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MARKET RECAP - MAY 2020: 

The month of May brought with it the first round of hard data reflecting the detrimental effects from a 

full month of the COVID-19 economic shutdown. And while we all understood the data would be 

horrible, the depth of the plunge is hard to fathom. Phrases such as the “steepest decline ever” and 

the “worst in history” will apply to almost every piece of April economic data. Employment data is the 

most obvious indicator of trouble. Since the shutdowns began, more than 40 million Americans have 

filed for unemployment benefits. Nonfarm payrolls fell by a stunning 20.5 million in April while the 

unemployment rate more than quadrupled from the 50-year low of 3.5% in February to 14.7%. The 

Bureau of Labor Statistics cautioned that the rate would have been nearly five percentage points 

higher if many workers had not erroneously classified themselves as “employed, but absent from 

work.”  The number of Americans working part-time but preferring to work full-time nearly doubled to 

10.9 million in April, driving the so-called underemployment rate up from 8.7% to 22.8%. Also known 

as the U6, this broader measure includes those part-timers preferring full-time work, as well as 

discouraged workers who are not currently looking but would accept a suitable job if available. Other 

key indicators paint a similar picture. The ISM manufacturing index slipped into mild contraction in 

March before plunging to a recessionary 41.5 reading in April. The ISM non-manufacturing (service 

sector) index collapsed from a 14-month high of 57.3 in February to 52.5 in March and to 41.8 in April. 

Headline retail sales dropped another -16.4% in April; the -23% collapse in just two months is almost 

double the drop in sales experienced during the entire Great Recession. First quarter GDP was 

revised lower from -4.8% to -5.0% while forecasts for second quarter GDP suggest economic growth 

could contract at a jaw-dropping -40% annualized rate. A rebound is expected in the third quarter but 

much will depend on the progression of the coronavirus and it will likely take several years for the 

economy to fully recover.

There was no major news from the Federal Reserve as they work to implement previously announced 

programs; however, Chair Powell did appear on CBS’s 60-Minutes where he encouraged Congress to 

“do more,” saying the Fed still has ample tools at its disposal, and doesn’t expect to take interest rates 

negative. He also said the Fed was not likely to raise rates until the virus threat has passed, inflation is 

nearing 2%, and the U.S. returns to “full employment.” Those are very high hurdles, likely years away. 

Despite the abysmal economic statistics, financial markets stabilized as Fed actions to shore up 

liquidity and fiscal stimulus worked their magic. Equity markets rallied significantly during May with the 

DJIA and S&P 500 up better than +4% while the NASDAQ gained +6.7%, closing the month just 3% 

below its all-time high. Bond market volatility subsided and yields generally drifted lower. The two-year 

Treasury note opened the month at 0.20%, traded as low as 0.14%, and closed the month at 0.16%. 

The five-year T-note closed the month at an all-time low of 0.30% while the 10-year settled at 0.65%.
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Trinity River Authority
Investment Officers' Certification

This report is prepared for the Trinity River Authority (the “Entity”) in accordance with Chapter 2256 of the Texas Public Funds Investment Act ("PFIA"). 

Section 2256.023(a) of the PFIA states that: “Not less than quarterly, the investment officer shall prepare and submit to the governing body of the entity a written 

report of the investment transactions for all funds covered by this chapter for the preceding reporting period.” This report is signed by the Entity’s investment 

officers and includes the disclosures required in the PFIA. To the extent possible, market prices have been obtained from independent pricing sources.

The investment portfolio complied with the PFIA and the Entity’s approved Investment Policy and Strategy throughout the period. All investment transactions 

made in the portfolio during this period were made on behalf of the Entity and were made in full compliance with the PFIA and the approved Investment Policy.

May 31, 2020

For the Quarter Ended

Officer Names and Titles:

Name: Alison A. Mackey Title: Chief Financial Officer

Name: Melissa Saniuk Title: Manager, Accounting

Name: Anthony Li Title: Manager, Cash and Capital Projects
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Executive Summary
As of 05/31/20  

Trinity River Authority

 634,788,081.24

 633,147,001.21

 632,091,849.12

 1,641,080.03 Unrealized Gain /(Loss)

Par Value

Book Value

Beginning Values as of 02/29/20     

Market Value

Market Value %  100.26%

Weighted Avg. YTW

Weighted Avg. YTM  1.911%

 1.900%

Account Summary

Ending Values as of 05/31/20    

 665,909,077.49 

 663,257,051.34 

 660,751,686.30 

 2,652,026.15 

 100.40%

 1.076%

 1.077%

Allocation by Security Type

AGCY BULLET 19%
AGCY CALL 23%
BANK DEP 0%
LGIP 22%

MMF 7%
TREASURY 29%

Total: 100%

US TREAS 29%
FHLB 17%
FHLMC 15%
TEXPOOL 10%
AIM 6%
FFCB 6%
Other Issuers 16%

Total: 100%

Allocation by Issuer

0%

4%

8%

12%

16%

20%

24%

28%

32%

Overnight 2 - 90 Days 91 - 180
Days

6 - 12
Months

1 - 2 Years 2 - 3 Years

29%

5%

14%

21%

9%

22%

Maturity Distribution %

Weighted Average Days to Maturity:  339

AAA 100%

Collateralized 0%

Total: 100%

Credit Quality

Print Date:  6/17/2020 Print Time:   6:47 pm
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As of  05/31/2020

Benchmark Comparison
Trinity River Authority

0.00%

0.40%

0.80%

1.20%

1.60%

2.00%

2.40%

2.80%

Dec-18 Jan-19 Feb-19 Mar-19 Apr-19 May-19 Jun-19 Jul-19 Aug-19 Sep-19 Oct-19 Nov-19 Dec-19 Jan-20 Feb-20 Mar-20 Apr-20 May-20

3-MO CMT 6-MO CMT 1-YR CMT TEXPOOL Trinity River Authority

Note 2:   Benchmark data for TexPool is the monthly average yield.

Note 1:   CMT stands for Constant Maturity Treasury. This data is published in Federal Reserve Statistical Release H.15 and represents an average of all actively traded Treasury securities having that time remaining until maturity. This is a 

standard industry benchmark for Treasury securities. The CMT benchmarks are moving averages. The 3-month CMT is the daily average for the previous 3 months, the 6-month CMT is the daily average for the previous 6 months, and the 

1-year and 2-year CMT's are the daily averages for the previous 12-months.

Print Time:   6:48 pmPrint Date:  6/17/2020
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Mty DateCUSIP Sec. Description CPN Par Value Orig Cost Book Value Market Value

Detail of Security Holdings
As of  05/31/2020

Sec. Type

Purch

 Price

Mkt

 Price

Days 

to Mty

Days 

to CallNext Call

Trinity River Authority

YTM
Settle

 Date YTWCall Type

110 CRWS 2010 $107M Const

 1,819,693.59  1,819,693.59  1,819,693.59  1,819,693.59GVIXX Wells Fargo Adv Gov MM  1MMF  100.000  100.000  0.080  0.080

 1,819,693.59  1,819,693.59  1,819,693.59  1,819,693.59  1Total for  110 CRWS 2010 $107M Const  100.000  100.000  0.080  0.080

110 CRWS 2011A3 $30M Const

 383,208.32  383,208.32  383,208.32  383,208.32GVIXX Wells Fargo Adv Gov MM  1MMF  100.000  100.000  0.080  0.080

 383,208.32  383,208.32  383,208.32  383,208.32  1Total for  110 CRWS 2011A3 $30M Const  100.000  100.000  0.080  0.080

110 CRWS 2012-2 $45M Const

 1,402,606.66  1,402,606.66  1,402,606.66  1,402,606.66GVIXX Wells Fargo Adv Gov MM  1MMF  100.000  100.000  0.080  0.080

 1,402,606.66  1,402,606.66  1,402,606.66  1,402,606.66  1Total for  110 CRWS 2012-2 $45M Const  100.000  100.000  0.080  0.080

117 DCRWS 2011A2 $14M Const

 184,002.68  184,002.68  184,002.68  184,002.68GVIXX Wells Fargo Adv Gov MM  1MMF  100.000  100.000  0.080  0.080

 184,002.68  184,002.68  184,002.68  184,002.68  1Total for  117 DCRWS 2011A2 $14M Const  100.000  100.000  0.080  0.080

117 DCRWS 2012 $14M Const

 1,125,787.32  1,125,787.32  1,125,787.32  1,125,787.32GVIXX Wells Fargo Adv Gov MM  1MMF  100.000  100.000  0.080  0.080

 1,125,787.32  1,125,787.32  1,125,787.32  1,125,787.32  1Total for  117 DCRWS 2012 $14M Const  100.000  100.000  0.080  0.080

121 ROCRWS 2011 $11.7M Const

 224,828.93  224,828.93  224,828.93  224,828.93GVIXX Wells Fargo Adv Gov MM  1MMF  100.000  100.000  0.080  0.080

 224,828.93  224,828.93  224,828.93  224,828.93  1Total for  121 ROCRWS 2011 $11.7M Const  100.000  100.000  0.080  0.080

Print Date:  6/17/2020 Print Time:   6:49 pm
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Mty DateCUSIP Sec. Description CPN Par Value Orig Cost Book Value Market Value

Detail of Security Holdings
As of  05/31/2020

Sec. Type

Purch

 Price

Mkt

 Price

Days 

to Mty

Days 

to CallNext Call

Trinity River Authority

YTM
Settle

 Date YTWCall Type

999 Investment Pool

 40,850,926.57  40,850,926.57  40,850,926.57  40,850,926.57INVSCTRA INVESCO Gov't & Agcy MM  1MMF  100.000  100.000  0.130  0.130

 13,871,152.14  13,871,152.14  13,871,152.14  13,871,152.14LNSTGOV LoneStar Gov O/N  1LGIP  100.000  100.000  0.310  0.310

 68,479,160.47  68,479,160.47  68,479,160.47  68,479,160.47TEXPOOL TexPool  1LGIP  100.000  100.000  0.269  0.269

 36,371,699.48  36,371,699.48  36,371,699.48  36,371,699.48TEXPRIME TexPool Prime  1LGIP  100.000  100.000  0.753  0.753

