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MARKET RECAP - FEBRUARY 2020: 

During normal times, economists and investors look to economic data and surveys of business 

conditions to ascertain the health of the economy. This data shapes their outlook for the future and is 

an important component driving interest rates. Occasionally, events unfold that derail this process and 

the COVID-19 coronavirus certainly qualifies as such an event. Most of the major domestic economic 

indicators released during February were generally positive, but that data did not yet reflect the 

COVID-19 impact. After five consecutive months below 50, the ISM manufacturing index managed to 

get back into expansionary territory, climbing from a 10 ½ year low of 47.8 to 50.9. ISM’s 

non-manufacturing index, after trending downward for most of 2019, logged its third consecutive 

uptick, rising from 54.9 to 55.5 in January. Nonfarm payrolls rose by +225k in January, topping the 

+165k median forecast. Upward revisions to the previous two months added another +7k jobs to the

overall tally, boosting the 6-month average up to a strong +206k. The headline unemployment rate

rose fractionally from a five-decade low of 3.5% to 3.6%. Headline retail sales increased in January by

+0.3%, matching the median Bloomberg forecast. The more important “control group” sales, used in

GDP calculations, were unchanged in January and up a modest +3.1% year-over-year. The core 

consumer price index (CPI) held stable at +2.3% year-over-year for the fourth consecutive month. The 

Fed’s preferred inflation measure, core Personal Consumption Expenditures (PCE), rose at a sluggish 

+1.3% annualized pace during Q4 and +1.6% in December.

The data itself painted a picture of an economy that was beginning to improve in early 2020 after three 

Fed rate cuts and the Phase 1 trade deal. But the COVID-19 outbreak has rendered all of that 

irrelevant and its spread beyond the borders of China was the dominant news story in the second half 

of February as the extent of its negative economic impact has gradually become more apparent. Apple 

disavowed its forward guidance, saying that both the supply of its products (many of which are 

produced in China) and the demand for those products from Chinese consumers, leave them unable 

to meet their targets. That story is being repeated around the world as China is a key manufacturing 

hub for worldwide goods. One prominent analyst from the Milken Institute has said that over 80% of 

Chinese factories were operating at less than 50% capacity, breaking a critical link in the global supply 

chain. It’s clear that the virus is going to detract from global economic growth for several months. 

Financial markets, slow to react in January and early February, caught up quickly in the last two weeks 

of the month. The Dow Jones Industrial Average set a record high on Feb-12th while the S&P 500 and 

NASDAQ hit their record highs a week later. By the end of February, all three had retreated some 13% 

from those highs. A massive flight to safety trade and rampant speculation that the Federal Reserve 

would respond by cutting the fed funds target sent bond yields plummeting. The two-year T-note would 

end the month yielding 0.92%, a stunning 40 basis point decline. The 10-year T-note and 30-year 

T-bond traded to all-time lows, closing out February at 1.15% and 1.68% respectively.
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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.

February 29, 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 02/29/20  

Trinity River Authority

 670,064,904.06

 669,329,145.43

 668,294,155.84

 735,758.63 Unrealized Gain /(Loss)

Par Value

Book Value

Beginning Values as of 11/30/19     

Market Value

Market Value %  100.11%

Weighted Avg. YTW

Weighted Avg. YTM  2.057%

 2.050%

Account Summary

Ending Values as of 02/29/20    

 634,788,081.24 

 633,147,001.21 

 632,091,849.12 

 1,641,080.03 

 100.26%

 1.903%

 1.914%

Allocation by Security Type

AGCY BULLET 23%
AGCY CALL 21%
BANK DEP 0%
LGIP 19%

MMF 1%
TREASURY 36%

Total: 100%

US TREAS 36%
FHLB 17%
FFCB 12%
FHLMC 12%
TEXPOOL 7%
TEX PRIME 6%
Other Issuers 11%

Total: 100%

Allocation by Issuer

0%

4%

8%

12%

16%

20%

24%

28%

Overnight 2 - 90
Days

91 - 180
Days

6 - 12
Months

1 - 2
Years

2 - 3
Years

4 - 5
Years

20%

17%

6%

27%

23%

3%

5%

Maturity Distribution %

Weighted Average Days to Maturity:  306

AAA 100%

Collateralized 0%

Total: 100%

Credit Quality

Print Date:  3/17/2020 Print Time:   2:50 pm
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As of  02/29/2020

Benchmark Comparison
Trinity River Authority

0.00%

0.40%

0.80%

1.20%

1.60%

2.00%

2.40%

2.80%

Sep-18 Oct-18 Nov-18 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

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:   2:51 pmPrint Date:  3/17/2020
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Mty DateCUSIP Sec. Description CPN Par Value Orig Cost Book Value Market Value

Detail of Security Holdings
As of  02/29/2020

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

 1,816,130.73  1,816,130.73  1,816,130.73  1,816,130.73GVIXX Wells Fargo Adv Gov MM  1MMF  100.000  100.000  1.460  1.460

 1,816,130.73  1,816,130.73  1,816,130.73  1,816,130.73  1Total for  110 CRWS 2010 $107M Const  100.000  100.000  1.460  1.460

110 CRWS 2011A1 $71M Const

 656,638.07  656,638.07  656,638.07  656,638.07GVIXX Wells Fargo Adv Gov MM  1MMF  100.000  100.000  1.460  1.460

 656,638.07  656,638.07  656,638.07  656,638.07  1Total for  110 CRWS 2011A1 $71M Const  100.000  100.000  1.460  1.460

110 CRWS 2011A3 $30M Const

 527,245.25  527,245.25  527,245.25  527,245.25GVIXX Wells Fargo Adv Gov MM  1MMF  100.000  100.000  1.460  1.460

 527,245.25  527,245.25  527,245.25  527,245.25  1Total for  110 CRWS 2011A3 $30M Const  100.000  100.000  1.460  1.460

110 CRWS 2012-2 $45M Const

 1,399,860.43  1,399,860.43  1,399,860.43  1,399,860.43GVIXX Wells Fargo Adv Gov MM  1MMF  100.000  100.000  1.460  1.460

 1,399,860.43  1,399,860.43  1,399,860.43  1,399,860.43  1Total for  110 CRWS 2012-2 $45M Const  100.000  100.000  1.460  1.460

117 DCRWS 2011A2 $14M Const

 183,642.41  183,642.41  183,642.41  183,642.41GVIXX Wells Fargo Adv Gov MM  1MMF  100.000  100.000  1.460  1.460

 183,642.41  183,642.41  183,642.41  183,642.41  1Total for  117 DCRWS 2011A2 $14M Const  100.000  100.000  1.460  1.460

117 DCRWS 2012 $14M Const

 1,123,583.24  1,123,583.24  1,123,583.24  1,123,583.24GVIXX Wells Fargo Adv Gov MM  1MMF  100.000  100.000  1.460  1.460

 1,123,583.24  1,123,583.24  1,123,583.24  1,123,583.24  1Total for  117 DCRWS 2012 $14M Const  100.000  100.000  1.460  1.460

Print Date:  3/17/2020 Print Time:   2:52 pm
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Mty DateCUSIP Sec. Description CPN Par Value Orig Cost Book Value Market Value

Detail of Security Holdings
As of  02/29/2020

Sec. Type

Purch

 Price

Mkt

 Price

Days 

to Mty

Days 

to CallNext Call

Trinity River Authority

YTM
Settle

 Date YTWCall Type

121 ROCRWS 2011 $11.7M Const

 224,388.73  224,388.73  224,388.73  224,388.73GVIXX Wells Fargo Adv Gov MM  1MMF  100.000  100.000  1.460  1.460

 224,388.73  224,388.73  224,388.73  224,388.73  1Total for  121 ROCRWS 2011 $11.7M Const  100.000  100.000  1.460  1.460

Print Date:  3/17/2020 Print Time:   2:52 pm
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Mty DateCUSIP Sec. Description CPN Par Value Orig Cost Book Value Market Value

Detail of Security Holdings
As of  02/29/2020

Sec. Type

Purch

 Price

Mkt

 Price

Days 

to Mty

Days 

to CallNext Call

Trinity River Authority

YTM
Settle

 Date YTWCall Type

999 Investment Pool

 1,501.67  1,501.67  1,501.67  1,501.67INVSCTRA INVESCO Gov't & Agcy MM  1MMF  100.000  100.000  1.500  1.500

