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Quarterly
Portfolio Summary

This quarterly report is prepared in compliance with the Investment Policy and the Strategy of this entity and the Public Funds
Investment Act (Chapter 2256, Texas Government Code).

Portfolio as of November 30,2023 Portfolio as of February 29, 2024
BEGINNING BOOK VALUE $385,710,632 ENDING BOOK VALUE $485194,70912
BEGINNING MARKET VALUE $383,910,131 ENDING MARKET VALUE $483,839,842.57

INVESTMENT INCOME FOR THE PERIOD $6,651,095.00

UNREALIZED GAIN/(LOSS) ($1,800,501) UNREALIZED GAIN/(LOSS) ($1,354,866.55)
CHANGE IN UNREALIZED GAIN/(LOSS) ($445,634.45)
WEIGHTED AVERAGE MATURITY 0.81 WEIGHTED AVERAGE MATURITY 053
(YEARS) ' (YEARS) ’
WEIGHTED AVERAGE YIELD (YEARS) 428 WEIGHTED AVERAGE YIELD (YEARS) 4.22
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FUND 11/30/2023 02/29/2024 CHANGE INTEREST EARNED
2020 BOND SERIES 32,057,552.47 32,320,341.55 262,789.08 451,980.73
BUILDING 117,494,693.99 119,352,208.07 1,857,514.08 1197,488.92
DEBT SERVICE 19,997,407.39 26,200,698.97 6,203,291.58 362,937.62
OPERATING 152,077,431.51 222,569,783.63 70,492.352.12 3,403,450.67
STABILIZATION 62,283,045.68 83,396,810.35 21,113,764.67 1,235,237.06
TOTAL 383,910,131.04 483,839,842.57 99,929,711.53 6,651,095.00
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Position Statement

PRINCIPAL COST UNREALIZED MOODY's
TRADE DATE PURCHASED MATURITY ~ DAYSTO MARKETPRICE  GAIN/LOSS %OF S&P
cusip DESCRIPTION SETTLEDATE  PARVALUE INTEREST TOTALCOST  YIELD DATE MATURITY MARKETVALUE BOOKVALUE MV  RATING
LGIP
TEXPOOL TexPool 0212912028 1260456794 1260456794 tpp0aseros 525 1 2e0eserey e0aseres 261 A
LGIP TOTAL 12,604,567.94 12’604’56(:: 38 12,604,567.94 5.25 1 12,60 4,5617..32 12,604,5 6(;32 2.61 AAA
COMMERCIAL PAPER
21687ADF7 O ERATIEVELA oS 500000000 84239300 484239306 576  04/15/2024 46 196500000 49650mmny 103 e
4497WOFE3 INGUSFUNDING06/14/24 00202928 10,000,00000 95902611 gse0261 583  06/14/2024 106 os35rmes gsssreny 203 o
22533TFJO CREDITAGRINYO6/i8/24 00202028 500000000 7987222 4repaveze 582 06/18/2024 10 oo aomoma 102 e
S OMMERCIAL PAPER 2000000000 922502839 4972502639 5.1 92 T toTisyree) 408 m
'?'g'zrgLBo NDSERIES 32,604,567.94 31,829’593..:2 31,829,594.33 559 56 32,320,364(1):22 32,320,:‘(32.1(.)50; 668 AA

BUILDING

LGIP

TEXSTAR TexSTAR 02/eo/200 3042580125 S042580128  g042580125 530 1 %0, 425’8011'22 %0, 425‘881'22 629 A
TEXPOOL TexPool g2rao/200t 2505027103 2505027108 2505027108 525 1 25’050’2711'_82 25’050’2701'_82 518 A
LGIP TOTAL 5547607228 OATO0228 op 7607508 528 1 s, 476’07;'_22 ss, 476’072'_‘2’3 147 AAA
U.S. AGENCIES