 27,346,056.24  27,346,056.24  27,346,056.24  27,346,056.24TEXSTAR TexSTAR  1LGIP  100.000  100.000  0.244  0.244

 1,122,563.90  1,122,563.90  1,122,563.90  1,122,563.90WF-PFTRA Wells Fargo Choice IV  1BANK DEP  100.000  100.000  0.000  0.000

 5,000,000.00  4,995,800.00  4,999,881.00  5,002,600.5006/17/19  1.866  1.866FHLB3130AGLW3 AGCY BULET  2.000 06/11/20  99.916  100.052  11

 4,180,000.00  4,146,037.50  4,178,748.38  4,182,221.2505/30/19  2.292  2.292U.S. Treasury912828XU9 TREAS NOTE  1.500 06/15/20  99.188  100.053  15

 10,400,000.00  10,382,125.00  10,398,612.64  10,414,616.1606/19/19  2.044  2.044U.S. Treasury912828VJ6 TREAS NOTE  1.875 06/30/20  99.828  100.141  30

 15,750,000.00  15,435,615.23  15,725,700.27  15,776,256.8312/14/18  2.794  2.794U.S. Treasury9128282J8 TREAS NOTE  1.500 07/15/20  98.004  100.167  45

 21,200,000.00  21,096,484.38  21,173,048.65  21,265,223.9209/17/19  1.894  1.894U.S. Treasury912828L32 TREAS NOTE  1.375 08/31/20  99.512  100.308  92

 18,500,000.00  18,512,025.00  18,502,027.42  18,637,236.7012/14/18  2.835  2.835FHLB313370US5 AGCY BULET  2.875 09/11/20  100.065  100.742  103

 10,000,000.00  9,955,270.00  9,985,276.60  10,038,659.0010/01/19  1.832  1.832FHLB3130ACE26 AGCY BULET  1.375 09/28/20  99.553  100.387  120

 11,700,000.00  11,692,512.00  11,697,485.44  11,755,682.6410/07/19  1.691  1.691FHLMC3137EAEJ4 AGCY BULET  1.625 09/29/20  99.936  100.476  121

 8,850,000.00  8,917,968.00  8,872,337.40  8,922,161.1309/24/19  1.861  1.861FHLB3130AEWA4 AGCY BULET  2.625 10/01/20  100.768  100.815  123

 21,000,000.00  21,204,257.81  21,092,579.34  21,231,327.6011/13/19  1.646  1.646U.S. Treasury912828PC8 TREAS NOTE  2.625 11/15/20  100.973  101.102  168

 5,700,000.00  5,715,048.00  5,707,353.17  5,751,875.7010/21/19  1.649  1.649FNMA3135G0H55 AGCY BULET  1.875 12/28/20  100.264  100.910  211

 37,550,000.00  37,849,226.56  37,706,838.09  38,028,176.7211/20/19  1.648  1.648U.S. Treasury912828A83 TREAS NOTE  2.375 12/31/20  100.797  101.273  214

 10,000,000.00  10,040,234.38  10,025,110.50  10,113,281.0001/16/20  1.592  1.592U.S. Treasury9128283Q1 TREAS NOTE  2.000 01/15/21  100.402  101.133  229

 14,000,000.00  14,337,968.75  14,190,952.86  14,338,515.8011/13/19  1.672  1.672U.S. Treasury912828PX2 TREAS NOTE  3.625 02/15/21  102.414  102.418  260

 10,000,000.00  9,958,593.75  9,971,428.80  10,087,109.0001/16/20  1.598  1.598U.S. Treasury912828Q37 TREAS NOTE  1.250 03/31/21  99.586  100.871  304

 12,500,000.00  12,500,000.00  12,500,000.00  12,518,476.2501/22/20  1.621  1.621FFCB3133ELJD7 AGCY CALL 07/22/20 1.620 04/22/21 CONT  100.000  100.148  326  52

 20,000,000.00  20,178,125.00  20,113,265.60  20,375,000.0011/21/19  1.622  1.622U.S. Treasury912828WG1 TREAS NOTE  2.250 04/30/21  100.891  101.875  334

 26,210,000.00  26,592,911.72  26,457,225.83  26,813,034.4411/21/19  1.624  1.624U.S. Treasury9128284P2 TREAS NOTE  2.625 05/15/21  101.461  102.301  349

 2,025,000.00  2,059,607.25  2,054,668.76  2,058,704.5103/27/20  0.517  0.517FFCB3133EKRV0 AGCY BULET  1.900 06/24/21  101.709  101.664  389

 16,605,000.00  16,808,245.20  16,747,723.96  17,053,863.0411/13/19  1.690  1.690FHLB313378JP7 AGCY BULET  2.375 09/10/21  101.224  102.703  467

 8,000,000.00  8,291,040.00  8,260,785.84  8,292,764.0003/27/20  0.477  0.477FHLB313376C94 AGCY BULET  2.625 12/10/21  103.638  103.660  558

 13,860,000.00  13,893,499.62  13,892,957.28  13,892,518.3305/20/20  0.246  0.246FFCB3133ELWD2 AGCY BULET  0.375 04/08/22  100.242  100.235  677

 20,000,000.00  20,000,000.00  20,000,000.00  19,985,616.0005/15/20  0.300  0.300FHLMC3134GVVV7 AGCY CALL 05/17/21 0.300 05/17/22 ONE TIME  100.000  99.928  716  351

 20,000,000.00  20,000,000.00  20,000,000.00  20,001,984.0004/27/20  0.600  0.600FHLB3130AJHV4 AGCY CALL 04/27/21 0.600 07/27/22 CONT  100.000  100.010  787  331

 20,740,000.00  20,734,815.00  20,734,884.48  20,738,253.6905/20/20  0.321  0.321FHLMC3134GVXA1 AGCY CALL 05/19/21 0.310 08/19/22 ONE TIME  99.975  99.992  810  353

 20,000,000.00  20,000,000.00  20,000,000.00  20,004,038.0004/27/20  0.600  0.600FHLMC3134GVMS4 AGCY CALL 10/27/20 0.600 10/27/22 QRTLY  100.000  100.020  879  149

 20,000,000.00  20,002,000.00  20,000,655.60  20,030,874.0001/30/20  1.747  1.730FNMA3135G0X73 AGCY CALL 07/30/20 1.750 01/30/23 QRTLY  100.010  100.154  974  60

 23,800,000.00  25,185,160.00  25,085,817.13  25,396,732.4803/13/20  0.778  0.778FHLB3130ADRG9 AGCY BULET  2.750 03/10/23  105.820  106.709  1,013

 10,000,000.00  10,000,000.00  10,000,000.00  10,010,738.0003/24/20  1.000  1.000FFCB3133ELUJ1 AGCY CALL 03/24/21 1.000 03/24/23 CONT  100.000  100.107  1,027  297

Print Date:  6/17/2020 Print Time:   6:49 pm
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Mty DateCUSIP Sec. Description CPN Par Value Orig Cost Book Value Market Value

Detail of Security Holdings
As of  05/31/2020

Sec. Type

Purch

 Price

Mkt

 Price

Days 

to Mty

Days 

to CallNext Call

Trinity River Authority

YTM
Settle

 Date YTWCall Type

999 Investment Pool

 15,000,000.00  15,000,000.00  15,000,000.00  15,015,741.0004/13/20  1.100  1.100FHLMC3134GVJW9 AGCY CALL 07/13/20 1.100 04/13/23 ONE TIME  100.000  100.105  1,047  43

 15,000,000.00  15,000,000.00  15,000,000.00  14,994,109.5005/12/20  0.550  0.550FHLMC3134GVSE9 AGCY CALL 11/12/20 0.550 05/12/23 QRTLY  100.000  99.961  1,076  165

 655,611,558.80  658,526,128.95  658,116,923.84  660,768,949.99  342Total for  999 Investment Pool  100.458  100.801  1.084  1.084

 660,751,686.30  663,666,256.45  663,257,051.34  665,909,077.49  339Total for  Trinity River Authority  100.454  100.795  1.077  1.076 0

Print Date:  6/17/2020 Print Time:   6:49 pm
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CUSIP

Change in Value
From 02/29/2020 to 05/31/2020

Amortization /

Accretion 

Realized 

Gain/(Loss) Book Value

Cost of 

Purchases

 

Market ValueMarket Value

 

Book Value

Maturities /

Calls / Sales

Trinity River Authority

Change in 

Mkt Value

02/29/20 05/31/20 05/31/2002/29/20Security Type Security Description

110 CRWS 2010 $107M Const

GVIXX  0.00  1,819,693.59  1,816,130.73  1,819,693.59 1,816,130.73  3,562.86  0.00  0.00 MMF  3,562.86 Wells Fargo Adv Gov MM

 1,819,693.59  0.00 Total for  110 CRWS 2010 $107M Const  1,816,130.73  1,819,693.59 1,816,130.73  3,562.86  0.00  0.00  3,562.86 

110 CRWS 2010A $127M Const

GVIXX  0.00  0.00  0.00  0.00 0.00  0.00  0.00  0.00 MMF  0.00 Wells Fargo Adv Gov MM

 0.00  0.00 Total for  110 CRWS 2010A $127M Const  0.00  0.00 0.00  0.00  0.00  0.00  0.00 

110 CRWS 2011A1 $71M Const

GVIXX  0.00  0.00  656,638.07  0.00 656,638.07  0.00  0.00 (656,638.07)MMF (656,638.07)Wells Fargo Adv Gov MM

 0.00  0.00 Total for  110 CRWS 2011A1 $71M Const  656,638.07  0.00 656,638.07  0.00 (656,638.07)  0.00 (656,638.07)

110 CRWS 2011A3 $30M Const

GVIXX  0.00  383,208.32  527,245.25  383,208.32 527,245.25  955.94  0.00 (144,992.87)MMF (144,036.93)Wells Fargo Adv Gov MM

 383,208.32  0.00 Total for  110 CRWS 2011A3 $30M Const  527,245.25  383,208.32 527,245.25  955.94 (144,992.87)  0.00 (144,036.93)

110 CRWS 2012-1 $28.9M Const

GVIXX  0.00  0.00  0.00  0.00 0.00  0.00  0.00  0.00 MMF  0.00 Wells Fargo Adv Gov MM

 0.00  0.00 Total for  110 CRWS 2012-1 $28.9M Const  0.00  0.00 0.00  0.00  0.00  0.00  0.00 