 13,848,142.53  13,848,142.53  13,848,142.53  13,848,142.53LNSTGOV LoneStar Gov O/N  1LGIP  100.000  100.000  1.570  1.570

 45,490,832.20  45,490,832.20  45,490,832.20  45,490,832.20TEXPOOL TexPool  1LGIP  100.000  100.000  1.591  1.591

 36,279,212.05  36,279,212.05  36,279,212.05  36,279,212.05TEXPRIME TexPool Prime  1LGIP  100.000  100.000  1.764  1.764

 24,075,019.25  24,075,019.25  24,075,019.25  24,075,019.25TEXSTAR TexSTAR  1LGIP  100.000  100.000  1.564  1.564

 900,652.56  900,652.56  900,652.56  900,652.56WF-PFTRA Wells Fargo Choice IV  1BANK DEP  100.000  100.000  0.000  0.000

 1,000,000.00  1,002,810.00  1,000,128.79  1,000,437.6006/19/19  1.741  1.741FFCB3133EKCW4 AGCY BULET  2.510 03/13/20  100.281  100.044  13

 15,000,000.00  15,211,500.00  15,008,595.30  15,012,639.0005/16/19  2.385  2.385FHLB3133XXP50 AGCY BULET  4.125 03/13/20  101.410  100.084  13

 10,000,000.00  9,834,765.63  9,995,544.80  10,000,622.0010/05/18  2.800  2.800U.S. Treasury912828W63 TREAS NOTE  1.625 03/15/20  98.348  100.006  15

 10,000,000.00  9,992,400.00  9,999,657.50  10,010,716.0009/25/18  2.782  2.782FFCB3133EJB81 AGCY BULET  2.730 03/25/20  99.924  100.107  25

 13,450,000.00  13,439,643.50  13,449,380.90  13,468,141.3611/15/18  2.858  2.858FFCB3133EJN62 AGCY BULET  2.800 03/30/20  99.923  100.135  30

 10,000,000.00  9,781,100.00  9,980,392.80  9,998,127.0010/05/18  2.836  2.836FHLMC3137EAEF2 AGCY BULET  1.375 04/20/20  97.811  99.981  51

 10,000,000.00  9,960,400.00  9,996,403.50  10,014,216.0009/14/18  2.752  2.752FHLMC3137EAEM7 AGCY BULET  2.500 04/23/20  99.604  100.142  54

 1,000,000.00  994,590.00  998,908.71  999,880.8007/03/19  2.036  2.036FHLMC3137EADR7 AGCY BULET  1.375 05/01/20  99.459  99.988  62

 5,000,000.00  4,938,476.56  4,989,486.55  5,000,390.5002/26/19  2.533  2.533U.S. Treasury912828X96 TREAS NOTE  1.500 05/15/20  98.770  100.008  76

 5,600,000.00  5,530,656.25  5,588,069.37  5,600,437.3603/01/19  2.547  2.547U.S. Treasury912828X96 TREAS NOTE  1.500 05/15/20  98.762  100.008  76

 15,000,000.00  14,874,609.38  14,973,519.15  15,001,171.5005/22/19  2.367  2.367U.S. Treasury912828X96 TREAS NOTE  1.500 05/15/20  99.164  100.008  76

 3,575,000.00  3,593,733.00  3,579,807.12  3,585,822.9606/17/19  2.063  2.063FHLB3130AECJ7 AGCY BULET  2.625 05/28/20  100.524  100.303  89

 7,000,000.00  7,022,359.40  7,005,916.61  7,017,016.3006/27/19  2.022  2.022FHLB3130AGHZ1 AGCY BULET  2.375 05/28/20  100.319  100.243  89

 5,000,000.00  4,995,800.00  4,998,810.00  5,009,114.5006/17/19  2.087  2.087FHLB3130AGLW3 AGCY BULET  2.000 06/11/20  99.916  100.182  103

 4,180,000.00  4,146,037.50  4,170,523.61  4,181,142.8105/30/19  2.292  2.292U.S. Treasury912828XU9 TREAS NOTE  1.500 06/15/20  99.188  100.027  107

 10,400,000.00  10,382,125.00  10,394,211.36  10,416,656.6406/19/19  2.044  2.044U.S. Treasury912828VJ6 TREAS NOTE  1.875 06/30/20  99.828  100.160  122

 15,750,000.00  15,435,615.23  15,674,891.56  15,758,613.6812/14/18  2.794  2.794U.S. Treasury9128282J8 TREAS NOTE  1.500 07/15/20  98.004  100.055  137

 21,200,000.00  21,096,484.38  21,145,801.35  21,214,078.9209/17/19  1.894  1.894U.S. Treasury912828L32 TREAS NOTE  1.375 08/31/20  99.512  100.066  184

 18,500,000.00  18,512,025.00  18,503,849.11  18,657,590.4012/14/18  2.835  2.835FHLB313370US5 AGCY BULET  2.875 09/11/20  100.065  100.852  195

 10,000,000.00  9,955,270.00  9,973,980.60  10,006,566.0010/01/19  1.832  1.832FHLB3130ACE26 AGCY BULET  1.375 09/28/20  99.553  100.066  212

 10,300,000.00  10,269,615.00  10,294,023.32  10,303,932.5409/29/17  1.801  1.801FHLMC3134GBH21 AGCY CALL 03/29/20 1.700 09/29/20 QRTLY  99.705  100.038  213  29

 11,700,000.00  11,692,512.00  11,695,569.68  11,726,208.0010/07/19  1.691  1.691FHLMC3137EAEJ4 AGCY BULET  1.625 09/29/20  99.936  100.224  213

 8,850,000.00  8,917,968.00  8,889,038.94  8,924,598.4209/24/19  1.861  1.861FHLB3130AEWA4 AGCY BULET  2.625 10/01/20  100.768  100.843  215

 21,000,000.00  21,204,257.81  21,143,695.02  21,214,922.4011/13/19  1.646  1.646U.S. Treasury912828PC8 TREAS NOTE  2.625 11/15/20  100.973  101.023  260

 5,700,000.00  5,715,048.00  5,710,527.44  5,731,143.6610/21/19  1.649  1.649FNMA3135G0H55 AGCY BULET  1.875 12/28/20  100.264  100.546  303

 37,550,000.00  37,849,226.56  37,774,739.75  37,935,766.1711/20/19  1.648  1.648U.S. Treasury912828A83 TREAS NOTE  2.375 12/31/20  100.797  101.027  306

 10,000,000.00  10,040,234.38  10,035,266.70  10,075,781.0001/16/20  1.592  1.592U.S. Treasury9128283Q1 TREAS NOTE  2.000 01/15/21  100.402  100.758  321

 14,000,000.00  14,337,968.75  14,258,907.18  14,334,688.2011/13/19  1.672  1.672U.S. Treasury912828PX2 TREAS NOTE  3.625 02/15/21  102.414  102.391  352

 10,000,000.00  9,958,593.75  9,962,815.30  10,019,922.0001/16/20  1.598  1.598U.S. Treasury912828Q37 TREAS NOTE  1.250 03/31/21  99.586  100.199  396

Print Date:  3/17/2020 Print Time:   2:52 pm
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Mty DateCUSIP Sec. Description CPN Par Value Orig Cost Book Value Market Value

Detail of Security Holdings
As of  02/29/2020

Sec. Type

Purch

 Price

Mkt

 Price

Days 

to Mty

Days 

to CallNext Call

Trinity River Authority

YTM
Settle

 Date YTWCall Type

999 Investment Pool

 20,600,000.00  20,591,760.00  20,593,807.85  20,614,984.4410/16/19  1.777  1.777FHLB3130AHCE1 AGCY CALL 04/15/20 1.750 04/15/21 QRTLY  99.960  100.073  411  46

 12,500,000.00  12,500,000.00  12,500,000.00  12,523,726.2501/22/20  1.621  1.621FFCB3133ELJD7 AGCY CALL 07/22/20 1.620 04/22/21 CONT  100.000  100.190  418  144

 20,000,000.00  20,178,125.00  20,144,174.00  20,275,000.0011/21/19  1.622  1.622U.S. Treasury912828WG1 TREAS NOTE  2.250 04/30/21  100.891  101.375  426