3130ALJ70 FHLBANKS040008/12/24 92252021 5000,00000 500000090 500000000 040  0a/t2/2024 12 4992’383'83 5,0322%%%% 103 e
3130AMT85 PLLBANKS040006/28/24  06/98/2021  10,000,00000 1000000999 4000000000 040  06/28/2024 120 9’825’838'53 10’%‘8’20%%%(2 203 Ao
3130ANNS5 .';'ZLBANKS 050008/28/24  Or /202 500000000 500000909 500000000 050 08/28/2024 181 4’876’6(;‘9(;58 5%%%;%%%‘2 101 o
3130ARD24 .';':LBANKS 201009/30/24 gggigggg 10,000,000.00 901350000 961350000 500  09/30/2024 214 9’799’3(?(}33 g,éss?g?fg?geé 203 ::f
3130AQCM3 DA LBANKS100012/20/24 12102021 5000,00000 500000990 500000000 100  12/20/2024 295 4‘829‘23322 5%%%%%%‘2 100 e
3133EN5Q9 P anLFARM 4500 O 500000000 S0110000 501370000 436  OV10/2025 316 4’971‘0336‘5 5’8352%’(%‘_)02 103 e
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PRINCIPAL COST UNREALIZED MOODY'S
TRADE DATE PURCHASED MATURITY DAYSTO MARKET PRICE GAIN/LOSS  %OF S&P
cusIP DESCRIPTION SETTLE DATE PARVALUE INTEREST TOTALCOST YIELD DATE MATURITY MARKETVALUE BOOK VALUE MV  RATING
01/06/2023 10108,500.00 9950 (115,897.77) Aaa
3130ATUCY FHLBANKS 4.500 12/12/25 O1/i0/2025 1000000000 000 1010850000 410 12/12/2025 652 095030000 1006610777 206 A
49,735,700.00 9850  (660,693.79) Aaa
U.S.AGENCIES TOTAL 50,000,000.00 000 4973570000 253 278 4924450000 4990510370 1018 AAe
COMMERCIAL PAPER
01/18/2024 96396111 9699 000 P
62479LK46 MUFG BANK NY 10/04/24 Ol/i8/o0pa 1000000000 0,00 9,639,611 515  10/04/2024 218 069021389 opoo2iage 200 A
COMMERCIAL PAPER 9,639,611.11 96.99 0.00 P
TOTAL 10,000,000.00 0.00 9,639,611 515 218 069921380 969921380 20 A
U.S.TREASURIES
US TREASURY 1.250 04/13/2022 4,860,937.50 98.02 (69,44191) Aaa
912828YE4 08/31/24 04/i8/2090 5,000,000.00 000 486093750 247  08/31/2024 184 290777190 497061551 101 I
U.S.TREASURIES 4,860,937.50 98.02 (69,441.91) Aaa
TOTAL 5,000,000.00 ooo 486093750 247 184 4,901,171.90 ag7061381 O AA+
119,712,320.89 53.03 (730,4135.71)
BUILDING TOTAL 120,476,072.28 000 119712,320.89 4.02 141 110,320958.07 120,051.00877 2466 AR
DEBT SERVICE
LGIP
02/29/2024 18,213187.86 1.00 000
TEXPOOL TexPool 02/29/2094 18,213187.86 000 1821318786 525 1 821316788 B2aieres 376 AAA
18,213,187.86 1.00 0.00
LGIP TOTAL 18,213,187.86 000 18213187.86 5.25 1 1821318786 1821318786 376 AAA
COMMERCIAL PAPER
09/25/2023 7790186.67 99.84 (0.00) P
53948ACB5 LLOYDSBKNYBRO3/M1/24 05525 2 8,000,000.00 000 7790186.67 578  03/11/2024 1 Ze87EN sog7s 168 At
COMMERCIAL PAPER 7,790,186.67 99.84 (0.00) P4
TOTAL 8,000,000.00 000 179018667 578 n 7,987,511 7087511 65 A1
26,003,374.53 3113 (0.00)
DEBT SERVICE TOTAL 26,213187.86 000 26003737453 5.41 4 2620060807 2620060897 42 AR

