Texas Water
Development Board

P.0. Box 13231, 1700 N. Congress Ave.
Austin, TX 78711-3231, www.twdb.texas.gov
Phone (512) 463-7847, Fax (512) 475-2053

TO: Board Members
THROUGH: Jeff Walker, Executive AdministratorM aﬂ’

Amanda Lavin, Assistant Executive Administrator
FROM: Investment Officers
DATE: January 31, 2020

SUBJECT: Quarterly Investment Report for the Quarter Ending November 30, 2019

The Quarterly Investment Report (QIR) for the period ending November 30, 2019 is attached
and has been prepared in accordance with the Public Funds Investment Act (PFIA) and TWDB’s
Investment Policy.

The attached report includes a detailed inventory of investments as well as multiple charts,
graphs and tables.

The market value of all investments as of November 30, 2019 is $3,154,061,031. Investments
include cash, money market funds, commercial paper, repurchase agreements, and a variety of
federal, state, and local securities.

The Annual Investment Officer Training Report is attached for your review. Please note that all
Finance Investment Officers are currently working on attending training to meet with PFIA’s
training calendar.

The existing Texas Treasury Safekeeping Trust Company contracts authorizing investment
activities continue to be sufficient for meeting TWDB needs.

/Z/ LI

Rebecca"‘l"revino, Chief Financial Officer

AL Bl SR Uy

G&%ﬁ%he Developmdat Fund Manager

LeeRoy Lopez, Director of Accounting

Our Mission : Board Members

To provide leadership, information, education, and  :  Peter M. Lake, Chairman | Kathleen Jackson, Board Member | Brooke T. Paup, Board Member
support for planning, financial assistance, and -
outreach for the conservation and responsible
development of water for Texas .  Jeff Walker, Executive Administrator
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Attachment(s):Quarterly Investment Report
As of November 30, 2019
Annual Investment Officer Training Report
As of August 31, 2019



Quarterly Investment Report
as of November 30, 2019
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PORTFOLIO BY SECURITY TYPE
Total Market Value $3,154,061,031
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PORTFOLIO BY FUND TYPE
Total Market Value $3,154,061,031

TWRFA, $100,063, 0% _ DEBT SERVICE, $407,150,
SWIRFT, $496,906,954, N 0%

POOLED, $2,656,646,864,
84%

Compliant with PFIA Requirements

Texas Water
Development Board

www.twdb.texas.gov www.facebook.com/twdboard Y @twdb



INVESTMENTS MATURING WITHIN 18 MONTHS
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FY20 AVERAGE MONTHLY YIELDS
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PORTFOLIO SUMMARY BY SECURITY

Investment Type PAR Value Book Value Market Value % Share
Treasury Pool/Cash $1,757,042,978 $1,757,042,978 $1,757,042,978 55.71%
Money Market Funds $36,776,775 $36,776,775 $36,776,775 1.17%
Commercial Paper $266,000,000 $263,526,225 $264,684,566 8.39%
Repurchase Agreements $410,363,087 $410,363,087 $410,363,087 13.01%
US Treasury Bills/Notes $179,361,000 $178,754,292 $179,393,365 5.69%
US Agency Discounts/Bonds $395,568,000 $381,475,107 $389,496,868 12.35%
US Govt Aid Bonds $116,683,000 $114,947,261 $116,303,391 3.68%
Portfolio Totals $3,161,794,840 $3,142,885,724 $3,154,061,030 100.00%
Portfolio totals may not be exact due to rounding.
Compliant with PFIA Requirements
Texas Water
Development Board
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PORTFOLIO SUMMARY BY FUND