 26,210,000.00  26,592,911.72  26,521,888.78  26,709,628.1311/21/19  1.624  1.624U.S. Treasury9128284P2 TREAS NOTE  2.625 05/15/21  101.461  101.906  441

 16,605,000.00  16,808,245.20  16,775,399.02  16,952,280.2911/13/19  1.690  1.690FHLB313378JP7 AGCY BULET  2.375 09/10/21  101.224  102.091  559

 12,500,000.00  12,492,500.00  12,492,920.00  12,507,652.5001/23/20  1.656  1.656FFCB3133ELGJ7 AGCY CALL 04/13/20 1.620 10/13/21 CONT  99.940  100.061  592  44

 11,000,000.00  11,000,000.00  11,000,000.00  11,008,246.7010/15/19  1.820  1.820FFCB3133EK2F2 AGCY CALL 04/15/20 1.820 10/15/21 CONT  100.000  100.075  594  46

 15,395,000.00  15,379,605.00  15,381,907.32  15,414,627.0911/13/19  1.751  1.751FFCB3133EK6H4 AGCY CALL 05/08/20 1.700 11/08/21 CONT  99.900  100.127  618  69

 20,000,000.00  20,002,000.00  20,001,655.60  20,015,906.0001/30/20  1.747  1.730FNMA3135G0X73 AGCY CALL 07/30/20 1.750 01/30/23 QRTLY  100.010  100.080  1,066  152

 30,000,000.00  30,016,500.00  30,015,937.50  30,018,837.0002/28/20  1.912  1.699FHLMC3134GT3J0 AGCY CALL 05/26/20 1.925 08/26/24 QRTLY  100.055  100.063  1,640  87

 626,160,360.26  626,842,832.26  627,215,512.35  628,856,592.38  309Total for  999 Investment Pool  100.112  100.433  1.918  1.907

 632,091,849.12  632,774,321.12  633,147,001.21  634,788,081.24  306Total for  Trinity River Authority  100.111  100.429  1.914  1.903 0

Print Date:  3/17/2020 Print Time:   2:52 pm
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CUSIP

Change in Value
From 11/30/2019 to 02/29/2020

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

11/30/19 02/29/20 02/29/2011/30/19Security Type Security Description

110 CRWS 2010 $107M Const

GVIXX  0.00  1,816,130.73  1,809,357.49  1,816,130.73 1,809,357.49  6,773.24  0.00  0.00 MMF  6,773.24 Wells Fargo Adv Gov MM

 1,816,130.73  0.00 Total for  110 CRWS 2010 $107M Const  1,809,357.49  1,816,130.73 1,809,357.49  6,773.24  0.00  0.00  6,773.24 

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  656,638.07  961,019.59  656,638.07 961,019.59  2,403.96  0.00 (306,785.48)MMF (304,381.52)Wells Fargo Adv Gov MM

 656,638.07  0.00 Total for  110 CRWS 2011A1 $71M Const  961,019.59  656,638.07 961,019.59  2,403.96 (306,785.48)  0.00 (304,381.52)

110 CRWS 2011A3 $30M Const

GVIXX  0.00  527,245.25  525,165.68  527,245.25 525,165.68  2,079.57  0.00  0.00 MMF  2,079.57 Wells Fargo Adv Gov MM

 527,245.25  0.00 Total for  110 CRWS 2011A3 $30M Const  525,165.68  527,245.25 525,165.68  2,079.57  0.00  0.00  2,079.57 

110 CRWS 2012-1 $28.9M Const

GVIXX  0.00  0.00  247,966.91  0.00 247,966.91  309.01  0.00 (248,275.92)MMF (247,966.91)Wells Fargo Adv Gov MM

 0.00  0.00 Total for  110 CRWS 2012-1 $28.9M Const  247,966.91  0.00 247,966.91  309.01 (248,275.92)  0.00 (247,966.91)

110 CRWS 2012-2 $45M Const

GVIXX  0.00  1,399,860.43  1,394,364.79  1,399,860.43 1,394,364.79  5,495.64  0.00  0.00 MMF  5,495.64 Wells Fargo Adv Gov MM

 1,399,860.43  0.00 Total for  110 CRWS 2012-2 $45M Const  1,394,364.79  1,399,860.43 1,394,364.79  5,495.64  0.00  0.00  5,495.64 

Print Date:  3/17/2020 Print Time:   2:52 pm
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CUSIP

Change in Value
From 11/30/2019 to 02/29/2020

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

11/30/19 02/29/20 02/29/2011/30/19Security 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  183,642.41  182,957.51  183,642.41 182,957.51  684.90  0.00  0.00 MMF  684.90 Wells Fargo Adv Gov MM

 183,642.41  0.00 Total for  117 DCRWS 2011A2 $14M Const  182,957.51  183,642.41 182,957.51  684.90  0.00  0.00  684.90 

117 DCRWS 2012 $14M Const

GVIXX  0.00  1,123,583.24  10,601,303.73  1,123,583.24 10,601,303.73  16,526.55  0.00 (9,494,247.04)MMF (9,477,720.49)Wells Fargo Adv Gov MM

 1,123,583.24  0.00 Total for  117 DCRWS 2012 $14M Const  10,601,303.73  1,123,583.24 10,601,303.73  16,526.55 (9,494,247.04)  0.00 (9,477,720.49)

121 ROCRWS 2011 $11.7M Const

GVIXX  0.00  224,388.73  223,551.87  224,388.73 223,551.87  836.86  0.00  0.00 MMF  836.86 Wells Fargo Adv Gov MM

 224,388.73  0.00 Total for  121 ROCRWS 2011 $11.7M Const  223,551.87  224,388.73 223,551.87  836.86  0.00  0.00  836.86 

Print Date:  3/17/2020 Print Time:   2:52 pm
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CUSIP
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Gain/(Loss) Book Value
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Book Value
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11/30/19 02/29/20 02/29/2011/30/19Security 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  132,681.90  0.00 132,681.90  412,724.35  0.00 (545,406.25)MMF (132,681.90)Federated Gov Oblig

INVSCTRA  0.00  1,501.67  0.00  1,501.67 0.00  99,500.02  0.00 (97,998.33)MMF  1,501.67 INVESCO Gov't & Agcy MM

LNSTGOV  0.00  13,848,142.53  13,793,468.11  13,848,142.53 13,793,468.11  54,674.42  0.00  0.00 LGIP  54,674.42 LoneStar Gov O/N

TEXPOOL  0.00  45,490,832.20  80,248,269.37  45,490,832.20 80,248,269.37  17,046,225.43  0.00 (51,803,662.60)LGIP (34,757,437.17)TexPool

TEXPRIME  0.00  36,279,212.05  0.00  36,279,212.05 0.00  36,279,212.07  0.00  0.00 LGIP  36,279,212.05 TexPool Prime

TEXSTAR  0.00  24,075,019.25  12,357,531.86  24,075,019.25 12,357,531.86  34,474,479.07  0.00 (22,756,991.68)LGIP  11,717,487.39 TexSTAR

WF-PFTRA  0.00  900,652.56  101,517.03  900,652.56 101,517.03  1,093,065.51  0.00 (293,929.98)BANK DEP  799,135.53 Wells Fargo Choice IV

912828U73  0.00  0.00  9,998,665.00  0.00 9,995,030.90  0.00  4,969.10 (10,000,000.00)TREAS NOTE (9,998,665.00)U.S. Treasury  1.375  12/15/19

912828V31  0.00  0.00  19,992,752.00  0.00 19,966,614.00  0.00  33,386.00 (20,000,000.00)TREAS NOTE (19,992,752.00)U.S. Treasury  1.375  01/15/20

3137EAEE5  0.00  0.00  20,495,959.45  0.00 20,467,496.31  0.00  32,503.69 (20,500,000.00)AGCY BULET (20,495,959.45)FHLMC  1.500  01/17/20

912828W22  0.00  0.00  29,978,907.00  0.00 29,913,727.60  0.00  86,272.40 (30,000,000.00)TREAS NOTE (29,978,907.00)U.S. Treasury  1.375  02/15/20

3133EKCW4  0.00  1,000,128.79  1,002,676.20  1,000,437.60 1,001,094.73  0.00 (965.94) 0.00 AGCY BULET (2,238.60)FFCB  2.510  03/13/20