110 CRWS 2012-2 $45M Const

GVIXX  0.00  1,402,606.66  1,399,860.43  1,402,606.66 1,399,860.43  2,746.23  0.00  0.00 MMF  2,746.23 Wells Fargo Adv Gov MM

 1,402,606.66  0.00 Total for  110 CRWS 2012-2 $45M Const  1,399,860.43  1,402,606.66 1,399,860.43  2,746.23  0.00  0.00  2,746.23 

Print Date:  6/17/2020 Print Time:   6:49 pm
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CUSIP

Change in Value
From 02/29/2020 to 05/31/2020

Amortization /

Accretion 

Realized 

Gain/(Loss) Book Value

Cost of 

Purchases

 

Market ValueMarket Value

 

Book Value

Maturities /

Calls / Sales

Trinity River Authority

Change in 

Mkt Value

02/29/20 05/31/20 05/31/2002/29/20Security Type Security Description

110 CRWS BONY Reserve

MISXX  0.00  0.00  0.00  0.00 0.00  0.00  0.00  0.00 MMF  0.00 Morgan Stanley Trsy MM

 0.00  0.00 Total for  110 CRWS BONY Reserve  0.00  0.00 0.00  0.00  0.00  0.00  0.00 

117 DCRWS 2011A2 $14M Const

GVIXX  0.00  184,002.68  183,642.41  184,002.68 183,642.41  360.27  0.00  0.00 MMF  360.27 Wells Fargo Adv Gov MM

 184,002.68  0.00 Total for  117 DCRWS 2011A2 $14M Const  183,642.41  184,002.68 183,642.41  360.27  0.00  0.00  360.27 

117 DCRWS 2012 $14M Const

GVIXX  0.00  1,125,787.32  1,123,583.24  1,125,787.32 1,123,583.24  2,204.08  0.00  0.00 MMF  2,204.08 Wells Fargo Adv Gov MM

 1,125,787.32  0.00 Total for  117 DCRWS 2012 $14M Const  1,123,583.24  1,125,787.32 1,123,583.24  2,204.08  0.00  0.00  2,204.08 

121 ROCRWS 2011 $11.7M Const

GVIXX  0.00  224,828.93  224,388.73  224,828.93 224,388.73  440.20  0.00  0.00 MMF  440.20 Wells Fargo Adv Gov MM

 224,828.93  0.00 Total for  121 ROCRWS 2011 $11.7M Const  224,388.73  224,828.93 224,388.73  440.20  0.00  0.00  440.20 

Print Date:  6/17/2020 Print Time:   6:49 pm
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CUSIP

Change in Value
From 02/29/2020 to 05/31/2020

Amortization /

Accretion 

Realized 

Gain/(Loss) Book Value

Cost of 

Purchases

 

Market ValueMarket Value

 

Book Value

Maturities /

Calls / Sales

Trinity River Authority

Change in 

Mkt Value

02/29/20 05/31/20 05/31/2002/29/20Security Type Security Description

999 Investment Pool

FED-PRIME  0.00  0.00  0.00  0.00 0.00  0.00  0.00  0.00 MMF  0.00 Federated Prime Oblig

GOFXX-TRA  0.00  0.00  0.00  0.00 0.00  0.00  0.00  0.00 MMF  0.00 Federated Gov Oblig

INVSCTRA  0.00  40,850,926.57  1,501.67  40,850,926.57 1,501.67  64,827,059.10  0.00 (23,977,634.20)MMF  40,849,424.90 INVESCO Gov't & Agcy MM

LNSTGOV  0.00  13,871,152.14  13,848,142.53  13,871,152.14 13,848,142.53  23,009.61  0.00  0.00 LGIP  23,009.61 LoneStar Gov O/N

TEXPOOL  0.00  68,479,160.47  45,490,832.20  68,479,160.47 45,490,832.20  31,130,427.68  0.00 (8,142,099.41)LGIP  22,988,328.27 TexPool

TEXPRIME  0.00  36,371,699.48  36,279,212.05  36,371,699.48 36,279,212.05  92,487.43  0.00  0.00 LGIP  92,487.43 TexPool Prime

TEXSTAR  0.00  27,346,056.24  24,075,019.25  27,346,056.24 24,075,019.25  14,024,564.31  0.00 (10,753,527.32)LGIP  3,271,036.99 TexSTAR

WF-PFTRA  0.00  1,122,563.90  900,652.56  1,122,563.90 900,652.56  18,921,693.17  0.00 (18,699,781.83)BANK DEP  221,911.34 Wells Fargo Choice IV

3133EKCW4  0.00  0.00  1,000,437.60  0.00 1,000,128.79  0.00 (128.79)(1,000,000.00)AGCY BULET (1,000,437.60)FFCB  2.510  03/13/20

3133XXP50  0.00  0.00  15,012,639.00  0.00 15,008,595.30  0.00 (8,595.30)(15,000,000.00)AGCY BULET (15,012,639.00)FHLB  4.125  03/13/20

912828W63  0.00  0.00  10,000,622.00  0.00 9,995,544.80  0.00  4,455.20 (10,000,000.00)TREAS NOTE (10,000,622.00)U.S. Treasury  1.625  03/15/20

3133EJB81  0.00  0.00  10,010,716.00  0.00 9,999,657.50  0.00  342.50 (10,000,000.00)AGCY BULET (10,010,716.00)FFCB  2.730  03/25/20

3133EJN62  0.00  0.00  13,468,141.36  0.00 13,449,380.90  0.00  619.10 (13,450,000.00)AGCY BULET (13,468,141.36)FFCB  2.800  03/30/20

3137EAEF2  0.00  0.00  9,998,127.00  0.00 9,980,392.80  0.00  19,607.20 (10,000,000.00)AGCY BULET (9,998,127.00)FHLMC  1.375  04/20/20

3137EAEM7  0.00  0.00  10,014,216.00  0.00 9,996,403.50  0.00  3,596.50 (10,000,000.00)AGCY BULET (10,014,216.00)FHLMC  2.500  04/23/20

3137EADR7  0.00  0.00  999,880.80  0.00 998,908.71  0.00  1,091.29 (1,000,000.00)AGCY BULET (999,880.80)FHLMC  1.375  05/01/20

912828X96  0.00  0.00  25,601,999.36  0.00 25,551,075.07  0.00  48,924.93 (25,600,000.00)TREAS NOTE (25,601,999.36)U.S. Treasury  1.500  05/15/20

3130AECJ7  0.00  0.00  3,585,822.96  0.00 3,579,807.12  0.00 (4,807.12)(3,575,000.00)AGCY BULET (3,585,822.96)FHLB  2.625  05/28/20

3130AGHZ1  0.00  0.00  7,017,016.30  0.00 7,005,916.61  0.00 (5,916.61)(7,000,000.00)AGCY BULET (7,017,016.30)FHLB  2.375  05/28/20

3130AGLW3  0.00  4,999,881.00  5,009,114.50  5,002,600.50 4,998,810.00  0.00  1,071.00  0.00 AGCY BULET (6,514.00)FHLB  2.000  06/11/20

912828XU9  0.00  4,178,748.38  4,181,142.81  4,182,221.25 4,170,523.61  0.00  8,224.77  0.00 TREAS NOTE  1,078.44 U.S. Treasury  1.500  06/15/20

912828VJ6  0.00  10,398,612.64  10,416,656.64  10,414,616.16 10,394,211.36  0.00  4,401.28  0.00 TREAS NOTE (2,040.48)U.S. Treasury  1.875  06/30/20

9128282J8  0.00  15,725,700.27  15,758,613.68  15,776,256.83 15,674,891.56  0.00  50,808.71  0.00 TREAS NOTE  17,643.15 U.S. Treasury  1.500  07/15/20

912828L32  0.00  21,173,048.65  21,214,078.92  21,265,223.92 21,145,801.35  0.00  27,247.30  0.00 TREAS NOTE  51,145.00 U.S. Treasury  1.375  08/31/20

313370US5  0.00  18,502,027.42  18,657,590.40  18,637,236.70 18,503,849.11  0.00 (1,821.69) 0.00 AGCY BULET (20,353.70)FHLB  2.875  09/11/20

3130ACE26  0.00  9,985,276.60  10,006,566.00  10,038,659.00 9,973,980.60  0.00  11,296.00  0.00 AGCY BULET  32,093.00 FHLB  1.375  09/28/20

3134GBH21  0.00  0.00  10,303,932.54  0.00 10,294,023.32  0.00  5,976.68 (10,300,000.00)AGCY CALL (10,303,932.54)FHLMC  1.700  09/29/20

3137EAEJ4  0.00  11,697,485.44  11,726,208.00  11,755,682.64 11,695,569.68  0.00  1,915.76  0.00 AGCY BULET  29,474.64 FHLMC  1.625  09/29/20

3130AEWA4  0.00  8,872,337.40  8,924,598.42  8,922,161.13 8,889,038.94  0.00 (16,701.54) 0.00 AGCY BULET (2,437.29)FHLB  2.625  10/01/20

912828PC8  0.00  21,092,579.34  21,214,922.40  21,231,327.60 21,143,695.02  0.00 (51,115.68) 0.00 TREAS NOTE  16,405.20 U.S. Treasury  2.625  11/15/20

3135G0H55  0.00  5,707,353.17  5,731,143.66  5,751,875.70 5,710,527.44  0.00 (3,174.27) 0.00 AGCY BULET  20,732.04 FNMA  1.875  12/28/20

912828A83  0.00  37,706,838.09  37,935,766.17  38,028,176.72 37,774,739.75  0.00 (67,901.66) 0.00 TREAS NOTE  92,410.55 U.S. Treasury  2.375  12/31/20

9128283Q1  0.00  10,025,110.50  10,075,781.00  10,113,281.00 10,035,266.70  0.00 (10,156.20) 0.00 TREAS NOTE  37,500.00 U.S. Treasury  2.000  01/15/21

912828PX2  0.00  14,190,952.86  14,334,688.20  14,338,515.80 14,258,907.18  0.00 (67,954.32) 0.00 TREAS NOTE  3,827.60 U.S. Treasury  3.625  02/15/21

Print Date:  6/17/2020 Print Time:   6:49 pm
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CUSIP
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From 02/29/2020 to 05/31/2020
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Accretion 