Weighted
Quarterly Average Earnings for
Fund Type PAR Value Book Value Market Value Average Vield Maturity (WAM) Perind
in Days
State Pools
Treasury Funds $1,756,635,827 $1,756,635,827 $1,756,635,827 2.253% 0.56 S5,471,686
TTSTC Funds (CW/DWSRF) $901,311,024 $898,392,491  $900,011,036 2.085% 32.41 54,803,557
Pooled Funds $2,657,946,851 $2,655,028,318 $2,656,646,863 2.171% 32.97 $10,275,243
Debt Service Funds $407,150 $407,150 $407,150 9.112% 0.00 $12,080
SWIRFT Funds $503,340,775 $487,350,193  $496,906,954 N/A 180.66 N/A
TWRFA Funds $100,063 $100,063 $100,063 13.762% 0.01 $3,396)
Portfolio Totals $3,161,794,840 $3,142,885,724 $3,154,061,031 2.174% 213.64 $10,290,719
Unrealized Gains/(Losses) $11,175,306
Portfolio totals may not be exact due to rounding.
Compliant with PFIA Requirements
Texas Water
Development Board
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PORTFOLIO SUMMARY OF CHANGES BY FUND TYPE

PAR Value

Book Value

Market Value

Pooled Funds
Beginning Balance 9/1/2019
Period Changes
Ending Balance 11/30/2019
Debt Service Funds
Beginning Balance 9/1/2019
Period Changes
Ending Balance 11/30/2019
SWIRFT Funds
Beginning Balance 9/1/2019

$2,047,692,369
$610,254,483
$2,657,946,851

$356,789

$50,362
$407,150

$472,541,655

$2,045,423,104
$609,605,213
$2,655,028,318

$356,789
$50,362
$407,150

$456,262,224

$2,045,750,670

$610,896,193
2,656,646,863

$356,789
$50,362
$407,150

5469,654,12;

Period Changes $30,799,120 $31,087,970 527,252,827
Ending Balance 11/30/2019 $503,340,755 $487,350,193 $469,906,954)
TWRFA Funds
Beginning Balance 9/1/2019 $100,247 $100,247 $100,247
Period Changes -5184 -5184 -5184
Ending Balance 11/30/2019 $100,063 $100,063 $100,063
Compliant with PFIA Requirements
Texas Water
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Fund Type
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
DEBT SERVICE
POOLED

Security Description
DREYFUS GOVT CM INST 289

DREYFUS GOVT CASH MGMT FD 289

DREYFUS GOVT CM INST FD 289
DREYFUS GOVT CM INST FD 289
DREYFUS GOVT CM INST FD 289
DREYFUS GOVT CM INST FD 289
DREYFUS GOVT CM INST FD 289
DREYFUS GOVT CM INST FD 289
DREYFUS GOVT CM INST FD 289
DREYFUS GOVT CM INST FD 289
DREYFUS GOVT CM INST FD 289
DREYFUS GOVT CM INST FD 289
DREYFUS GOVT CM INST FD 289
DREYFUS GOVT CM INST FD 289
DREYFUS GOVT CM INST 289

DREYFUS GOVT CM INST FD 289
DREYFUS GOVT CM INST FD 289
DREYFUS GOVT CM INST FD 289
DREYFUS GOVT CM INST FD 289

DREYFUS GOVT CASH MGMT FD 289

DREYFUS GOVT CM INST 289
DREYFUS GOVT CM INST FD 289
DREYFUS GOVT CM INST FD 289
DREYFUS GOVT CM INST FD 289
DREYFUS GOVT CM INST 289
DREYFUS GOVT CM INST FD 289
DREYFUS GOVT CM INST FD 289
DREYFUS GOVT CM INST 289
DREYFUS GOVT CM INST 289
DREYFUS GOVT CM INST 289
DREYFUS GOVT CM INST 289
DREYFUS GOVT CM INST 289
DREYFUS GOVT CM INST 289
DREYFUS GOVT CM INST 289
DREYFUS GOVT CM INST FD 289
DREYFUS GOVT CM INST 289
DREYFUS GOVT CM INST 289
DREYFUS GOVT CM INST 289
DREYFUS GOVT CM INST 289
DREYFUS GOVT CM INST 289
DREYFUS GOVT CM INST 289
TREAS POOL/CASH