3133XXP50  0.00  15,008,595.30  15,104,728.50  15,012,639.00 15,073,059.90  0.00 (64,464.60) 0.00 AGCY BULET (92,089.50)FHLB  4.125  03/13/20

912828W63  0.00  9,995,544.80  9,998,438.00  10,000,622.00 9,966,586.10  0.00  28,958.70  0.00 TREAS NOTE  2,184.00 U.S. Treasury  1.625  03/15/20

3133EJB81  0.00  9,999,657.50  10,035,949.00  10,010,716.00 9,998,373.30  0.00  1,284.20  0.00 AGCY BULET (25,233.00)FFCB  2.730  03/25/20

3133EJN62  0.00  13,449,380.90  13,504,640.63  13,468,141.36 13,447,459.30  0.00  1,921.60  0.00 AGCY BULET (36,499.27)FFCB  2.800  03/30/20

3134GBET5  0.00  0.00  10,002,063.00  0.00 10,000,000.00  0.00  0.00 (10,000,000.00)AGCY CALL (10,002,063.00)FHLMC  1.800  04/13/20

3137EAEF2  0.00  9,980,392.80  9,988,012.00  9,998,127.00 9,944,379.70  0.00  36,013.10  0.00 AGCY BULET  10,115.00 FHLMC  1.375  04/20/20

3137EAEM7  0.00  9,996,403.50  10,036,451.00  10,014,216.00 9,990,178.70  0.00  6,224.80  0.00 AGCY BULET (22,235.00)FHLMC  2.500  04/23/20

3137EADR7  0.00  998,908.71  998,812.20  999,880.80 997,271.78  0.00  1,636.93  0.00 AGCY BULET  1,068.60 FHLMC  1.375  05/01/20

912828X96  0.00  25,551,075.07  25,582,000.64  25,601,999.36 25,491,712.84  0.00  59,362.23  0.00 TREAS NOTE  19,998.72 U.S. Treasury  1.500  05/15/20

3130AECJ7  0.00  3,579,807.12  3,591,524.01  3,585,822.96 3,584,780.02  0.00 (4,972.90) 0.00 AGCY BULET (5,701.05)FHLB  2.625  05/28/20

3130AGHZ1  0.00  7,005,916.61  7,023,730.70  7,017,016.30 7,012,037.27  0.00 (6,120.66) 0.00 AGCY BULET (6,714.40)FHLB  2.375  05/28/20

3130AGLW3  0.00  4,998,810.00  5,008,433.00  5,009,114.50 4,997,739.70  0.00  1,070.30  0.00 AGCY BULET  681.50 FHLB  2.000  06/11/20

912828XU9  0.00  4,170,523.61  4,176,244.69  4,181,142.81 4,162,402.41  0.00  8,121.20  0.00 TREAS NOTE  4,898.12 U.S. Treasury  1.500  06/15/20

912828VJ6  0.00  10,394,211.36  10,412,593.36  10,416,656.64 10,389,887.87  0.00  4,323.49  0.00 TREAS NOTE  4,063.28 U.S. Treasury  1.875  06/30/20

9128282J8  0.00  15,674,891.56  15,735,234.38  15,758,613.68 15,625,243.94  0.00  49,647.62  0.00 TREAS NOTE  23,379.30 U.S. Treasury  1.500  07/15/20

912828L32  0.00  21,145,801.35  21,150,313.56  21,214,078.92 21,118,766.48  0.00  27,034.87  0.00 TREAS NOTE  63,765.36 U.S. Treasury  1.375  08/31/20

313370US5  0.00  18,503,849.11  18,671,755.85  18,657,590.40 18,505,648.24  0.00 (1,799.13) 0.00 AGCY BULET (14,165.45)FHLB  2.875  09/11/20

3130ACE26  0.00  9,973,980.60  9,974,444.00  10,006,566.00 9,962,754.30  0.00  11,226.30  0.00 AGCY BULET  32,122.00 FHLB  1.375  09/28/20

3134GBH21  0.00  10,294,023.32  10,295,549.37  10,303,932.54 10,291,457.18  0.00  2,566.14  0.00 AGCY CALL  8,383.17 FHLMC  1.700  09/29/20

3137EAEJ4  0.00  11,695,569.68  11,698,921.26  11,726,208.00 11,693,658.60  0.00  1,911.08  0.00 AGCY BULET  27,286.74 FHLMC  1.625  09/29/20

3130AEWA4  0.00  8,889,038.94  8,918,891.94  8,924,598.42 8,905,637.56  0.00 (16,598.62) 0.00 AGCY BULET  5,706.48 FHLB  2.625  10/01/20

Print Date:  3/17/2020 Print Time:   2:52 pm
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912828PC8  0.00  21,143,695.02  21,180,469.80  21,214,922.40 21,194,280.66  0.00 (50,585.64) 0.00 TREAS NOTE  34,452.60 U.S. Treasury  2.625  11/15/20

3135G0H55  0.00  5,710,527.44  5,712,343.35  5,731,143.66 5,713,675.73  0.00 (3,148.29) 0.00 AGCY BULET  18,800.31 FNMA  1.875  12/28/20

912828A83  0.00  37,774,739.75  37,814,025.32  37,935,766.17 37,841,321.54  0.00 (66,581.79) 0.00 TREAS NOTE  121,740.85 U.S. Treasury  2.375  12/31/20

9128283Q1  0.00  10,035,266.70  0.00  10,075,781.00 0.00  10,040,234.38 (4,967.68) 0.00 TREAS NOTE  10,075,781.00 U.S. Treasury  2.000  01/15/21

912828PX2  0.00  14,258,907.18  14,319,375.00  14,334,688.20 14,324,950.92  0.00 (66,043.74) 0.00 TREAS NOTE  15,313.20 U.S. Treasury  3.625  02/15/21

912828Q37  0.00  9,962,815.30  0.00  10,019,922.00 0.00  9,958,593.75  4,221.55  0.00 TREAS NOTE  10,019,922.00 U.S. Treasury  1.250  03/31/21

3130AHCE1  0.00  20,593,807.85  20,577,115.46  20,614,984.44 20,592,442.68  0.00  1,365.17  0.00 AGCY CALL  37,868.98 FHLB  1.750  04/15/21

3133ELJD7  0.00  12,500,000.00  0.00  12,523,726.25 0.00  12,500,000.00  0.00  0.00 AGCY CALL  12,523,726.25 FFCB  1.620  04/22/21

912828WG1  0.00  20,144,174.00  20,152,344.00  20,275,000.00 20,174,763.60  0.00 (30,589.60) 0.00 TREAS NOTE  122,656.00 U.S. Treasury  2.250  04/30/21

9128284P2  0.00  26,521,888.78  26,559,125.06  26,709,628.13 26,585,879.71  0.00 (63,990.93) 0.00 TREAS NOTE  150,503.07 U.S. Treasury  2.625  05/15/21

313378JP7  0.00  16,775,399.02  16,805,531.94  16,952,280.29 16,802,770.86  0.00 (27,371.84) 0.00 AGCY BULET  146,748.35 FHLB  2.375  09/10/21

3133ELGJ7  0.00  12,492,920.00  0.00  12,507,652.50 0.00  12,492,500.00  420.00  0.00 AGCY CALL  12,507,652.50 FFCB  1.620  10/13/21

3133EK2F2  0.00  11,000,000.00  10,984,395.40  11,008,246.70 11,000,000.00  0.00  0.00  0.00 AGCY CALL  23,851.30 FFCB  1.820  10/15/21

3134GULE8  0.00  0.00  19,970,792.00  0.00 20,000,000.00  0.00  0.00 (20,000,000.00)AGCY CALL (19,970,792.00)FHLMC  2.000  10/28/21

3133EK6H4  0.00  15,381,907.32  15,392,178.10  15,414,627.09 15,379,988.64  0.00  1,918.68  0.00 AGCY CALL  22,448.99 FFCB  1.700  11/08/21

3133EKB47  0.00  0.00  14,640,057.05  0.00 14,636,916.52  0.00  13,083.48 (14,650,000.00)AGCY CALL (14,640,057.05)FFCB  2.000  02/22/22

3134GTXU2  0.00  0.00  10,000,305.00  0.00 10,000,000.00  0.00  0.00 (10,000,000.00)AGCY CALL (10,000,305.00)FHLMC  2.210  06/27/22