Realized 
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Cost of 

Purchases

 

Market ValueMarket Value
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Maturities /
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Trinity River Authority

Change in 

Mkt Value

02/29/20 05/31/20 05/31/2002/29/20Security Type Security Description

999 Investment Pool

912828Q37  0.00  9,971,428.80  10,019,922.00  10,087,109.00 9,962,815.30  0.00  8,613.50  0.00 TREAS NOTE  67,187.00 U.S. Treasury  1.250  03/31/21

3130AHCE1  0.00  0.00  20,614,984.44  0.00 20,593,807.85  0.00  6,192.15 (20,600,000.00)AGCY CALL (20,614,984.44)FHLB  1.750  04/15/21

3133ELJD7  0.00  12,500,000.00  12,523,726.25  12,518,476.25 12,500,000.00  0.00  0.00  0.00 AGCY CALL (5,250.00)FFCB  1.620  04/22/21

912828WG1  0.00  20,113,265.60  20,275,000.00  20,375,000.00 20,144,174.00  0.00 (30,908.40) 0.00 TREAS NOTE  100,000.00 U.S. Treasury  2.250  04/30/21

9128284P2  0.00  26,457,225.83  26,709,628.13  26,813,034.44 26,521,888.78  0.00 (64,662.95) 0.00 TREAS NOTE  103,406.31 U.S. Treasury  2.625  05/15/21

3133EKRV0  0.00  2,054,668.76  0.00  2,058,704.51 0.00  2,059,607.25 (4,938.49) 0.00 AGCY BULET  2,058,704.51 FFCB  1.900  06/24/21

313378JP7  0.00  16,747,723.96  16,952,280.29  17,053,863.04 16,775,399.02  0.00 (27,675.06) 0.00 AGCY BULET  101,582.75 FHLB  2.375  09/10/21

3133ELGJ7  0.00  0.00  12,507,652.50  0.00 12,492,920.00  0.00  7,080.00 (12,500,000.00)AGCY CALL (12,507,652.50)FFCB  1.620  10/13/21

3133EK2F2  0.00  0.00  11,008,246.70  0.00 11,000,000.00  0.00  0.00 (11,000,000.00)AGCY CALL (11,008,246.70)FFCB  1.820  10/15/21

3133EK6H4  0.00  0.00  15,414,627.09  0.00 15,381,907.32  0.00  13,092.68 (15,395,000.00)AGCY CALL (15,414,627.09)FFCB  1.700  11/08/21

313376C94  0.00  8,260,785.84  0.00  8,292,764.00 0.00  8,291,040.00 (30,254.16) 0.00 AGCY BULET  8,292,764.00 FHLB  2.625  12/10/21

3133ELWD2  0.00  13,892,957.28  0.00  13,892,518.33 0.00  13,893,499.62 (542.34) 0.00 AGCY BULET  13,892,518.33 FFCB  0.375  04/08/22

3134GVVV7  0.00  20,000,000.00  0.00  19,985,616.00 0.00  20,000,000.00  0.00  0.00 AGCY CALL  19,985,616.00 FHLMC  0.300  05/17/22

3130AJHV4  0.00  20,000,000.00  0.00  20,001,984.00 0.00  20,000,000.00  0.00  0.00 AGCY CALL  20,001,984.00 FHLB  0.600  07/27/22

3134GVXA1  0.00  20,734,884.48  0.00  20,738,253.69 0.00  20,734,815.00  69.48  0.00 AGCY CALL  20,738,253.69 FHLMC  0.310  08/19/22

3134GVMS4  0.00  20,000,000.00  0.00  20,004,038.00 0.00  20,000,000.00  0.00  0.00 AGCY CALL  20,004,038.00 FHLMC  0.600  10/27/22

3135G0X73  0.00  20,000,655.60  20,015,906.00  20,030,874.00 20,001,655.60  0.00 (1,000.00) 0.00 AGCY CALL  14,968.00 FNMA  1.750  01/30/23

3130ADRG9  0.00  25,085,817.13  0.00  25,396,732.48 0.00  25,185,160.00 (99,342.87) 0.00 AGCY BULET  25,396,732.48 FHLB  2.750  03/10/23

3133ELUJ1  0.00  10,000,000.00  0.00  10,010,738.00 0.00  10,000,000.00  0.00  0.00 AGCY CALL  10,010,738.00 FFCB  1.000  03/24/23

3134GVJW9  0.00  15,000,000.00  0.00  15,015,741.00 0.00  15,000,000.00  0.00  0.00 AGCY CALL  15,015,741.00 FHLMC  1.100  04/13/23

3134GVSE9  0.00  15,000,000.00  0.00  14,994,109.50 0.00  15,000,000.00  0.00  0.00 AGCY CALL  14,994,109.50 FHLMC  0.550  05/12/23

3134GT3J0  0.00  0.00  30,018,837.00  0.00 30,015,937.50  0.00 (15,937.50)(30,000,000.00)AGCY CALL (30,018,837.00)FHLMC  1.925  08/26/24

 658,116,923.84  0.00 Total for  999 Investment Pool  628,856,592.38  660,768,949.99 627,215,512.35  299,183,363.17 (267,993,042.76) (288,908.92)  31,912,357.61 

 0.00  663,257,051.34 Total for  Trinity River Authority  634,788,081.24  665,909,077.49 633,147,001.21  299,193,632.75 (268,794,673.70) (288,908.92)  31,120,996.25 
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From 02/29/2020 to 05/31/2020

Trinity River Authority

Beg. Accrued Net Income Security DescriptionCUSIP Disc Accr / 

Prem Amort

Earned Income

Interest Earned Interest Rec'd / 

Sold / Matured
Interest Purchased Ending AccruedSecurity Type

110 CRWS 2010 $107M Const

GVIXX Wells Fargo Adv Gov MM  0.00  1,585.49  2,106.25  128.88  1,585.49  3,562.86 MMF  0.00 

 0.00  1,585.49  128.88  1,585.49  2,106.25  3,562.86 Total for  110 CRWS 2010 $107M Const  0.00 

110 CRWS 2010A $127M Const

 0.00  0.00  0.00  0.00  0.00  0.00 Total for  110 CRWS 2010A $127M Const  0.00 

110 CRWS 2011A1 $71M Const

GVIXX Wells Fargo Adv Gov MM  0.00  340.28  853.09  0.00  340.28  1,193.37 MMF  0.00 

 0.00  340.28  0.00  340.28  853.09  1,193.37 Total for  110 CRWS 2011A1 $71M Const  0.00 

110 CRWS 2011A3 $30M Const

GVIXX Wells Fargo Adv Gov MM  0.00  450.01  611.47  27.14  450.01  1,034.34 MMF  0.00 

 0.00  450.01  27.14  450.01  611.47  1,034.34 Total for  110 CRWS 2011A3 $30M Const  0.00 

110 CRWS 2012-1 $28.9M Const

GVIXX Wells Fargo Adv Gov MM  0.00  0.08  0.00  0.00  0.08  0.08 MMF  0.00 

 0.00  0.08  0.00  0.08  0.00  0.08 Total for  110 CRWS 2012-1 $28.9M Const  0.00 

110 CRWS 2012-2 $45M Const

GVIXX Wells Fargo Adv Gov MM  0.00  1,222.09  1,623.48  99.34  1,222.09  2,746.23 MMF  0.00 

 0.00  1,222.09  99.34  1,222.09  1,623.48  2,746.23 Total for  110 CRWS 2012-2 $45M Const  0.00 

110 CRWS BONY Reserve

 0.00  0.00  0.00  0.00  0.00  0.00 Total for  110 CRWS BONY Reserve  0.00 

Print Time:   6:49 pmPrint Date:  6/17/2020
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From 02/29/2020 to 05/31/2020

Trinity River Authority

Beg. Accrued Net Income Security DescriptionCUSIP Disc Accr / 

Prem Amort

Earned Income

Interest Earned Interest Rec'd / 

Sold / Matured
Interest Purchased Ending AccruedSecurity Type

117 DCRWS 2011A2 $14M Const

GVIXX Wells Fargo Adv Gov MM  0.00  160.32  212.98  13.03  160.32  360.27 MMF  0.00 

 0.00  160.32  13.03  160.32  212.98  360.27 Total for  117 DCRWS 2011A2 $14M Const  0.00 

117 DCRWS 2012 $14M Const

GVIXX Wells Fargo Adv Gov MM  0.00  980.90  1,302.92  79.74  980.90  2,204.08 MMF  0.00 

 0.00  980.90  79.74  980.90  1,302.92  2,204.08 Total for  117 DCRWS 2012 $14M Const  0.00 

121 ROCRWS 2011 $11.7M Const

GVIXX Wells Fargo Adv Gov MM  0.00  195.89  260.23  15.92  195.89  440.20 MMF  0.00 

 0.00  195.89  15.92  195.89  260.23  440.20 Total for  121 ROCRWS 2011 $11.7M Const  0.00 

Print Time:   6:49 pmPrint Date:  6/17/2020

Page 14 of 24



From 02/29/2020 to 05/31/2020

Trinity River Authority

Beg. Accrued Net Income Security DescriptionCUSIP Disc Accr / 

Prem Amort

Earned Income

Interest Earned Interest Rec'd / 

Sold / Matured
Interest Purchased Ending AccruedSecurity Type

999 Investment Pool

INVSCTRA INVESCO Gov't & Agcy MM  0.00  5,000.29  0.00  0.00  5,000.29  5,000.29 MMF  0.00 

LNSTGOV LoneStar Gov O/N  0.00  23,009.61  0.00  0.00  23,009.61  23,009.61 LGIP  0.00 

TEXPOOL TexPool  0.00  72,543.07  0.00  0.00  72,543.07  72,543.07 LGIP  0.00 

TEXPRIME TexPool Prime  0.00  92,487.43  0.00  0.00  92,487.43  92,487.43 LGIP  0.00 

TEXSTAR TexSTAR  0.00  35,266.17  0.00  0.00  35,266.17  35,266.17 LGIP  0.00 

3133EKCW4 FFCB  2.510  03/13/20  0.00  707.88  11,713.33  0.00  836.67  12,550.00 AGCY BULET (128.79)

