ABS
721108  SUM
12/15/08
12/30/0% BBVA
BRK
USBNN
WFC
STRAIT-A

719/08 Caliable Bonds

pac

0
0
0
0
0
4

0

0.00000000 < 25% of the portfolio?

0 < 35% of the portfolia?
0 < 35% of the portfolio?
0 < 35% of the portfolio?
D < 35% of the portfolio?
0 < 35% of the portfolio?

0 < 35% of the portiolio?

50,000,000 0.057752426

55,000,000 0.063527669
40,000,000 0.046201541
145,000,000 0167482035 <40% of the Porttolio? [YES__Jno

20,008,000 0.023100871 < 5% of the Portfolio?
15,000,000 0.017325728 < 5% of the Portiolio?
50,000,000 0.057762426 < 5% of the Portfollo?
20,000,000 0.023100871 < 5% of the Portfollo?
40,000,000 0046201941 < 5% of the Portfolio?

30.764,492.08 0.035534481 <25% per, counter
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YES

YES
YES

YES

YES

NO
NO
NO

NO
NO

NO

[YES
YES
YES

YES

NO
NO

YES



Local Government Investment Pool (LGIP) - Interest Earnings

Month Endings July 31, 2009

Investment Type Interest Earned Avg Yield
Repurchase Pool 30 0.0000%
Bofd $23,209 0.2060%
Money Market 30 0.0000%
CD's $63,359 1.8650%
US Treasuries $104,330 0.1930%
Commercial Paper $53,375 0.7320%
Corporate Bonds 319,115 1.4300%
U.S. Agencies 50 0.0000%
Total Int, Earned on Investments: $263,389 0.3400%

Fiscal Year Through July 31, 2009

Repurchase Pool 50 0.0000%
B of A Account 823,209 0.2060%
Money Marker 50 0.0000%
CD's 563,359 1.8650%
US Treasuries 83104,330 0.1930%
Commercial Paper $53,375 0.7320%
Corporate Bonds 519115 1.4300%
U.S. Agencies 30 0.0000%

Total YTD Interest Earned: $263,389 0.3400%
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