3135G0X73  0.00  20,001,655.60  0.00  20,015,906.00 0.00  20,002,000.00 (344.40) 0.00 AGCY CALL  20,015,906.00 FNMA  1.750  01/30/23

3134GT3J0  0.00  30,015,937.50  0.00  30,018,837.00 0.00  30,016,500.00 (562.50) 0.00 AGCY CALL  30,018,837.00 FHLMC  1.925  08/26/24

 627,215,512.35  0.00 Total for  999 Investment Pool  654,119,216.49  628,856,592.38 653,383,457.86  184,469,709.00 (210,647,988.84)  10,334.37 (25,262,624.11)

 0.00  633,147,001.21 Total for  Trinity River Authority  670,064,904.06  634,788,081.24 669,329,145.43  184,504,818.73 (220,697,297.28)  10,334.37 (35,276,822.82)

Print Date:  3/17/2020 Print Time:   2:52 pm
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From 11/30/2019 to 02/29/2020

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  6,624.71  2,254.78  2,106.25  6,624.71  6,773.24 MMF  0.00 

 0.00  6,624.71  2,106.25  6,624.71  2,254.78  6,773.24 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  3,253.02  1,197.60  853.09  3,253.02  3,597.53 MMF  0.00 

 0.00  3,253.02  853.09  3,253.02  1,197.60  3,597.53 Total for  110 CRWS 2011A1 $71M Const  0.00 

110 CRWS 2011A3 $30M Const

GVIXX Wells Fargo Adv Gov MM  0.00  1,923.23  767.81  611.47  1,923.23  2,079.57 MMF  0.00 

 0.00  1,923.23  611.47  1,923.23  767.81  2,079.57 Total for  110 CRWS 2011A3 $30M Const  0.00 

110 CRWS 2012-1 $28.9M Const

GVIXX Wells Fargo Adv Gov MM  0.00  451.37  309.01  0.00  451.37  760.38 MMF  0.00 

 0.00  451.37  0.00  451.37  309.01  760.38 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  5,106.26  2,012.86  1,623.48  5,106.26  5,495.64 MMF  0.00 

 0.00  5,106.26  1,623.48  5,106.26  2,012.86  5,495.64 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:   2:52 pmPrint Date:  3/17/2020
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From 11/30/2019 to 02/29/2020

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  669.88  228.00  212.98  669.88  684.90 MMF  0.00 

 0.00  669.88  212.98  669.88  228.00  684.90 Total for  117 DCRWS 2011A2 $14M Const  0.00 

117 DCRWS 2012 $14M Const

GVIXX Wells Fargo Adv Gov MM  0.00  17,926.08  13,211.13  1,302.92  17,926.08  29,834.29 MMF  0.00 

 0.00  17,926.08  1,302.92  17,926.08  13,211.13  29,834.29 Total for  117 DCRWS 2012 $14M Const  0.00 

121 ROCRWS 2011 $11.7M Const

GVIXX Wells Fargo Adv Gov MM  0.00  818.50  278.59  260.23  818.50  836.86 MMF  0.00 

 0.00  818.50  260.23  818.50  278.59  836.86 Total for  121 ROCRWS 2011 $11.7M Const  0.00 

Print Time:   2:52 pmPrint Date:  3/17/2020
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From 11/30/2019 to 02/29/2020

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

GOFXX-TRA Federated Gov Oblig  0.00  14,821.21  0.00  0.00  14,821.21  14,821.21 MMF  0.00 

INVSCTRA INVESCO Gov't & Agcy MM  0.00  18,096.91  0.00  0.00  18,096.91  18,096.91 MMF  0.00 

LNSTGOV LoneStar Gov O/N  0.00  54,674.42  0.00  0.00  54,674.42  54,674.42 LGIP  0.00 

TEXPOOL TexPool  0.00  284,210.56  0.00  0.00  284,210.56  284,210.56 LGIP  0.00 

TEXPRIME TexPool Prime  0.00  46,998.47  0.00  0.00  46,998.47  46,998.47 LGIP  0.00 

TEXSTAR TexSTAR  0.00  122,936.27  0.00  0.00  122,936.27  122,936.27 LGIP  0.00 

912828U73 U.S. Treasury  1.375  12/15/19  0.00  10,228.66  63,490.44  0.00  5,259.56  68,750.00 TREAS NOTE  4,969.10 

912828V31 U.S. Treasury  1.375  01/15/20  0.00  67,013.72  103,872.28  0.00  33,627.72  137,500.00 TREAS NOTE  33,386.00 

3137EAEE5 FHLMC  1.500  01/17/20  0.00  71,795.36  114,458.33  0.00  39,291.67  153,750.00 AGCY BULET  32,503.69 

912828W22 U.S. Treasury  1.375  02/15/20  0.00  171,462.62  121,059.78  0.00  85,190.22  206,250.00 TREAS NOTE  86,272.40 

3133EKCW4 FFCB  2.510  03/13/20  0.00  5,309.06  5,438.33  11,713.33  6,275.00  0.00 AGCY BULET (965.94)

3133XXP50 FHLB  4.125  03/13/20  0.00  90,222.90  134,062.50  288,750.00  154,687.50  0.00 AGCY BULET (64,464.60)

912828W63 U.S. Treasury  1.625  03/15/20  0.00  69,583.70  34,375.00  75,000.00  40,625.00  0.00 TREAS NOTE  28,958.70 

3133EJB81 FFCB  2.730  03/25/20  0.00  69,534.20  50,050.00  118,300.00  68,250.00  0.00 AGCY BULET  1,284.20 

3133EJN62 FFCB  2.800  03/30/20  0.00  96,071.60  63,812.78  157,962.78  94,150.00  0.00 AGCY BULET  1,921.60 

3134GBET5 FHLMC  1.800  04/13/20  0.00  21,000.00  24,000.00  0.00  21,000.00  45,000.00 AGCY CALL  0.00 

3137EAEF2 FHLMC  1.375  04/20/20  0.00  70,388.10  15,659.72  50,034.72  34,375.00  0.00 AGCY BULET  36,013.10 

3137EAEM7 FHLMC  2.500  04/23/20  0.00  68,724.80  26,388.89  88,888.89  62,500.00  0.00 AGCY BULET  6,224.80 

3137EADR7 FHLMC  1.375  05/01/20  0.00  5,074.43  1,145.83  4,583.33  3,437.50  0.00 AGCY BULET  1,636.93 

912828X96 U.S. Treasury  1.500  05/15/20  0.00  155,362.23  16,879.12  112,879.12  96,000.00  0.00 TREAS NOTE  59,362.23 

3130AECJ7 FHLB  2.625  05/28/20  0.00  18,488.04  782.03  24,242.97  23,460.94  0.00 AGCY BULET (4,972.90)

3130AGHZ1 FHLB  2.375  05/28/20  0.00  35,441.84  1,385.42  42,947.92  41,562.50  0.00 AGCY BULET (6,120.66)

3130AGLW3 FHLB  2.000  06/11/20  0.00  26,070.30  47,222.22  22,222.22  25,000.00  50,000.00 AGCY BULET  1,070.30 

912828XU9 U.S. Treasury  1.500  06/15/20  0.00  23,710.54  28,951.64  13,190.98  15,589.34  31,350.00 TREAS NOTE  8,121.20 

912828VJ6 U.S. Treasury  1.875  06/30/20  0.00  52,898.80  81,603.26  32,678.57  48,575.31  97,500.00 TREAS NOTE  4,323.49 

9128282J8 U.S. Treasury  1.500  07/15/20  0.00  108,392.66  89,235.73  29,855.77  58,745.04  118,125.00 TREAS NOTE  49,647.62 

912828L32 U.S. Treasury  1.375  08/31/20  0.00  99,901.17  73,675.82  146,542.12  72,866.30  0.00 TREAS NOTE  27,034.87 

313370US5 FHLB  2.875  09/11/20  0.00  131,169.62  118,194.44  251,163.19  132,968.75  0.00 AGCY BULET (1,799.13)