3133XXP50 FHLB  4.125  03/13/20  0.00  12,029.70  288,750.00  0.00  20,625.00  309,375.00 AGCY BULET (8,595.30)

912828W63 U.S. Treasury  1.625  03/15/20  0.00  10,705.20  75,000.00  0.00  6,250.00  81,250.00 TREAS NOTE  4,455.20 

3133EJB81 FFCB  2.730  03/25/20  0.00  18,542.50  118,300.00  0.00  18,200.00  136,500.00 AGCY BULET  342.50 

3133EJN62 FFCB  2.800  03/30/20  0.00  30,956.32  157,962.78  0.00  30,337.22  188,300.00 AGCY BULET  619.10 

3137EAEF2 FHLMC  1.375  04/20/20  0.00  38,322.48  50,034.72  0.00  18,715.28  68,750.00 AGCY BULET  19,607.20 

3137EAEM7 FHLMC  2.500  04/23/20  0.00  39,707.61  88,888.89  0.00  36,111.11  125,000.00 AGCY BULET  3,596.50 

3137EADR7 FHLMC  1.375  05/01/20  0.00  3,382.96  4,583.33  0.00  2,291.67  6,875.00 AGCY BULET  1,091.29 

912828X96 U.S. Treasury  1.500  05/15/20  0.00  128,045.81  112,879.12  0.00  79,120.88  192,000.00 TREAS NOTE  48,924.93 

3130AECJ7 FHLB  2.625  05/28/20  0.00  17,871.79  24,242.97  0.00  22,678.91  46,921.88 AGCY BULET (4,807.12)

3130AGHZ1 FHLB  2.375  05/28/20  0.00  34,260.47  42,947.92  0.00  40,177.08  83,125.00 AGCY BULET (5,916.61)

3130AGLW3 FHLB  2.000  06/11/20  0.00  26,071.00  22,222.22  47,222.22  25,000.00  0.00 AGCY BULET  1,071.00 

912828XU9 U.S. Treasury  1.500  06/15/20  0.00  23,985.43  13,190.98  28,951.64  15,760.66  0.00 TREAS NOTE  8,224.77 

912828VJ6 U.S. Treasury  1.875  06/30/20  0.00  53,687.00  32,678.57  81,964.29  49,285.72  0.00 TREAS NOTE  4,401.28 

9128282J8 U.S. Treasury  1.500  07/15/20  0.00  110,520.25  29,855.77  89,567.31  59,711.54  0.00 TREAS NOTE  50,808.71 

912828L32 U.S. Treasury  1.375  08/31/20  0.00  100,122.30  146,542.12  73,667.12  72,875.00  145,750.00 TREAS NOTE  27,247.30 

313370US5 FHLB  2.875  09/11/20  0.00  131,147.06  251,163.19  118,194.44  132,968.75  265,937.50 AGCY BULET (1,821.69)

3130ACE26 FHLB  1.375  09/28/20  0.00  45,671.00  58,437.50  24,062.50  34,375.00  68,750.00 AGCY BULET  11,296.00 

3134GBH21 FHLMC  1.700  09/29/20  0.00  19,595.57  73,931.11  0.00  13,618.89  87,550.00 AGCY CALL  5,976.68 

3137EAEJ4 FHLMC  1.625  09/29/20  0.00  49,447.01  80,275.00  32,743.75  47,531.25  95,062.50 AGCY BULET  1,915.76 

3130AEWA4 FHLB  2.625  10/01/20  0.00  41,376.58  96,796.88  38,718.75  58,078.12  116,156.25 AGCY BULET (16,701.54)

912828PC8 U.S. Treasury  2.625  11/15/20  0.00  87,931.40  162,043.27  25,465.35  139,047.08  275,625.00 TREAS NOTE (51,115.68)

3135G0H55 FNMA  1.875  12/28/20  0.00  23,544.48  18,703.13  45,421.88  26,718.75  0.00 AGCY BULET (3,174.27)

912828A83 U.S. Treasury  2.375  12/31/20  0.00  157,501.50  149,452.09  374,855.25  225,403.16  0.00 TREAS NOTE (67,901.66)

9128283Q1 U.S. Treasury  2.000  01/15/21  0.00  40,393.25  25,274.73  75,824.18  50,549.45  0.00 TREAS NOTE (10,156.20)

912828PX2 U.S. Treasury  3.625  02/15/21  0.00  60,314.91  20,913.46  149,182.69  128,269.23  0.00 TREAS NOTE (67,954.32)

912828Q37 U.S. Treasury  1.250  03/31/21  0.00  40,034.26  52,254.10  21,174.86  31,420.76  62,500.00 TREAS NOTE  8,613.50 

3130AHCE1 FHLB  1.750  04/15/21  0.00  50,253.26  136,188.89  0.00  44,061.11  180,250.00 AGCY CALL  6,192.15 

3133ELJD7 FFCB  1.620  04/22/21  0.00  50,625.00  21,937.50  21,937.50  50,625.00  50,625.00 AGCY CALL  0.00 

Print Time:   6:49 pmPrint Date:  6/17/2020
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912828WG1 U.S. Treasury  2.250  04/30/21  0.00  82,397.85  150,824.18  39,130.43  113,306.25  225,000.00 TREAS NOTE (30,908.40)

9128284P2 U.S. Treasury  2.625  05/15/21  0.00  108,881.06  202,245.43  31,783.19  173,544.01  344,006.25 TREAS NOTE (64,662.95)

3133EKRV0 FFCB  1.900  06/24/21 (9,939.38)  1,901.51  0.00  16,779.38  6,840.00  0.00 AGCY BULET (4,938.49)

313378JP7 FHLB  2.375  09/10/21  0.00  70,917.13  187,325.16  88,732.97  98,592.19  197,184.38 AGCY BULET (27,675.06)

3133ELGJ7 FFCB  1.620  10/13/21  0.00  30,705.00  27,000.00  0.00  23,625.00  50,625.00 AGCY CALL  7,080.00 

3133EK2F2 FFCB  1.820  10/15/21  0.00  24,468.89  75,631.11  0.00  24,468.89  100,100.00 AGCY CALL  0.00 

3133EK6H4 FFCB  1.700  11/08/21  0.00  61,800.75  82,149.43  0.00  48,708.07  130,857.50 AGCY CALL  13,092.68 

313376C94 FHLB  2.625  12/10/21 (62,416.67)  7,079.17  0.00  99,750.00  37,333.33  0.00 AGCY BULET (30,254.16)

3133ELWD2 FFCB  0.375  04/08/22 (6,063.75)  1,045.79  0.00  7,651.88  1,588.13  0.00 AGCY BULET (542.34)

3134GVVV7 FHLMC  0.300  05/17/22  0.00  2,666.67  0.00  2,666.67  2,666.67  0.00 AGCY CALL  0.00 

3130AJHV4 FHLB  0.600  07/27/22  0.00  11,333.33  0.00  11,333.33  11,333.33  0.00 AGCY CALL  0.00 

3134GVXA1 FHLMC  0.310  08/19/22 (178.59)  2,034.02  0.00  2,143.13  1,964.54  0.00 AGCY CALL  69.48 

3134GVMS4 FHLMC  0.600  10/27/22  0.00  11,333.33  0.00  11,333.33  11,333.33  0.00 AGCY CALL  0.00 

3135G0X73 FNMA  1.750  01/30/23  0.00  86,500.00  30,138.89  117,638.89  87,500.00  0.00 AGCY CALL (1,000.00)

3130ADRG9 FHLB  2.750  03/10/23 (5,454.17)  42,465.46  0.00  147,262.50  141,808.33  0.00 AGCY BULET (99,342.87)

3133ELUJ1 FFCB  1.000  03/24/23  0.00  18,611.11  0.00  18,611.11  18,611.11  0.00 AGCY CALL  0.00 

3134GVJW9 FHLMC  1.100  04/13/23  0.00  22,000.00  0.00  22,000.00  22,000.00  0.00 AGCY CALL  0.00 

3134GVSE9 FHLMC  0.550  05/12/23  0.00  4,354.17  0.00  4,354.17  4,354.17  0.00 AGCY CALL  0.00 

3134GT3J0 FHLMC  1.925  08/26/24  0.00  120,416.67  8,020.83  0.00  136,354.17  144,375.00 AGCY CALL (15,937.50)

(84,052.56)  2,385,972.46  1,870,124.71  2,674,881.38  3,130,498.60  4,019,307.83 Total for  999 Investment Pool (288,908.92)

(84,052.56)  2,390,907.52  3,137,469.02  1,870,488.76  2,679,816.44  4,030,849.26 Total for  Trinity River Authority (288,908.92)

Print Time:   6:49 pmPrint Date:  6/17/2020
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Investment Transactions

CUSIP Price Total AmountSecurity Description

From  03/01/2020 to 05/31/2020

Security

Type Coupon Mty Date Call Date

Trade

 Date

Settle

 Date Par Value

Trinity River Authority

Realized

Gain / Loss YTM YTW
    Principal 

    Amount

Int Purchased /

Received 

999 Investment Pool

Calls

 100.00009/29/20 1.700FHLMCAGCY CALL3134GBH2103/29/2003/28/20  10,300,000.00  10,300,000.00  1.801  1.700 0.00  10,300,000.00 03/29/20

 100.00010/13/21 1.620FFCBAGCY CALL3133ELGJ704/13/2004/12/20  12,500,000.00  12,500,000.00  1.656  1.620 0.00  12,500,000.00 04/13/20

 100.00004/15/21 1.750FHLBAGCY CALL3130AHCE104/15/2004/14/20  20,600,000.00  20,600,000.00  1.777  1.750 0.00  20,600,000.00 04/15/20

 100.00010/15/21 1.820FFCBAGCY CALL3133EK2F204/15/2004/14/20  11,000,000.00  11,000,000.00  1.820  1.820 0.00  11,000,000.00 04/15/20

 100.00011/08/21 1.700FFCBAGCY CALL3133EK6H405/08/2005/07/20  15,395,000.00  15,395,000.00  1.751  1.700 0.00  15,395,000.00 05/08/20

 100.00008/26/24 1.925FHLMCAGCY CALL3134GT3J005/26/2005/25/20  30,000,000.00  30,144,375.00  1.912  1.925 144,375.00  30,000,000.00 05/26/20