TREAS POOL/CASH

Portfolio Asset Listing by Ma turity Date

Security Type

MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
MM FUNDS
TREAS POOL/CASH
TREAS POOL/CASH

Compliant with PFIA Requir ements

As of November 30,2019

cusip

X9USDDGCM
X9USDDGCM
X9USDDGCM
X9USDDGCM
X9USDDGCM
X9USDDGCM
X9USDDGCM
X9USDDGCM
X9USDDGCM
X9USDDGCM
X9USDDGCM
X9USDDGCM
XSUSDDGCM
X9USDDGCM
X9USDDGCM
X9USDDGCM
X9USDDGCM
X3USDDGCM
X9USDDGCM
X9USDDGCM
X9USDDGCM
X9USDDGCM
X9UsSDDGCM
X9USDDGCM
X9USDDGCM
X9USDDGCM
X9USDDGCM
X9USDDGCM
X9USDDGCM
X9UsDDGCM
X9USDDGCM
X9USDDGCM
X9USDDGCM
X9USDDGCM
X9USDDGCM
X9USDDGCM
X9USDDGCM
X9USDDGCM
X9USDDGCM
X9USDDGCM
X9USDDGCM
CASH POOL

CASH POOL

Maturity Date
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19
12/01/19

PAR Value
$21,722.76
$0.03
$439,558.09
$4,437,168.59
$96,442.25
$252,922.18
$591,113.28
$1,006,323.37
$8,975.71
$38,071.27
$24,254.81
$1,514.76
$186,276.67
$6,046,493.67
$97,852.47
$15,584.45
$416,852.27
$1,510,835.52
$50,000.00
$10,983.45
$245,000.00
$7,361.65
$3,290,406.58
$9,461,064.41
$74,848.60
$1,057.41
$54,283.18
$97,060.27
$1,401.75
$6,747.52
$4,077.57
$71,453.82
$8,524.43
$3,639.56
$1,348,637.98
$6,729,115.47
$73,300.87
$928.50
$14,966.91
$26,081.40
$3,871.63
$407,150.45

Book Value
$21,722.76
$0.03
$439,558.09
$4,437,168.59
$96,442.25
$252,922.18
$591,113.28
$1,006,323.37
$8,975.71
$38,071.27
$24,254.81
$1,514.76
$186,276.67
$6,046,493.67
$97,852.47
$15,584.45
$416,852.27
$1,510,835.52
$50,000.00
$10,983.45
$245,000.00
$7,361.65
$3,290,406.58
$9,461,064.41
$74,848.60
$1,057.41
$54,283.18
$97,060.27
$1,401.75
$6,747.52
$4,077.57
$71,453.82
$8,524.43
$3,639.56
$1,348,637.98
$6,729,115.47
$73,300.87
$928.50
$14,966.91
$26,081.40
$3,871.63
$407,150.45

$1,756,635,827.06 $1,756,635,827.06

Market Value

$21,722.76
$0.03
$439,558.09
$4,437,168.59
$96,442.25
$252,922.18
$591,113.28
$1,006,323.37
$8,975.71
$38,071.27
$24,254.81
$1,514.76
$186,276.67
$6,046,493.67
$97,852.47
$15,584.45
$416,852.27
$1,510,835.52
$50,000.00
$10,983.45
$245,000.00
$7,361.65
$3,290,406.58
$9,461,064.41
$74,848.60
$1,057.41
$54,283.18
$97,060.27
$1,401.75
$6,747.52
$4,077.57
$71,453.82
$8,524.43
$3,639.56
$1,348,637.98
$6,729,115.47
$73,300.87
$928.50
$14,966.91
$26,081.40
$3,871.63
$407,150.45

$1,756,635,827.06



Fund Type
POOLED
TWRFA
POOLED
POOLED
POOLED
POOLED
POOLED
POOLED
SWIRFT
POOLED
POOLED
POOLED
POOLED
POOLED
POOLED
SWIRFT
SWIRFT
POOLED
POOLED
SWIRFT
SWIRFT
POOLED
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
POOLED
POOLED
POOLED
POOLED
POOLED
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT

Security Description
TRUST POOL/CASH
TRUST REPO POOL
ONTARIO TEACHER Fl
NATWEST REPO
NATWEST REPO
TORONTO DOMINION H
JP MORGAN SECURITY
JP MORGAN SECURITY
FEDERAL HOME LN MTG COR 0.0 01FEB20
COCA-COLA COMPANY
UNITED STATES TREAS
BEDFORD ROW FUNDING CORP
BANK OF NOVA SCOTIA
KFW
KFW
FEDERAL HOME LN MTG COR 0.0 15MAR20
FEDERAL HOME LN MTG COR 0.0 15MAR20
CRC FUNDING LLC
ONTARIO TEACHER FI
FEDERAL HOME LN BKS 1.8 30MAR20
UNITED STATES TREAS N 1.375 31MAR20
KELLS FUNDING LLC
FEDERAL FARM CR BKS C 2.375 13APR20
FEDERAL NATL MTG ASS M 1.45 15APR20
UNITED STATES TREAS NTS 1.5 15APR20
UNITED STATES TREAS NTS 1.5 15APR20
UNITED STATES TREAS NTS 1.5 15APR20
UNITED STATES TREAS NTS 1.5 15APR20
UNITED STATES TREAS NTS 1.5 15APR20
TORONTO DOMINION H
UNITED STATES TREAS
CIESCO LLC
UNITED STATES TREAS
FHLB
FEDERAL HOME LN BKS 1.375 28SEP20
UNITED STATES TREAS NTS 2.0 30SEP20
RESOLUTION FDG CORP FED 0.0 150CT20
RESOLUTION FDG CORP FED 0.0 150CT20
RESOLUTION FDG CORP FED 0.0 150CT20
RESOLUTION FDG CORP FED 0.0 150CT20
RESOLUTION FDG CORP FED 0.0 150CT20
UNITED STATES TREAS N 1.625 150CT20
RESOLUTION FDG CORP FED 0.0 150CT20

Portfolio Asset Listing by Ma turity Date

Security Type
TRUST POOL/CASH
REPO
COMMERCIAL PAPER
REPO
REPO
COMMERCIAL PAPER
COMMERCIAL PAPER
COMMERCIAL PAPER
AGENCIES
COMMERCIAL PAPER
US TREASURIES
COMMERCIAL PAPER
COMMERCIAL PAPER
COMMERCIAL PAPER
COMMERCIAL PAPER
AGENCIES
AGENCIES
COMMERCIAL PAPER
COMMERCIAL PAPER
AGENCIES
US TREASURIES
COMMERCIAL PAPER
AGENCIES
AGENCIES
US TREASURIES
US TREASURIES
US TREASURIES
US TREASURIES
US TREASURIES
COMMERCIAL PAPER
US TREASURIES
COMMERCIAL PAPER
US TREASURIES
AGENCIES
AGENCIES
US TREASURIES
AGENCIES
AGENCIES
AGENCIES
AGENCIES
AGENCIES
US TREASURIES
AGENCIES

Compliant with PFIA Requirements

As of November 30,2019

cusip
CASH POOL
RPTWDBO1
68328HZ23
REPO_NMA_504572
REPO_NMA_504652
89116FZK9
46640PA29
46640PA37
3134A1MY3
19121ABQ3
912796SD2
07644ACS51
06417JC91
48246TCAS
48246TCC1
3134A4BR4
3134A4BR4
12619TCH5
68328GCT1
3130A5P86
91282884
48803MQB8
3133EJKY4
3136GON49
912828X21
912828X21
912828X21
912828X21
912828X21
89119AE61
912828X96
17177LENO
9128284Q0
3130AH5V1
3130ACE26
912828VZ0
76116EGUS8
76116FAE7
76116FAE7
76116FAE7
76116FAE7
912828272
76116FAE7