3130ACE26 FHLB  1.375  09/28/20  0.00  45,601.30  24,062.50  58,437.50  34,375.00  0.00 AGCY BULET  11,226.30 

3134GBH21 FHLMC  1.700  09/29/20  0.00  46,341.14  30,156.11  73,931.11  43,775.00  0.00 AGCY CALL  2,566.14 

3137EAEJ4 FHLMC  1.625  09/29/20  0.00  49,442.33  32,743.75  80,275.00  47,531.25  0.00 AGCY BULET  1,911.08 

3130AEWA4 FHLB  2.625  10/01/20  0.00  41,479.51  38,718.75  96,796.88  58,078.13  0.00 AGCY BULET (16,598.62)

912828PC8 U.S. Treasury  2.625  11/15/20  0.00  87,226.86  24,230.77  162,043.27  137,812.50  0.00 TREAS NOTE (50,585.64)

3135G0H55 FNMA  1.875  12/28/20  0.00  23,570.46  45,421.88  18,703.13  26,718.75  53,437.50 AGCY BULET (3,148.29)

Print Time:   2:52 pmPrint Date:  3/17/2020
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From 11/30/2019 to 02/29/2020

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

912828A83 U.S. Treasury  2.375  12/31/20  0.00  155,572.41  373,204.14  149,452.09  222,154.20  445,906.25 TREAS NOTE (66,581.79)

9128283Q1 U.S. Treasury  2.000  01/15/21 (549.45)  19,757.60  0.00  25,274.73  24,725.28  0.00 TREAS NOTE (4,967.68)

912828PX2 U.S. Treasury  3.625  02/15/21  0.00  59,679.50  148,940.22  20,913.46  125,723.24  253,750.00 TREAS NOTE (66,043.74)

912828Q37 U.S. Treasury  1.250  03/31/21 (36,885.25)  19,590.40  0.00  52,254.10  15,368.85  0.00 TREAS NOTE  4,221.55 

3130AHCE1 FHLB  1.750  04/15/21  0.00  91,490.17  46,063.89  136,188.89  90,125.00  0.00 AGCY CALL  1,365.17 

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

912828WG1 U.S. Treasury  2.250  04/30/21  0.00  81,910.40  38,324.18  150,824.18  112,500.00  0.00 TREAS NOTE (30,589.60)

9128284P2 U.S. Treasury  2.625  05/15/21  0.00  108,012.19  30,242.31  202,245.43  172,003.12  0.00 TREAS NOTE (63,990.93)

313378JP7 FHLB  2.375  09/10/21  0.00  71,220.35  88,732.97  187,325.16  98,592.19  0.00 AGCY BULET (27,371.84)

3133ELGJ7 FFCB  1.620  10/13/21 (5,625.00)  21,795.00  0.00  27,000.00  21,375.00  0.00 AGCY CALL  420.00 

3133EK2F2 FFCB  1.820  10/15/21  0.00  50,050.00  25,581.11  75,631.11  50,050.00  0.00 AGCY CALL  0.00 

3134GULE8 FHLMC  2.000  10/28/21  0.00  63,333.33  36,666.67  0.00  63,333.33  100,000.00 AGCY CALL  0.00 

3133EK6H4 FFCB  1.700  11/08/21  0.00  67,347.43  16,720.68  82,149.43  65,428.75  0.00 AGCY CALL  1,918.68 

3133EKB47 FFCB  2.000  02/22/22  0.00  48,894.59  80,575.00  0.00  35,811.11  116,386.11 AGCY CALL  13,083.48 

3134GTXU2 FHLMC  2.210  06/27/22  0.00  15,961.11  93,925.00  0.00  15,961.11  109,886.11 AGCY CALL  0.00 

3135G0X73 FNMA  1.750  01/30/23  0.00  29,794.49  0.00  30,138.89  30,138.89  0.00 AGCY CALL (344.40)

3134GT3J0 FHLMC  1.925  08/26/24 (3,208.33)  4,250.00  0.00  8,020.83  4,812.50  0.00 AGCY CALL (562.50)

(46,268.03)  3,233,840.26  3,130,498.60  3,223,505.89  2,390,053.49  2,529,328.81 Total for  999 Investment Pool  10,334.37 

(46,268.03)  3,270,613.31  2,410,313.27  3,137,469.02  3,260,278.94  2,579,391.22 Total for  Trinity River Authority  10,334.37 

Print Time:   2:52 pmPrint Date:  3/17/2020
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Investment Transactions

CUSIP Price Total AmountSecurity Description

From  12/01/2019 to 02/29/2020

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

 100.00006/27/22 2.210FHLMCAGCY CALL3134GTXU212/27/1912/26/19  10,000,000.00  10,000,000.00  2.210  2.210 0.00  10,000,000.00 12/27/19

 100.00004/13/20 1.800FHLMCAGCY CALL3134GBET501/13/2001/12/20  10,000,000.00  10,045,000.00  1.782  1.792 45,000.00  10,000,000.00 01/13/20

 100.00002/22/22 2.000FFCBAGCY CALL3133EKB4701/15/2001/14/20  14,650,000.00  14,766,386.11  2.041  2.000 116,386.11  14,650,000.00 01/15/20

 100.00010/28/21 2.000FHLMCAGCY CALL3134GULE801/28/2001/27/20  20,000,000.00  20,100,000.00  2.000  1.999 100,000.00  20,000,000.00 01/28/20

 54,911,386.11  54,650,000.00 Total for:  Calls  2.010  2.000 54,650,000.00  261,386.11 

Maturities

 100.00012/15/19 1.375U.S. TreasuryTREAS NOTE912828U7312/15/1912/15/19  10,000,000.00  10,000,000.00  2.692 0.00  10,000,000.00 

 100.00001/15/20 1.375U.S. TreasuryTREAS NOTE912828V3101/15/2001/15/20  20,000,000.00  20,000,000.00  2.759 0.00  20,000,000.00 

 100.00001/17/20 1.500FHLMCAGCY BULET3137EAEE501/17/2001/17/20  10,500,000.00  10,500,000.00  2.732 0.00  10,500,000.00 

 100.00001/17/20 1.500FHLMCAGCY BULET3137EAEE501/17/2001/17/20  10,000,000.00  10,000,000.00  2.786 0.00  10,000,000.00 

 100.00002/15/20 1.375U.S. TreasuryTREAS NOTE912828W2202/15/2002/15/20  10,000,000.00  10,000,000.00  2.738 0.00  10,000,000.00 

 100.00002/15/20 1.375U.S. TreasuryTREAS NOTE912828W2202/15/2002/15/20  10,000,000.00  10,000,000.00  2.787 0.00  10,000,000.00 

 100.00002/15/20 1.375U.S. TreasuryTREAS NOTE912828W2202/15/2002/15/20  10,000,000.00  10,000,000.00  2.835 0.00  10,000,000.00 

 80,500,000.00  80,500,000.00 Total for:  Maturities  2.761 80,500,000.00  0.00 

Purchases

 100.40201/15/21 2.000U.S. TreasuryTREAS NOTE9128283Q101/16/2001/15/20  10,000,000.00  10,040,783.83  1.592  1.592 549.45  10,040,234.38 

 99.58603/31/21 1.250U.S. TreasuryTREAS NOTE912828Q3701/16/2001/15/20  10,000,000.00  9,995,479.00  1.598  1.598 36,885.25  9,958,593.75 

 100.00004/22/21 1.620FFCBAGCY CALL3133ELJD701/22/2001/21/20  12,500,000.00  12,500,000.00  1.621  1.621 0.00  12,500,000.00 07/22/20

 99.94010/13/21 1.620FFCBAGCY CALL3133ELGJ701/23/2001/21/20  12,500,000.00  12,498,125.00  1.656  1.656 5,625.00  12,492,500.00 04/13/20

 100.01001/30/23 1.750FNMAAGCY CALL3135G0X7301/30/2001/28/20  20,000,000.00  20,002,000.00  1.747  1.730 0.00  20,002,000.00 07/30/20

 100.05508/26/24 1.925FHLMCAGCY CALL3134GT3J002/28/2002/27/20  30,000,000.00  30,019,708.33  1.912  1.699 3,208.33  30,016,500.00 05/26/20

 95,056,096.16  95,000,000.00 Total for:  Purchases  1.738  1.668 95,009,828.13  46,268.03 

Income Payments

06/11/20 2.000FHLBAGCY BULET3130AGLW312/11/1912/11/19  50,000.00  50,000.00  0.00 

12/15/19 1.375U.S. TreasuryTREAS NOTE912828U7312/15/1912/16/19  68,750.00  68,750.00  0.00 