 99,939,375.00  99,795,000.00 Total for:  Calls  1.806  1.781 99,795,000.00  144,375.00 

Maturities

 100.00003/13/20 2.510FFCBAGCY BULET3133EKCW403/13/2003/13/20  1,000,000.00  1,000,000.00  2.120 0.00  1,000,000.00 

 100.00003/13/20 4.125FHLBAGCY BULET3133XXP5003/13/2003/13/20  15,000,000.00  15,000,000.00  2.385 0.00  15,000,000.00 

 100.00003/15/20 1.625U.S. TreasuryTREAS NOTE912828W6303/15/2003/15/20  10,000,000.00  10,000,000.00  2.800 0.00  10,000,000.00 

 100.00003/25/20 2.730FFCBAGCY BULET3133EJB8103/25/2003/25/20  10,000,000.00  10,000,000.00  2.782 0.00  10,000,000.00 

 100.00003/30/20 2.800FFCBAGCY BULET3133EJN6203/30/2003/30/20  13,450,000.00  13,450,000.00  2.858 0.00  13,450,000.00 

 100.00004/20/20 1.375FHLMCAGCY BULET3137EAEF204/20/2004/20/20  10,000,000.00  10,000,000.00  2.836 0.00  10,000,000.00 

 100.00004/23/20 2.500FHLMCAGCY BULET3137EAEM704/23/2004/23/20  10,000,000.00  10,000,000.00  2.752 0.00  10,000,000.00 

 100.00005/01/20 1.375FHLMCAGCY BULET3137EADR705/01/2005/01/20  1,000,000.00  1,000,000.00  2.036 0.00  1,000,000.00 

 100.00005/15/20 1.500U.S. TreasuryTREAS NOTE912828X9605/15/2005/15/20  5,000,000.00  5,000,000.00  2.533 0.00  5,000,000.00 

 100.00005/15/20 1.500U.S. TreasuryTREAS NOTE912828X9605/15/2005/15/20  5,600,000.00  5,600,000.00  2.547 0.00  5,600,000.00 

 100.00005/15/20 1.500U.S. TreasuryTREAS NOTE912828X9605/15/2005/15/20  15,000,000.00  15,000,000.00  2.367 0.00  15,000,000.00 

 100.00005/28/20 2.625FHLBAGCY BULET3130AECJ705/28/2005/28/20  3,575,000.00  3,575,000.00  2.063 0.00  3,575,000.00 

 100.00005/28/20 2.375FHLBAGCY BULET3130AGHZ105/28/2005/28/20  7,000,000.00  7,000,000.00  2.022 0.00  7,000,000.00 

 106,625,000.00  106,625,000.00 Total for:  Maturities  2.570 106,625,000.00  0.00 

Purchases

 105.82003/10/23 2.750FHLBAGCY BULET3130ADRG903/13/2003/12/20  23,800,000.00  25,190,614.17  0.778  0.778 5,454.17  25,185,160.00 

 100.00003/24/23 1.000FFCBAGCY CALL3133ELUJ103/24/2003/17/20  10,000,000.00  10,000,000.00  1.000  1.000 0.00  10,000,000.00 03/24/21

 103.63812/10/21 2.625FHLBAGCY BULET313376C9403/27/2003/26/20  8,000,000.00  8,353,456.67  0.477  0.477 62,416.67  8,291,040.00 

 101.70906/24/21 1.900FFCBAGCY BULET3133EKRV003/27/2003/26/20  2,025,000.00  2,069,546.63  0.517  0.517 9,939.38  2,059,607.25 

 100.00004/13/23 1.100FHLMCAGCY CALL3134GVJW904/13/2004/07/20  15,000,000.00  15,000,000.00  1.100  1.100 0.00  15,000,000.00 07/13/20

Print Date:  6/17/2020 Print Time:   6:49 pm
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Investment Transactions

CUSIP Price Total AmountSecurity Description

From  03/01/2020 to 05/31/2020

Security

Type Coupon Mty Date Call Date

Trade

 Date

Settle

 Date Par Value

Trinity River Authority

Realized

Gain / Loss YTM YTW
    Principal 

    Amount

Int Purchased /

Received 

999 Investment Pool

Purchases

 100.00007/27/22 0.600FHLBAGCY CALL3130AJHV404/27/2004/15/20  20,000,000.00  20,000,000.00  0.600  0.600 0.00  20,000,000.00 04/27/21

 100.00010/27/22 0.600FHLMCAGCY CALL3134GVMS404/27/2004/21/20  20,000,000.00  20,000,000.00  0.600  0.600 0.00  20,000,000.00 10/27/20

 100.00005/12/23 0.550FHLMCAGCY CALL3134GVSE905/12/2005/07/20  15,000,000.00  15,000,000.00  0.550  0.550 0.00  15,000,000.00 11/12/20

 100.00005/17/22 0.300FHLMCAGCY CALL3134GVVV705/15/2005/14/20  20,000,000.00  20,000,000.00  0.300  0.300 0.00  20,000,000.00 05/17/21

 100.24204/08/22 0.375FFCBAGCY BULET3133ELWD205/20/2005/19/20  13,860,000.00  13,899,563.37  0.246  0.246 6,063.75  13,893,499.62 

 99.97508/19/22 0.310FHLMCAGCY CALL3134GVXA105/20/2005/19/20  20,740,000.00  20,734,993.59  0.321  0.321 178.59  20,734,815.00 05/19/21

 170,248,174.43  168,425,000.00 Total for:  Purchases  0.583  0.583 170,164,121.87  84,052.56 

Income Payments

08/31/20 1.375U.S. TreasuryTREAS NOTE912828L3202/29/2003/02/20  145,750.00  145,750.00  0.00 

09/10/21 2.375FHLBAGCY BULET313378JP703/10/2003/10/20  197,184.38  197,184.38  0.00 

09/11/20 2.875FHLBAGCY BULET313370US503/11/2003/11/20  265,937.50  265,937.50  0.00 

03/13/20 2.510FFCBAGCY BULET3133EKCW403/13/2003/13/20  12,550.00  12,550.00  0.00 

03/13/20 4.125FHLBAGCY BULET3133XXP5003/13/2003/13/20  309,375.00  309,375.00  0.00 

03/15/20 1.625U.S. TreasuryTREAS NOTE912828W6303/15/2003/16/20  81,250.00  81,250.00  0.00 

03/25/20 2.730FFCBAGCY BULET3133EJB8103/25/2003/25/20  136,500.00  136,500.00  0.00 

03/30/20 2.800FFCBAGCY BULET3133EJN6203/30/2003/30/20  188,300.00  188,300.00  0.00 

09/28/20 1.375FHLBAGCY BULET3130ACE2603/28/2003/30/20  68,750.00  68,750.00  0.00 

09/29/20 1.700FHLMCAGCY CALL3134GBH2103/29/2003/30/20  87,550.00  87,550.00  0.00 

09/29/20 1.625FHLMCAGCY BULET3137EAEJ403/29/2003/30/20  95,062.50  95,062.50  0.00 

03/31/21 1.250U.S. TreasuryTREAS NOTE912828Q3703/31/2003/31/20  62,500.00  62,500.00  0.00 

10/01/20 2.625FHLBAGCY BULET3130AEWA404/01/2004/01/20  116,156.25  116,156.25  0.00 

10/13/21 1.620FFCBAGCY CALL3133ELGJ704/13/2004/13/20  50,625.00  50,625.00  0.00 

04/15/21 1.750FHLBAGCY CALL3130AHCE104/15/2004/15/20  180,250.00  180,250.00  0.00 

10/15/21 1.820FFCBAGCY CALL3133EK2F204/15/2004/15/20  100,100.00  100,100.00  0.00 

04/20/20 1.375FHLMCAGCY BULET3137EAEF204/20/2004/20/20  68,750.00  68,750.00  0.00 

04/22/21 1.620FFCBAGCY CALL3133ELJD704/22/2004/22/20  50,625.00  50,625.00  0.00 

04/23/20 2.500FHLMCAGCY BULET3137EAEM704/23/2004/23/20  125,000.00  125,000.00  0.00 

04/30/21 2.250U.S. TreasuryTREAS NOTE912828WG104/30/2004/30/20  225,000.00  225,000.00  0.00 

05/01/20 1.375FHLMCAGCY BULET3137EADR705/01/2005/01/20  6,875.00  6,875.00  0.00 

11/08/21 1.700FFCBAGCY CALL3133EK6H405/08/2005/08/20  130,857.50  130,857.50  0.00 

Print Date:  6/17/2020 Print Time:   6:49 pm
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Investment Transactions

CUSIP Price Total AmountSecurity Description

From  03/01/2020 to 05/31/2020

Security

Type Coupon Mty Date Call Date

Trade

 Date

Settle

 Date Par Value

Trinity River Authority

Realized

Gain / Loss YTM YTW
    Principal 

    Amount

Int Purchased /

Received 

999 Investment Pool

Income Payments

05/15/21 2.625U.S. TreasuryTREAS NOTE9128284P205/15/2005/15/20  344,006.25  344,006.25  0.00 

11/15/20 2.625U.S. TreasuryTREAS NOTE912828PC805/15/2005/15/20  275,625.00  275,625.00  0.00 

05/15/20 1.500U.S. TreasuryTREAS NOTE912828X9605/15/2005/15/20  112,500.00  112,500.00  0.00 

05/15/20 1.500U.S. TreasuryTREAS NOTE912828X9605/15/2005/15/20  42,000.00  42,000.00  0.00 

05/15/20 1.500U.S. TreasuryTREAS NOTE912828X9605/15/2005/15/20  37,500.00  37,500.00  0.00 

05/17/22 0.300FHLMCAGCY CALL3134GVVV705/17/2005/18/20  333.33  333.33  0.00 

05/17/22 0.300FHLMCAGCY CALL3134GVVV705/17/2005/18/20 (333.33)(333.33) 0.00 

05/28/20 2.375FHLBAGCY BULET3130AGHZ105/28/2005/28/20  83,125.00  83,125.00  0.00 

05/28/20 2.625FHLBAGCY BULET3130AECJ705/28/2005/28/20  46,921.88  46,921.88  0.00 

 3,646,626.26 Total for:  Income Payments  0.00  3,646,626.26 

Print Date:  6/17/2020 Print Time:   6:49 pm
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Investment Transactions