Maturity Date

12/01/19
12/01/19
12/02/19
12/02/19
12/02/19
12/19/19
01/02/20
01/03/20
02/01/20
02/24/20
02/27/20
03/05/20
03/09/20
03/10/20
03/12/20
03/15/20
03/15/20
03/17/20
03/27/20
03/30/20
03/31/20
04/07/20
04/13/20
04/15/20
04/15/20
04/15/20
04/15/20
04/15/20
04/15/20
05/06/20
05/15/20
05/22/20
05/31/20
09/24/20
09/28/20
09/30/20
10/15/20
10/15/20
10/15/20
10/15/20
10/15/20
10/15/20
10/15/20

PAR Value
$0.32
$52,062.68
$25,000,000.00
$385,000,000.00
$25,311,024.00
$15,000,000.00
$10,000,000.00
$16,000,000.00
$485,000.00
$20,000,000.00
$25,000,000.00
$25,000,000.00
$20,000,000.00
$20,000,000.00
$25,000,000.00
$1,128,000.00
$42,000.00
$15,000,000.00
$20,000,000.00
$2,095,000.00
$163,000.00
$25,000,000.00
$7,789,000.00
$1,294,000.00
$11,164,000.00
$4,000.00
$3,196,000.00
$16,858,000.00
$228,000.00
$20,000,000.00
$25,000,000.00
$10,000,000.00
$25,000,000.00
$50,000,000.00
$70,000.00
$12,000.00
$226,000.00
$3,591,000.00
$1,855,000.00
$9,819,000.00
$11,247,000.00
$96,000.00
$4,457,000.00

Book Value
$0.32
$52,062.68
$24,833,250.00
$385,000,000.00
$25,311,024.00
$14,883,506.25
$9,913,558.33
$15,869,937.78
$483,781.35
$19,791,733.33
$24,696,632.29
$24,753,638.89
$19,768,833.34
$19,802,833.33
$24,745,416.67
$1,122,863.30
$41,826.80
$14,845,000.00
$19,774,666.66
$2,099,387.03
$163,037.08
$24,824,944.44
$7,784,352.62
$1,294,238.79
$11,113,563.35
$3,981.16
$3,195,850.62
$16,851,542.48
$227,892.46
$19,813,972.22
$24,911,616.23
$9,904,933.33
$24,981,542.97
$50,000,000.00
$69,942.76
$12,057.02
$223,518.48
$3,551,570.18
$1,810,784.04
$9,671,929.09
$10,963,583.14
$95,007.76
$4,390,359.94

Market Value
$0.32
$52,062.68
$24,997,199.13
$385,000,000.00
$25,311,024.00
$14,980,153.76
$9,977,088.36
$15,964,754.56
$483,486.80
$19,898,547.33
$24,905,723.11
$24,869,443.35
$19,878,584.88
$19,890,698.41
$24,860,612.94
$1,122,044.16
$41,778.24
$14,910,088.78
$19,872,267.91
$2,096,173.20
$162,833.74
$24,836,286.34
$7,809,874.52
$1,292,964.80
$11,157,859.80
$3,997.80
$3,194,242.20
$16,848,728.10
$227,874.60
$19,838,305.03
$24,991,211.00
$9,910,535.37
$25,110,351.50
$50,026,500.00
$69,822.90
$12,031.44
$222,517.34
$3,535,662.69
$1,826,414.45
$9,667,689.21
$11,073,683.73
$95,951.04
$4,388,317.63
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Fund Type
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
POOLED
POOLED
TWRFA
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT

Security Description
UNITED STATES TREAS N 1.625 150CT20
UNITED STATES TREAS N 1.625 150CT20
RESOLUTION FDG CORP FED 0.0 15JAN21
FEDERAL HOME LN MTG COR 0.0 15JAN21
RESOLUTION FDG CORP FED 0.0 15JAN21
RESOLUTION FDG CORP FED 0.0 15JAN21
RESOLUTION FDG CORP FED 0.0 15JAN21
ISRAEL ST U S GOVT GTD 0.0 15FEB21
ISRAEL ST U S GOVT GTD 0.0 15FEB21
FEDERAL NATL MTG ASSN 1.37S 26FEB21
FEDERAL NATL MTG ASSN 2.5 13APR21
FEDERAL NATL MTG ASSN 2.5 13APR21
RESOLUTION FDG CORP FED 0.0 15APR21
RESOLUTION FDG CORP FED 0.0 15APR21
UNITED STATES TREAS N 2.375 15APR21
UNITED STATES TREAS N 2.375 15APR21
FHLMC
UNITED STATES TREAS
STATE & LOCAL GOVT SERIES
BANQUE CENTRALE DE TU 1.416 05AUG21
ISRAEL ST U S GOVT GTD 0.0 15SEP21
FEDERAL NATL MTG ASSN M 2.0 28SEP21
UKRAINE CABINET OF MI 1.471 29SEP21
UKRAINE CABINET OF M1 1.471 29SEP21
UNITED STATES TREAS N 2.125 30SEP21
FEDERAL NATL MTG ASSN 1.375 070CT21
FEDERAL NATL MTG ASSN 1.375 070CT21
RESOLUTION FDG CORP FED 0.0 150CT21
UNITED STATES TREAS N 2.875 150CT21
UNITED STATES TREAS N 2.875 150CT21
FEDERAL HOME LN MTG C 2.375 13JAN22
RESOLUTION FDG CORP FED 0.0 15JAN22
IRAQ REP 2.149 18JAN22
ISRAEL ST U S GOVT GTD 0.0 15FEB22
ISRAEL ST U S GOVT GTD 0.0 15FEB22
ISRAEL ST U S GOVT GTD 0.0 15FEB22
ISRAEL ST 0.0 15FEB22
FEDERAL HOME LN MTG COR 0.0 15MAR22
ISRAEL ST U S GOVT GTD 0.0 15MAR22
ISRAEL ST U S GOVT GTD 0.0 15MAR22
ISRAEL ST U S GOVT GTD 0.0 15MAR22
FEDERAL NATL MTG ASSN 1.875 05APR22
RESOLUTION FDG CORP FED 0.0 15APR22

Portfolio Asset Listing by Ma turity Date

As of November 30,2019

Security Type cusip
US TREASURIES 912828222
US TREASURIES 912828272
AGENCIES 76116FAG2
AGENCIES 3134A4MW1
AGENCIES 76116EFX3
AGENCIES 76116FAG2
AGENCIES 76116FAG2
US GOVT AID BONDS  465139MNO
US GOVT AID BONDS  465139MNO
AGENCIES 3135G0J20
AGENCIES 3135G0U27
AGENCIES 3135G0U27
AGENCIES 76116EGV6
AGENCIES 76116EGV6
US TREASURIES 9128284G2
US TREASURIES 9128284G2
AGENCIES 31130AHG40
US TREASURIES 9128286Q
US TREASURIES SL001067
US GOVT AID BONDS  066716AJ0
US GOVT AID BONDS  465139DN0
AGENCIES 3136G1HQS
US GOVT AID BONDS  903724BLS
US GOVT AID BONDS  903724BL5
US TREASURIES 912828F21
AGENCIES 3135G0Q89
AGENCIES 3135G0Q89
AGENCIES 76116EGW4
US TREASURIES 9128285F3
US TREASURIES 9128285F3
AGENCIES 3137EADB2
AGENCIES 76116EFZ8
US GOVT AID BONDS  462652AD0
US GOVT AIDBONDS  465139GJ6
US GOVT AID BONDS  465139MQ3
US GOVT AID BONDS  465139RC9
US GOVT AID BONDS  465138QY4
AGENCIES 3134A32A3
US GOVT AID BONDS  465139BT9
US GOVT AID BONDS  465139BT9
US GOVT AID BONDS  465139BT9
AGENCIES 3135G0T45
AGENCIES 76116EGX2