06/15/20 1.500U.S. TreasuryTREAS NOTE912828XU912/15/1912/16/19  31,350.00  31,350.00  0.00 

06/27/22 2.210FHLMCAGCY CALL3134GTXU212/27/1912/27/19  109,886.11  109,886.11  0.00 

Print Date:  3/17/2020 Print Time:   2:52 pm
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Investment Transactions

CUSIP Price Total AmountSecurity Description

From  12/01/2019 to 02/29/2020

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

12/28/20 1.875FNMAAGCY BULET3135G0H5512/28/1912/30/19  53,437.50  53,437.50  0.00 

12/31/20 2.375U.S. TreasuryTREAS NOTE912828A8312/31/1912/31/19  445,906.25  445,906.25  0.00 

06/30/20 1.875U.S. TreasuryTREAS NOTE912828VJ612/31/1912/31/19  97,500.00  97,500.00  0.00 

07/15/20 1.500U.S. TreasuryTREAS NOTE9128282J801/15/2001/15/20  118,125.00  118,125.00  0.00 

01/15/20 1.375U.S. TreasuryTREAS NOTE912828V3101/15/2001/15/20  137,500.00  137,500.00  0.00 

01/17/20 1.500FHLMCAGCY BULET3137EAEE501/17/2001/17/20  78,750.00  78,750.00  0.00 

01/17/20 1.500FHLMCAGCY BULET3137EAEE501/17/2001/17/20  75,000.00  75,000.00  0.00 

02/15/21 3.625U.S. TreasuryTREAS NOTE912828PX202/15/2002/18/20  253,750.00  253,750.00  0.00 

02/15/20 1.375U.S. TreasuryTREAS NOTE912828W2202/15/2002/18/20  68,750.00  68,750.00  0.00 

02/15/20 1.375U.S. TreasuryTREAS NOTE912828W2202/15/2002/18/20  68,750.00  68,750.00  0.00 

02/15/20 1.375U.S. TreasuryTREAS NOTE912828W2202/15/2002/18/20  68,750.00  68,750.00  0.00 

 1,726,204.86 Total for:  Income Payments  0.00  1,726,204.86 

Print Date:  3/17/2020 Print Time:   2:52 pm
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Investment Transactions

CUSIP Price Total AmountSecurity Description

From  12/01/2019 to 02/29/2020

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

 54,911,386.11  54,650,000.00Total Calls  2.010  2.000

 80,500,000.00  80,500,000.00Total Maturities  2.761

 95,056,096.16  95,000,000.00Total Purchases  1.738  1.668

 1,726,204.86  0.00Total Income Payments

Total for All Portfolios

Print Date:  3/17/2020 Print Time:   2:52 pm
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CUSIP

Amortization and Accretion
From 11/30/2019 to 02/29/2020

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

912828U73  0.00  4,969.10  0.00  0.00  0.0009/20/18  98.410  0.00U.S. Treasury  1.375  12/15/19TREAS NOTE

912828V31  0.00  33,386.00  0.00  0.00  0.0012/14/18  98.527  0.00U.S. Treasury  1.375  01/15/20TREAS NOTE

3137EAEE5  0.00  32,503.69  0.00  0.00  0.0010/02/18  98.389  0.00FHLMC  1.500  01/17/20AGCY BULET

912828W22  0.00  86,272.40  0.00  0.00  0.0009/20/18  98.188  0.00U.S. Treasury  1.375  02/15/20TREAS NOTE

3133EKCW4  1,002,810.00 (965.94) (2,681.21) (128.79) 1,000,000.0006/19/19  100.281  1,000,128.79FFCB  2.510  03/13/20AGCY BULET

3133XXP50  15,211,500.00 (64,464.60) (202,904.70) (8,595.30) 15,000,000.0005/16/19  101.410  15,008,595.30FHLB  4.125  03/13/20AGCY BULET

912828W63  9,834,765.63  28,958.70  160,779.17  4,455.20  10,000,000.0010/05/18  98.348  9,995,544.80U.S. Treasury  1.625  03/15/20TREAS NOTE

3133EJB81  9,992,400.00  1,284.20  7,257.50  342.50  10,000,000.0009/25/18  99.924  9,999,657.50FFCB  2.730  03/25/20AGCY BULET

3133EJN62  13,439,643.50  1,921.60  9,737.40  619.10  13,450,000.0011/15/18  99.923  13,449,380.90FFCB  2.800  03/30/20AGCY BULET

3134GBET5  0.00  0.00  0.00  0.00  0.0009/07/17  100.044  0.00FHLMC  1.800  04/13/20AGCY CALL 01/13/20

3137EAEF2  9,781,100.00  36,013.10  199,292.80  19,607.20  10,000,000.0010/05/18  97.811  9,980,392.80FHLMC  1.375  04/20/20AGCY BULET

3137EAEM7  9,960,400.00  6,224.80  36,003.50  3,596.50  10,000,000.0009/14/18  99.604  9,996,403.50FHLMC  2.500  04/23/20AGCY BULET

3137EADR7  994,590.00  1,636.93  4,318.71  1,091.29  1,000,000.0007/03/19  99.459  998,908.71FHLMC  1.375  05/01/20AGCY BULET

912828X96  25,343,742.19  59,362.23  207,332.88  48,924.93  25,600,000.0002/26/19  99.164  25,551,075.07U.S. Treasury  1.500  05/15/20TREAS NOTE

3130AECJ7  3,593,733.00 (4,972.90) (13,925.88) (4,807.12) 3,575,000.0006/17/19  100.524  3,579,807.12FHLB  2.625  05/28/20AGCY BULET

3130AGHZ1  7,022,359.40 (6,120.66) (16,442.79) (5,916.61) 7,000,000.0006/27/19  100.319  7,005,916.61FHLB  2.375  05/28/20AGCY BULET

3130AGLW3  4,995,800.00  1,070.30  3,010.00  1,190.00  5,000,000.0006/17/19  99.916  4,998,810.00FHLB  2.000  06/11/20AGCY BULET

912828XU9  4,146,037.50  8,121.20  24,486.11  9,476.39  4,180,000.0005/30/19  99.188  4,170,523.61U.S. Treasury  1.500  06/15/20TREAS NOTE

912828VJ6  10,382,125.00  4,323.49  12,086.36  5,788.64  10,400,000.0006/19/19  99.828  10,394,211.36U.S. Treasury  1.875  06/30/20TREAS NOTE

9128282J8  15,435,615.23  49,647.62  239,276.33  75,108.44  15,750,000.0012/14/18  98.004  15,674,891.56U.S. Treasury  1.500  07/15/20TREAS NOTE

912828L32  21,096,484.38  27,034.87  49,316.97  54,198.65  21,200,000.0009/17/19  99.512  21,145,801.35U.S. Treasury  1.375  08/31/20TREAS NOTE

313370US5  18,512,025.00 (1,799.13) (8,175.89) (3,849.11) 18,500,000.0012/14/18  100.065  18,503,849.11FHLB  2.875  09/11/20AGCY BULET

3130ACE26  9,955,270.00  11,226.30  18,710.60  26,019.40  10,000,000.0010/01/19  99.553  9,973,980.60FHLB  1.375  09/28/20AGCY BULET

3134GBH21  10,269,615.00  2,566.14  24,408.32  5,976.68  10,300,000.0009/29/17  99.705  10,294,023.32FHLMC  1.700  09/29/20AGCY CALL 12/29/19

3137EAEJ4  11,692,512.00  1,911.08  3,057.68  4,430.32  11,700,000.0010/07/19  99.936  11,695,569.68FHLMC  1.625  09/29/20AGCY BULET

3130AEWA4  8,917,968.00 (16,598.62) (28,929.06) (39,038.94) 8,850,000.0009/24/19  100.768  8,889,038.94FHLB  2.625  10/01/20AGCY BULET

912828PC8  21,204,257.81 (50,585.64) (60,562.79) (143,695.02) 21,000,000.0011/13/19  100.973  21,143,695.02U.S. Treasury  2.625  11/15/20TREAS NOTE

3135G0H55  5,715,048.00 (3,148.29) (4,520.56) (10,527.44) 5,700,000.0010/21/19  100.264  5,710,527.44FNMA  1.875  12/28/20AGCY BULET