CUSIP Price Total AmountSecurity Description

From  03/01/2020 to 05/31/2020

Security

Type Coupon Mty Date Call Date

Trade

 Date

Settle

 Date Par Value

Trinity River Authority

Realized

Gain / Loss YTM YTW
    Principal 

    Amount

Int Purchased /

Received 

YTWYTMRealized G/LTotal AmountQuantityTransaction Type

 99,939,375.00  99,795,000.00Total Calls  1.806  1.781

 106,625,000.00  106,625,000.00Total Maturities  2.570

 170,248,174.43  168,425,000.00Total Purchases  0.583  0.583

 3,646,626.26  0.00Total Income Payments

Total for All Portfolios

Print Date:  6/17/2020 Print Time:   6:49 pm
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CUSIP

Amortization and Accretion
From 02/29/2020 to 05/31/2020

Purchase QtySettle Date
Orig

Price Original Cost
Amrt/Accr

for Period

Total Amrt/Accr

Since Purch

Remaining

Disc / Prem Book ValueNext Call Date

Trinity River Authority

Security DescriptionSecurity Type

999 Investment Pool

3133EKCW4  0.00 (128.79)  0.00  0.00  0.0006/19/19  100.281  0.00FFCB  2.510  03/13/20AGCY BULET

3133XXP50  0.00 (8,595.30)  0.00  0.00  0.0005/16/19  101.410  0.00FHLB  4.125  03/13/20AGCY BULET

912828W63  0.00  4,455.20  0.00  0.00  0.0010/05/18  98.348  0.00U.S. Treasury  1.625  03/15/20TREAS NOTE

3133EJB81  0.00  342.50  0.00  0.00  0.0009/25/18  99.924  0.00FFCB  2.730  03/25/20AGCY BULET

3133EJN62  0.00  619.10  0.00  0.00  0.0011/15/18  99.923  0.00FFCB  2.800  03/30/20AGCY BULET

3137EAEF2  0.00  19,607.20  0.00  0.00  0.0010/05/18  97.811  0.00FHLMC  1.375  04/20/20AGCY BULET

3137EAEM7  0.00  3,596.50  0.00  0.00  0.0009/14/18  99.604  0.00FHLMC  2.500  04/23/20AGCY BULET

3137EADR7  0.00  1,091.29  0.00  0.00  0.0007/03/19  99.459  0.00FHLMC  1.375  05/01/20AGCY BULET

912828X96  0.00  48,924.93  0.00  0.00  0.0002/26/19  99.164  0.00U.S. Treasury  1.500  05/15/20TREAS NOTE

3130AECJ7  0.00 (4,807.12)  0.00  0.00  0.0006/17/19  100.524  0.00FHLB  2.625  05/28/20AGCY BULET

3130AGHZ1  0.00 (5,916.61)  0.00  0.00  0.0006/27/19  100.319  0.00FHLB  2.375  05/28/20AGCY BULET

3130AGLW3  4,995,800.00  1,071.00  4,081.00  119.00  5,000,000.0006/17/19  99.916  4,999,881.00FHLB  2.000  06/11/20AGCY BULET

912828XU9  4,146,037.50  8,224.77  32,710.88  1,251.62  4,180,000.0005/30/19  99.188  4,178,748.38U.S. Treasury  1.500  06/15/20TREAS NOTE

912828VJ6  10,382,125.00  4,401.28  16,487.64  1,387.36  10,400,000.0006/19/19  99.828  10,398,612.64U.S. Treasury  1.875  06/30/20TREAS NOTE

9128282J8  15,435,615.23  50,808.71  290,085.04  24,299.73  15,750,000.0012/14/18  98.004  15,725,700.27U.S. Treasury  1.500  07/15/20TREAS NOTE

912828L32  21,096,484.38  27,247.30  76,564.27  26,951.35  21,200,000.0009/17/19  99.512  21,173,048.65U.S. Treasury  1.375  08/31/20TREAS NOTE

313370US5  18,512,025.00 (1,821.69) (9,997.58) (2,027.42) 18,500,000.0012/14/18  100.065  18,502,027.42FHLB  2.875  09/11/20AGCY BULET

3130ACE26  9,955,270.00  11,296.00  30,006.60  14,723.40  10,000,000.0010/01/19  99.553  9,985,276.60FHLB  1.375  09/28/20AGCY BULET

3134GBH21  0.00  5,976.68  0.00  0.00  0.0009/29/17  99.705  0.00FHLMC  1.700  09/29/20AGCY CALL 03/29/20

3137EAEJ4  11,692,512.00  1,915.76  4,973.44  2,514.56  11,700,000.0010/07/19  99.936  11,697,485.44FHLMC  1.625  09/29/20AGCY BULET

3130AEWA4  8,917,968.00 (16,701.54) (45,630.60) (22,337.40) 8,850,000.0009/24/19  100.768  8,872,337.40FHLB  2.625  10/01/20AGCY BULET

912828PC8  21,204,257.81 (51,115.68) (111,678.47) (92,579.34) 21,000,000.0011/13/19  100.973  21,092,579.34U.S. Treasury  2.625  11/15/20TREAS NOTE

3135G0H55  5,715,048.00 (3,174.27) (7,694.83) (7,353.17) 5,700,000.0010/21/19  100.264  5,707,353.17FNMA  1.875  12/28/20AGCY BULET

912828A83  37,849,226.56 (67,901.66) (142,388.47) (156,838.09) 37,550,000.0011/20/19  100.797  37,706,838.09U.S. Treasury  2.375  12/31/20TREAS NOTE

9128283Q1  10,040,234.38 (10,156.20) (15,123.88) (25,110.50) 10,000,000.0001/16/20  100.402  10,025,110.50U.S. Treasury  2.000  01/15/21TREAS NOTE

912828PX2  14,337,968.75 (67,954.32) (147,015.89) (190,952.86) 14,000,000.0011/13/19  102.414  14,190,952.86U.S. Treasury  3.625  02/15/21TREAS NOTE

912828Q37  9,958,593.75  8,613.50  12,835.05  28,571.20  10,000,000.0001/16/20  99.586  9,971,428.80U.S. Treasury  1.250  03/31/21TREAS NOTE

3130AHCE1  0.00  6,192.15  0.00  0.00  0.0010/16/19  99.960  0.00FHLB  1.750  04/15/21AGCY CALL 04/15/20

3133ELJD7  12,500,000.00  0.00  0.00  0.00  12,500,000.0001/22/20  100.000  12,500,000.00FFCB  1.620  04/22/21AGCY CALL 07/22/20

912828WG1  20,178,125.00 (30,908.40) (64,859.40) (113,265.60) 20,000,000.0011/21/19  100.891  20,113,265.60U.S. Treasury  2.250  04/30/21TREAS NOTE

9128284P2  26,592,911.72 (64,662.95) (135,685.89) (247,225.83) 26,210,000.0011/21/19  101.461  26,457,225.83U.S. Treasury  2.625  05/15/21TREAS NOTE

3133EKRV0  2,059,607.25 (4,938.49) (4,938.49) (29,668.76) 2,025,000.0003/27/20  101.709  2,054,668.76FFCB  1.900  06/24/21AGCY BULET

Print Date:  6/17/2020 Print Time:   6:50 pm
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CUSIP

Amortization and Accretion
From 02/29/2020 to 05/31/2020

Purchase QtySettle Date
Orig

Price Original Cost
Amrt/Accr

for Period

Total Amrt/Accr

Since Purch

Remaining

Disc / Prem Book ValueNext Call Date

Trinity River Authority

Security DescriptionSecurity Type

999 Investment Pool

313378JP7  16,808,245.20 (27,675.06) (60,521.24) (142,723.96) 16,605,000.0011/13/19  101.224  16,747,723.96FHLB  2.375  09/10/21AGCY BULET

3133ELGJ7  0.00  7,080.00  0.00  0.00  0.0001/23/20  99.940  0.00FFCB  1.620  10/13/21AGCY CALL 04/13/20

3133EK2F2  0.00  0.00  0.00  0.00  0.0010/15/19  100.000  0.00FFCB  1.820  10/15/21AGCY CALL 04/15/20

3133EK6H4  0.00  13,092.68  0.00  0.00  0.0011/13/19  99.900  0.00FFCB  1.700  11/08/21AGCY CALL 05/08/20

313376C94  8,291,040.00 (30,254.16) (30,254.16) (260,785.84) 8,000,000.0003/27/20  103.638  8,260,785.84FHLB  2.625  12/10/21AGCY BULET

3133ELWD2  13,893,499.62 (542.34) (542.34) (32,957.28) 13,860,000.0005/20/20  100.242  13,892,957.28FFCB  0.375  04/08/22AGCY BULET

3134GVVV7  20,000,000.00  0.00  0.00  0.00  20,000,000.0005/15/20  100.000  20,000,000.00FHLMC  0.300  05/17/22AGCY CALL 05/17/21

3130AJHV4  20,000,000.00  0.00  0.00  0.00  20,000,000.0004/27/20  100.000  20,000,000.00FHLB  0.600  07/27/22AGCY CALL 04/27/21

3134GVXA1  20,734,815.00  69.48  69.48  5,115.52  20,740,000.0005/20/20  99.975  20,734,884.48FHLMC  0.310  08/19/22AGCY CALL 05/19/21

3134GVMS4  20,000,000.00  0.00  0.00  0.00  20,000,000.0004/27/20  100.000  20,000,000.00FHLMC  0.600  10/27/22AGCY CALL 10/27/20

3135G0X73  20,002,000.00 (1,000.00) (1,344.40) (655.60) 20,000,000.0001/30/20  100.010  20,000,655.60FNMA  1.750  01/30/23AGCY CALL 07/30/20

3130ADRG9  25,185,160.00 (99,342.87) (99,342.87) (1,285,817.13) 23,800,000.0003/13/20  105.820  25,085,817.13FHLB  2.750  03/10/23AGCY BULET

3133ELUJ1  10,000,000.00  0.00  0.00  0.00  10,000,000.0003/24/20  100.000  10,000,000.00FFCB  1.000  03/24/23AGCY CALL 03/24/21

3134GVJW9  15,000,000.00  0.00  0.00  0.00  15,000,000.0004/13/20  100.000  15,000,000.00FHLMC  1.100  04/13/23AGCY CALL 07/13/20

