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Local Government Investment Pool (10933300)

Portfolio Fact Sheet
May 2018

Portfolio Characteristics Duration Mix

739.3
0.27
0.13
1.21
1.83
1.83
AA

Total Net Assets (Millions)
Weighted Average Life (Years) 
Weighted Avg. Effective Duration (Years) 
Weighted Average Coupon (%) 
Weighted Average Current Yield (%) 
Weighted Average Yield to Maturity (%)
Weighted Average Rating
Number of Holdings 78

100.1%

(0.1%)
0 - 1 Yrs
N/A

Asset Mix Top Ten Portfolio Holdings

48.9%-0.1%

51.2%
Cash And Cash Equivalent
Cash And Pending
Fixed Income

Security ID Security Name % of Assets Coupon Rate Maturity Date

99JF00053 REPO JPMORGAN CHASE BK (HSBCSI) LGIPREPO053018 6.55% 1.71 6/6/2018

99JF10082 REPO BANK OF NEW YORK (HGSI) LGIPREPO053118 6.21% 1.75 1/6/2018

880590XS8 TENNESSEE VALLEY AUTHORITY DISCOUNT NOTES ZERO CPN 5.40% 0.00 5/6/2018

3133EG7B5 FEDERAL FARM CREDIT BANKS BOND VARIABLE 3.65% 2.10 14/11/2018

99JF00051 REV REPO JPMORGAN/LBP 3.50% 1.70 6/6/2018

3134G92H9 FHLMC 0.85 '18 USD 3.38% 0.85 27/7/2018

3130A9AE1 FEDERAL HOME LOAN BANKS BOND FIXED .875% 3.37% 0.88 1/10/2018

99JF00050 REPO BANK OF NEW YORK (HGSI) LGIPREPO053018_4 3.26% 1.69 5/7/2018

313385XV3 FEDL HOME LOAN BK CONS DISC NT ZCP 08/JUN/2006 2.70% 0.00 8/6/2018

313385YQ3 FED HOME LN BK DISC NT 0.00% DUE 26/JUN/2002 2.70% 0.00 27/6/2018

Quality/Rating Weightings Sector Weightings (as % of Market Value)

0.0

0.2

0.4

0.6

0.8

1.0

AGY AAA AA+ A-1+ A-2 N/A

6.1%

16.8%

49.8%

19.9%

2.7% 4.7% (20%)

0%

20%

40%

60%

80%

100%

Government
Related

Short Term
Investment

Treasuries Unclassified

49.8% 48.9%

1.3%
(0.1%)

Returns Series

Current Month Trailing 3 Months Year-To-Date Trailing 1 Year Trailing 3 Years Trailing 5 Years Inception

Local Government Investment Pool 0.15 0.41 0.64 1.25 0.69 0.48 0.83

S&P Govt Pools Net yield 0.14 0.38 0.58 1.11 0.54 0.33 0.65

Excess 0.01 0.03 0.06 0.15 0.15 0.14 0.17

(0.5)

0.0

0.5

1.0

1.5

2.0

2.5

Current Month Trailing 3 Months Year-To-Date Trailing 1 Year Trailing 3 Years -
Annualized

Trailing 5 Years -
Annualized

Inception - Annualized

Local Government Investment Pool S&P Govt Pools Net yield
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