OPERATING

BANKDEPOSITS

JPMorgan Chase Commer- 02/29/2024 191,814.07

1.00 0.00 NA
cial Checking Account 02/29/2024 191814.07 0.00

191,814.07 0.00 1 0.04

515327828 191,814.07 191,814.07

(&)
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PRINCIPAL COST UNREALIZED MOODY'S
TRADE DATE PURCHASED MATURITY DAYSTO MARKETPRICE  GAIN/LOSS %OF S&P
cusiP DESCRIPTION SETTLE DATE PAR VALUE INTEREST TOTALCOST  YIELD DATE MATURITY MARKETVALUE BOOKVALUE MV  RATING
33.':;”“05”5 191,814.07 19"81(‘:_'(‘)’; 19181407  0.00 1 191,81:3(7’ 191,81‘:_‘(”2 0.04 NA
LGIP
TEXPOOL TexPool ?égggggj 9421725047 94'217'258_5‘; 9421725047 525 1 oa2 17‘25;‘83 0a2 17’25%33 1047 AAA
TEXSTAR TexSTAR 82@3@822 1218543241 12"85’4%?;3 1218543241 530 1 12185, 4;é(_)§ . 43?;_13 250 AAA
LGIP TOTAL 111,932,196.15 "1'932"%?;2 11,93219615  5.26 1 119324 9‘(';_:2 » 1’932’1:";_:2 2314 AAA
U.S.AGENCIES
3133ENYX2 (F)E/E:E/Zﬁl' FARM 3250 8;;2251;2822 5,000,000.00 4'999'758:88 499975000 325  06/17/2024 109 4’968’233:32 49(8;';66%?:; 103 AA:f
31422XMV1 TSZT/EQE ."QI\CA?"\?OO ?3@:@82} 500000000 5’000'008:88 500000000 050  10/04/2024 218 185 4,0(%82 5%%%%%%%% 100 ::f
3133ENZ94 iE%ESfL FARM4.500 g:;ggggg 10,000,000.00 10*031'03_'38 100310140 432  11/18/2024 263 09485 gggg 1 é%igfgf;; 206 :/i‘f
3135G03U5 (F)’jf'/\'z’;'zg"AE 0625 82;82;5832 500000000 4'673'943:28 467394980 315  04/22/2025 418 4762,02353 fggfs:g% 098 /f/i‘f
313560423 (F)’g'/\i’;‘/'ZEE’MAE 0500 8‘/;2;2822 750000000 6'906'453:38 690645000 399  06/17/2025 474 7,097,13328 7(;3729')’232%_3% 147 ::f
3134GXZT4 SZEBZ'E)E.&AST“NOOO %%Zgggg 500000000 5'000'00388 500000000 400  07/14/2025 501 4’927’033'(‘;’3 5&%%%%%(3 102 :;‘f
3133EN7J3 (F)E/DoEz%\é FARM 3875 o?fgggggg 7500,000.00 7'472'558:88 7472,550.00 401 02/02/2026 704 25770 Ogg_gg 7(2);2',5;?:%1.103 152 ::i
3130AWTQ3 FHLBANKS 4.625 09/11/26 8322;2822 25,000000.00 24'17(?3?82_'52 2492327133 497  09/11/2026 925 ) 4’996’723:38 ) 4,3853427722; 517 AA:f
3130AXU63 FHLBANKS 4.62511/17/26 Egggggg 800000000 7,986;1;223 709207489 468  11/17/2026 992 8035’2128_33 798‘;1:58 166 ::f
U.S.AGENCIES TOTAL 78,000,000.00 76’1%:’;?312';? 76,999,057.42 4 628 76’966’78%‘_3(';’3 7‘_2::;?:;?;3 15.91 :Xf
COMMERCIAL PAPER
78015CDJ8 gﬂg}ﬁ" CANYBR 8;22;2822 10,000,000.00 9’573'758:88 957375000 578  04/18/2024 49 9‘925‘633'53 9‘925608:88 205 Aﬁ;‘
89233GDK9 gi’):g/TZQMOTOR CRD ggjgggg 500000000 4'789’25388 478925000 583  04/19/2024 50 4’961’722'_52 496 1’75%_22 103 Aﬁ;‘
ggxxencmL PAPER 15,000,000.00 14’363'008:38 14,36300000  5.80 49 . 4,337,322?2 . 4,337,35%.(-)1(3) 3.08 Az':