3134GVSE9  15,000,000.00  0.00  0.00  0.00  15,000,000.0005/12/20  100.000  15,000,000.00FHLMC  0.550  05/12/23AGCY CALL 11/12/20

3134GT3J0  0.00 (15,937.50)  0.00  0.00  0.0002/28/20  100.055  0.00FHLMC  1.925  08/26/24AGCY CALL 05/26/20

(288,908.92) 470,484,570.15Total for  999 Investment Pool (409,205.11) (2,505,365.04) 467,570,000.00  470,075,365.04

 470,484,570.15 (288,908.92)Total for  Trinity River Authority (409,205.11) (2,505,365.04) 467,570,000.00  470,075,365.04 0.00  0
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CUSIP Pay Date Interest

Trinity River Authority

Projected Cash Flows

Total AmountSecurity Type

Cash Flows for next 180 days from  05/31/2020

Security Description Principal

999 Investment Pool

 105,000.00  105,000.00313376C94 AGCY BULET FHLB  2.625  12/10/21 06/10/20  0.00

 50,000.00  5,050,000.003130AGLW3 AGCY BULET FHLB  2.000  06/11/20 06/11/20  5,000,000.00

 31,350.00  4,211,350.00912828XU9 TREAS NOTE U.S. Treasury  1.500  06/15/20 06/15/20  4,180,000.00

 19,237.50  19,237.503133EKRV0 AGCY BULET FFCB  1.900  06/24/21 06/24/20  0.00

 53,437.50  53,437.503135G0H55 AGCY BULET FNMA  1.875  12/28/20 06/28/20  0.00

 445,906.25  445,906.25912828A83 TREAS NOTE U.S. Treasury  2.375  12/31/20 06/30/20  0.00

 97,500.00  10,497,500.00912828VJ6 TREAS NOTE U.S. Treasury  1.875  06/30/20 06/30/20  10,400,000.00

 118,125.00  15,868,125.009128282J8 TREAS NOTE U.S. Treasury  1.500  07/15/20 07/15/20  15,750,000.00

 100,000.00  100,000.009128283Q1 TREAS NOTE U.S. Treasury  2.000  01/15/21 07/15/20  0.00

 30,000.00  30,000.003130AJHV4 AGCY CALL FHLB  0.600  07/27/22 07/27/20  0.00

 175,000.00  175,000.003135G0X73 AGCY CALL FNMA  1.750  01/30/23 07/30/20  0.00

 253,750.00  253,750.00912828PX2 TREAS NOTE U.S. Treasury  3.625  02/15/21 08/15/20  0.00

 16,073.50  16,073.503134GVXA1 AGCY CALL FHLMC  0.310  08/19/22 08/19/20  0.00

 145,750.00  21,345,750.00912828L32 TREAS NOTE U.S. Treasury  1.375  08/31/20 08/31/20  21,200,000.00

 327,250.00  327,250.003130ADRG9 AGCY BULET FHLB  2.750  03/10/23 09/10/20  0.00

 197,184.37  197,184.37313378JP7 AGCY BULET FHLB  2.375  09/10/21 09/10/20  0.00

 265,937.50  18,765,937.50313370US5 AGCY BULET FHLB  2.875  09/11/20 09/11/20  18,500,000.00

 50,000.00  50,000.003133ELUJ1 AGCY CALL FFCB  1.000  03/24/23 09/24/20  0.00

 68,750.00  10,068,750.003130ACE26 AGCY BULET FHLB  1.375  09/28/20 09/28/20  10,000,000.00

 95,062.50  11,795,062.503137EAEJ4 AGCY BULET FHLMC  1.625  09/29/20 09/29/20  11,700,000.00

 62,500.00  62,500.00912828Q37 TREAS NOTE U.S. Treasury  1.250  03/31/21 09/30/20  0.00

 116,156.25  8,966,156.253130AEWA4 AGCY BULET FHLB  2.625  10/01/20 10/01/20  8,850,000.00

 25,987.50  25,987.503133ELWD2 AGCY BULET FFCB  0.375  04/08/22 10/08/20  0.00

 82,500.00  82,500.003134GVJW9 AGCY CALL FHLMC  1.100  04/13/23 10/13/20  0.00

 101,250.00  101,250.003133ELJD7 AGCY CALL FFCB  1.620  04/22/21 10/22/20  0.00

 60,000.00  60,000.003134GVMS4 AGCY CALL FHLMC  0.600  10/27/22 10/27/20  0.00

 225,000.00  225,000.00912828WG1 TREAS NOTE U.S. Treasury  2.250  04/30/21 10/31/20  0.00

 41,250.00  41,250.003134GVSE9 AGCY CALL FHLMC  0.550  05/12/23 11/12/20  0.00

 344,006.25  344,006.259128284P2 TREAS NOTE U.S. Treasury  2.625  05/15/21 11/15/20  0.00

 275,625.00  21,275,625.00912828PC8 TREAS NOTE U.S. Treasury  2.625  11/15/20 11/15/20  21,000,000.00

 30,333.33  30,333.333134GVVV7 AGCY CALL FHLMC  0.300  05/17/22 11/17/20  0.00

 12,000.00  12,000.003133ELZN7 AGCY BULET FFCB  0.160  05/18/22 11/18/20  0.00

 130,601,922.45Total for  999 Investment Pool  4,021,922.45  126,580,000.00
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CUSIP Pay Date Interest

Trinity River Authority

Projected Cash Flows

Total AmountSecurity Type

Cash Flows for next 180 days from  05/31/2020

Security Description Principal

 802,431.25  20,382,431.25June 2020  19,580,000.00

 423,125.00  16,173,125.00July 2020  15,750,000.00

 415,573.50  21,615,573.50August 2020  21,200,000.00

 1,066,684.37  41,266,684.37September 2020  40,200,000.00

 610,893.75  9,460,893.75October 2020  8,850,000.00

 703,214.58  21,703,214.58November 2020  21,000,000.00

 4,021,922.45  130,601,922.45Total Projected Cash Flows for  Trinity River Authority  126,580,000.00

Total for All Portfolios
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Recycled Paper 

GLOSSARY OF REPORT TERMS 
Agency – The common and broad term used to describe certain government-sponsored enterprises 
created by an act of congress. These agencies, which include Fannie Mae, Freddie Mac, the Federal 
Home Loan Bank and the Federal Farm Credit Bank, issue bonds to finance their operations.  

Common abbreviations for issuers of federal agency securities: 
FFCB - Federal Farm Credit Bank  
FHLB - Federal Home Loan Bank  
FHLMC - Federal Home Loan Mortgage Company, or “Freddie Mac” 
FNMA - Federal National Mortgage Association, or “Fannie Mae” 
Farmer Mac - Federal Agricultural Mortgage Corporation    

Agency Discount Note (“Disco”) – An agency bond with an original maturity date of 12-months or 
less, issued at a discount and maturing at par (face value), but paying no coupon (similar to a 
Treasury-bill).    
Agency Bullet – A bond issued by a federal agency where the entire par amount is due at maturity 
and the bond cannot be called away prior to its maturity. 
Agency Callable – A bond issued by a federal agency which provides the issuer the option to call 
away, or pay off, the bond prior to the stated maturity date. Call options generally fall into one of three 
categories: A continuous or anytime call can be exercised at any time following the initial call date 
(also known as an American call). Quarterly calls may be exercised only on specific dates every three 
months (also known as a Bermudan call). A one-time call option may be called only once at a specific 
date (also known as a European call).  
Amortization/Accretion – When a bond is purchased at a price other than par (100), any premium 
paid must be amortized against (subtracted from) the coupon interest income received, while any 
discount must be accreted to (added to) the coupon interest received. The amortization of premiums, 
or accretion of discounts, is spread out evenly over the life of the bond such that the net interest 
earned equals a current market yield. 
BONY - Bank of New York Mellon  
CUSIP – Acronym for the Committee on Uniform Securities Identification Procedures. A unique nine-
character alpha-numeric assigned to each security which provides a unique identification system for 
bonds and other security types.  
CPN – Short for “coupon” or the annual interest rate paid on a bond, expressed as a percentage. 
LGIP - Acronym for Local Government Investment Pool.  Examples include Texpool and TexSTAR.   
MMF - Money Market Mutual Fund  
YTW (Yield-to-Worst) – The annual earning rate on a bond that reflects the lowest yield that could be 
realized on a callable bond. Typically, for callable bonds purchased at a premium, this would be the 
yield to the first call date. For bonds purchased at a discount, this would be the yield to maturity.   
Weighted Average YTW – Reflects the total portfolios’ average yield-to-worst, with each securities 
contribution to the average weighted by its book value.       
YTM (Yield-to-Maturity) – The annual earning rate on a bond assuming it is held to its final maturity 
without any call options being exercised.  
Weighted Average YTM – Reflects the total portfolios’ average yield-to-maturity, with each securities 
contribution to the average weighted by its book value.       

DESCRIPTIONS OF SELECTED REPORTS 
Change in Value – This report is required by the Public Funds Investment Act and is designed to track 
the change in a securities value over a given time period. The report columns are broken into two 



distinct sections. One section shows the change in a securities book value, while the other shows the 
change in market value. The book value section starts with each securities beginning book value (or 
adjusted cost); adds any new purchases; subtracts maturities, sales or calls; and adjusts for 
amortization of premiums or accretion of discounts, to arrive at an ending book value. In essence, this 
is a reconciliation of a securities book value, or adjusted cost. The market value section reflects a 
securities beginning and ending market value and the change in market value over a given time 
period. For the relatively short-term fixed income portfolios held by the Authority, both book value and 
market value tend to be fairly stable. The vast majority of the changes shown on this report will reflect 
cash flows into and out of the portfolio as revenues are received and expenses are paid out. 
Earned Income – This report is designed to track the income earned on each security. Starting with 
any purchased interest, we add interest earned (interest accrued based on a bond’s stated coupon) for 
the current period; subtract interest payments received during the period; and add any purchased 
accrued interest, in order to arrive at the ending balance of accrued interest. The report also shows the 
amount of premium amortized or discount accreted, which in conjunction with the coupon interest 
accrual, arrives at the net income earned in the period for each security. 