912828A83  37,849,226.56 (66,581.79) (74,486.81) (224,739.75) 37,550,000.0011/20/19  100.797  37,774,739.75U.S. Treasury  2.375  12/31/20TREAS NOTE

9128283Q1  10,040,234.38 (4,967.68) (4,967.68) (35,266.70) 10,000,000.0001/16/20  100.402  10,035,266.70U.S. Treasury  2.000  01/15/21TREAS NOTE

912828PX2  14,337,968.75 (66,043.74) (79,061.57) (258,907.18) 14,000,000.0011/13/19  102.414  14,258,907.18U.S. Treasury  3.625  02/15/21TREAS NOTE

912828Q37  9,958,593.75  4,221.55  4,221.55  37,184.70  10,000,000.0001/16/20  99.586  9,962,815.30U.S. Treasury  1.250  03/31/21TREAS NOTE

Print Date:  3/17/2020 Print Time:   2:53 pm
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CUSIP

Amortization and Accretion
From 11/30/2019 to 02/29/2020

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

3130AHCE1  20,591,760.00  1,365.17  2,047.85  6,192.15  20,600,000.0010/16/19  99.960  20,593,807.85FHLB  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 (30,589.60) (33,951.00) (144,174.00) 20,000,000.0011/21/19  100.891  20,144,174.00U.S. Treasury  2.250  04/30/21TREAS NOTE

9128284P2  26,592,911.72 (63,990.93) (71,022.94) (311,888.78) 26,210,000.0011/21/19  101.461  26,521,888.78U.S. Treasury  2.625  05/15/21TREAS NOTE

313378JP7  16,808,245.20 (27,371.84) (32,846.18) (170,399.02) 16,605,000.0011/13/19  101.224  16,775,399.02FHLB  2.375  09/10/21AGCY BULET

3133ELGJ7  12,492,500.00  420.00  420.00  7,080.00  12,500,000.0001/23/20  99.940  12,492,920.00FFCB  1.620  10/13/21AGCY CALL 04/13/20

3133EK2F2  11,000,000.00  0.00  0.00  0.00  11,000,000.0010/15/19  100.000  11,000,000.00FFCB  1.820  10/15/21AGCY CALL 04/15/20

3134GULE8  0.00  0.00  0.00  0.00  0.0010/28/19  100.000  0.00FHLMC  2.000  10/28/21AGCY CALL 01/28/20

3133EK6H4  15,379,605.00  1,918.68  2,302.32  13,092.68  15,395,000.0011/13/19  99.900  15,381,907.32FFCB  1.700  11/08/21AGCY CALL 05/08/20

3133EKB47  0.00  13,083.48  0.00  0.00  0.0008/23/19  99.900  0.00FFCB  2.000  02/22/22AGCY CALL

3134GTXU2  0.00  0.00  0.00  0.00  0.0006/28/19  100.000  0.00FHLMC  2.210  06/27/22AGCY CALL 12/27/19

3135G0X73  20,002,000.00 (344.40) (344.40) (1,655.60) 20,000,000.0001/30/20  100.010  20,001,655.60FNMA  1.750  01/30/23AGCY CALL 07/30/20

3134GT3J0  30,016,500.00 (562.50) (562.50) (15,937.50) 30,000,000.0002/28/20  100.055  30,015,937.50FHLMC  1.925  08/26/24AGCY CALL 05/26/20

 10,334.37  506,247,472.00Total for  999 Investment Pool  372,680.09 (1,055,152.09) 505,565,000.00  506,620,152.09

 506,247,472.00  10,334.37 Total for  Trinity River Authority  372,680.09 (1,055,152.09) 505,565,000.00  506,620,152.09 0.00  0

Print Date:  3/17/2020 Print Time:   2:53 pm
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CUSIP Pay Date Interest

Trinity River Authority

Projected Cash Flows

Total AmountSecurity Type

Cash Flows for next 180 days from  02/29/2020

Security Description Principal

999 Investment Pool

 197,184.37  197,184.37313378JP7 AGCY BULET FHLB  2.375  09/10/21 03/10/20  0.00

 265,937.50  265,937.50313370US5 AGCY BULET FHLB  2.875  09/11/20 03/11/20  0.00

 12,550.00  1,012,550.003133EKCW4 AGCY BULET FFCB  2.510  03/13/20 03/13/20  1,000,000.00

 309,375.00  15,309,375.003133XXP50 AGCY BULET FHLB  4.125  03/13/20 03/13/20  15,000,000.00

 81,250.00  10,081,250.00912828W63 TREAS NOTE U.S. Treasury  1.625  03/15/20 03/15/20  10,000,000.00

 136,500.00  10,136,500.003133EJB81 AGCY BULET FFCB  2.730  03/25/20 03/25/20  10,000,000.00

 68,750.00  68,750.003130ACE26 AGCY BULET FHLB  1.375  09/28/20 03/28/20  0.00

 95,062.50  95,062.503137EAEJ4 AGCY BULET FHLMC  1.625  09/29/20 03/29/20  0.00

 87,550.00  87,550.003134GBH21 AGCY CALL FHLMC  1.700  09/29/20 03/29/20  0.00

 188,300.00  13,638,300.003133EJN62 AGCY BULET FFCB  2.800  03/30/20 03/30/20  13,450,000.00

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

 116,156.25  116,156.253130AEWA4 AGCY BULET FHLB  2.625  10/01/20 04/01/20  0.00

 50,625.00  50,625.003133ELGJ7 AGCY CALL FFCB  1.620  10/13/21 04/13/20  0.00

 180,250.00  180,250.003130AHCE1 AGCY CALL FHLB  1.750  04/15/21 04/15/20  0.00

 100,100.00  100,100.003133EK2F2 AGCY CALL FFCB  1.820  10/15/21 04/15/20  0.00

 68,750.00  10,068,750.003137EAEF2 AGCY BULET FHLMC  1.375  04/20/20 04/20/20  10,000,000.00

 50,625.00  50,625.003133ELJD7 AGCY CALL FFCB  1.620  04/22/21 04/22/20  0.00

 125,000.00  10,125,000.003137EAEM7 AGCY BULET FHLMC  2.500  04/23/20 04/23/20  10,000,000.00

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

 6,875.00  1,006,875.003137EADR7 AGCY BULET FHLMC  1.375  05/01/20 05/01/20  1,000,000.00

 130,857.50  130,857.503133EK6H4 AGCY CALL FFCB  1.700  11/08/21 05/08/20  0.00

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

 275,625.00  275,625.00912828PC8 TREAS NOTE U.S. Treasury  2.625  11/15/20 05/15/20  0.00

 192,000.00  25,792,000.00912828X96 TREAS NOTE U.S. Treasury  1.500  05/15/20 05/15/20  25,600,000.00

 46,921.87  3,621,921.873130AECJ7 AGCY BULET FHLB  2.625  05/28/20 05/28/20  3,575,000.00

 83,125.00  7,083,125.003130AGHZ1 AGCY BULET FHLB  2.375  05/28/20 05/28/20  7,000,000.00

 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

 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

 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

 288,750.00  288,750.003134GT3J0 AGCY CALL FHLMC  1.925  08/26/24 08/26/20  0.00

Print Date:  3/17/2020 Print Time:   2:53 pm
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CUSIP Pay Date Interest

Trinity River Authority

Projected Cash Flows

Total AmountSecurity Type

Cash Flows for next 180 days from  02/29/2020

Security Description Principal

 147,069,694.99Total for  999 Investment Pool  5,114,694.99  141,955,000.00

Print Date:  3/17/2020 Print Time:   2:53 pm
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CUSIP Pay Date Interest

Trinity River Authority

Projected Cash Flows

Total AmountSecurity Type

Cash Flows for next 180 days from  02/29/2020

Security Description Principal

 1,504,959.37  50,954,959.37March 2020  49,450,000.00

 916,506.25  20,916,506.25April 2020  20,000,000.00

 1,079,410.62  38,254,410.62May 2020  37,175,000.00

 678,193.75  20,258,193.75June 2020  19,580,000.00

 393,125.00  16,143,125.00July 2020  15,750,000.00

 542,500.00  542,500.00August 2020  0.00

 5,114,694.99  147,069,694.99Total Projected Cash Flows for  Trinity River Authority  141,955,000.00

Total for All Portfolios

Print Date:  3/17/2020 Print Time:   2:53 pm
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