U.S.TREASURIES
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US TREASURY 0.250 05/12/2022 572648438 9895 (34,71158) Aaa

91282CCC3 055/ Oai6/2090 6,000,000.00 000 572648438 261  05/15/2024 76 593718750 soribeo0s 123 A
US TREASURY 0.250 05/13/2022 4557,03125 9438 (94,00112) Aaa

912828270 05/31/05 /12099 5,000,000.00 ooy 485703125 342 05/31/2025 457 4710140865 g3ty 098 A
US TREASURY 4.250 11/22/2023 790593750 9919 15,80175 Aaa

91282CFP1 N5/ /2979023 8,000,000.00 3530085 (94123805 490  10/15/2025 594 263531248 soosiors 164 A
U.S. TREASURIES 18,189,45313 97.89 (112,910.95) Aaa
TOTAL 19,000,000.00 3530055 1922475368 380 394 18,501,64063  18704,55.58 o4 AA+

221,506,579.80 49.45 (465,160.86)
OPERATING TOTAL 224,124,010.22 2042a52 22471082132 477 254 ) se078363 22303404440 2600 AAA

STABILIZATION

LGIP

TEXPOOL TexPool e 3364446452 3804446952 3gpasaeas2 525 1 s8644 o — 20 799 AAA
LGIP TOTAL 36a4d6452  SOOIMACINZ gpeanaea52 525 1 saea4, o 38,644, seao 799 AAA
U.S.AGENCIES

3130AWER? FHLBANKS462506/06/25  o0aa020  8000,000.00 799336000 799336000 467 06/06/2025 463 71977’23353 7,898576&1.3 165 o
3130AWERT? FHLBANKS462506/06/25  og/1ara0ag 200000000 199832780 190832750 467 06/06/2025 463 109 4}35355 1’952‘;%22%% 041 2o
3133EPCA7 o PALFARM 4875 T 1000000000 9’98?2’?;33'_28 1000209750 493  11/13/2025 623 10’009;88:83 9,99117,5?8232 207 aoa
3133ENBA3 P RALFARM 4000 0 1000000000 1003210009 1003210000 389 O1/13/2026 684 9’86593332 10’828:1)7;‘4"’09; 204 aoa
U.S.AGENCIES TOTAL 30,000,000.00 30’0113532:’1:28 30,02588500  4.50 590 94 46’533_'33 302)50%’5:;;?:; 617 Jywt
COMMERCIAL PAPER

62479LD85 MUFGBANKNY04/08/24  O718/2023  10,000,00000 SSBTONST  gseroater 581 04/08/2024 39 00407600 9oa07eacs 208 e
21687ADF7 COOPERATIEVEUA s 500000000 84239300 484239306 576  04/15/2024 46 4’9651022:28 4’965’0(&(_’5(2 103 e
S ERCIAL PAPER 1500000000 42943478 44 12043473 580 a 4,905,32:::; . 4,905,3‘(1%22 3.08 -
STABILIZATION TOTAL 83,644,464.52 83’0817,5:‘73_;’3 83,000784.25  5.08 219 83,396,;2:22 8?5,155596,?::(-).9?2 17.24 -
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PRINCIPAL COST UNREALIZED MOODY'S

TRADE DATE PURCHASED DAYSTO MARKETPRICE GAIN/LOSS %OF S&P

CuUsIP DESCRIPTION SETTLE DATE PARVALUE INTEREST TOTALCOST YIELD MATURITY MARKET VALUE BOOKVALUE Mv RATING
482,139,466.30 50.84 (1,354,866.55)

GRAND TOTAL 487,062,302.82 216,429.02 482,355,895.32 193 483,808,502.57 485163,45012 100.00 AA+
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Compliance Certification

The undersigned acknowledge they have reviewed this quarterly investment report for the period ending February 29,
2024. Officials designated as investment officers by this entity’s Investment Policy attest that all investments comply
with the Texas Public Funds Investment Act and this entity’s Investment Policy.

N \tisoe O

Melissa Ir\y, Chief Financial OHicer

JulieBradley, V.P-Controller

\AMMQ 90/{/%

Barbara Johnson, Associate V.P.