Compliant with PFIA Requir ements

Maturity Date
10/15/20
10/15/20
01/15/21
01/15/21
01/15/21
01/15/21
01/15/21
02/15/21
02/15/21
02/26/21
04/13/21
04/13/21
04/15/21
04/15/21
04/15/21
04/15/21
04/28/21
04/30/21
07/10/21
08/05/21
09/15/21
09/28/21
09/29/21
09/29/21
09/30/21
10/07/21
10/07/21
10/15/21
10/15/21
10/15/21
01/13/22
01/15/22
01/18/22
02/15/22
02/15/22
02/15/22
02/15/22
03/15/22
03/15/22
03/15/22
03/15/22
04/05/22
04/15/22

PAR Value
$4,716,000.00
$540,000.00
$1,706,000.00
$125,000.00
$198,000.00
$1,185,000.00
$4,888,000.00
$10,000.00
$250,000.00
$40,000.00
$7,493,000.00
$11,246,000.00
$230,000.00
$160,000.00
$4,755,000.00
$34,000.00
$50,000,000.00
$50,000,000.00
$22,000.00
$3,450,000.00
$9,008,000.00
$2,624,000.00
$1,946,000.00
$4,002,000.00
$489,000.00
$11,388,000.00
$72,000.00
$240,000.00
$2,186,000.00
$140,000.00
$39,000.00
$138,000.00
$1,121,000.00
$2,200,000.00
$658,000.00
$412,000.00
$4,500,000.00
$1,381,000.00
$7,204,000.00
$145,000.00
$4,869,000.00
$11,464,000.00
$770,000.00

Book Value
$4,713,102.90
$539,542.42
$1,681,026.57
$122,550.29
$194,100.33
$1,161,964.45
$4,791,838.80
$9,842.88
$244,661.32
$39,891.84
$7,473,221.56
$11,182,895.80
$225,900.99
$157,592.73
$4,781,106.14
$34,177.52
$50,000,000.00
$49,965,450.33
$22,000.00
$3,452,834.78
$8,731,254.09
$2,634,039.37
$1,901,539.30
$3,974,842.96
$482,308.65
$11,074,628.50
$71,607.68
$234,017.57
$2,219,669.94
$142,095.13
$39,504.48
$133,862.86
$1,125,907.52
$2,131,523.45
$631,467.48
$395,726.90
$4,314,920.84
$1,336,464.50
$6,759,618.07
$138,950.09
$4,748,176.91
$11,169,435.35
$744,103.49

Market Value
$4,713,594.84
$539,724.60
$1,671,862.94
$122,451.25
$194,038.02
$1,161,288.15
$4,790,191.12
$9,775.70
$244,392.50
$39,857.60
$7,581,342.47
$11,378,590.34
$224,316.70
$156,046.40
$4,798,460.70
$34,310.76
$50,005,000.00
$49,976,660.00
$22,000.00
$3,408,945.00
$8,708,213.76
$2,638,300.80
$1,937,087.32
$3,983,670.84
$493,107.60
$11,334,134.76
$71,659.44
$231,921.60
$2,234,835.24
$143,127.60
$39,578.76
$132,580.74
$1,130,416.40
$2,109,646.00
$630,975.94
$395,079.16
$4,315,185.00
$1,324,116.61
$6,897,181.64
$138,824.45
$4,661,629.29
$11,524,988.48
$736,335.60
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Fund Type
SWIRFT
SWIRFT
TWRFA
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT

Security Description
RESOLUTION FDG CORP FED 0.0 15APR22
UNITED STATES TREAS NT 2.25 15APR22
STATE & LOCAL GOVT SERIES
UNITED STATES TREAS SEC 0.0 15AUG22
UNITED STATES TREAS SEC 0.0 15AUG22
FEDERAL FARM CR BKS CON 2.8 13SEP22
ISRAEL ST U S GOVT GTD 0.0 15SEP22
FEDERAL HOME LN BKS 2.25 19SEP22
FEDERAL FARM CR BKS CO 3.05 19SEP22
FEDERAL HOME LN BKS 2.0 30SEP22
UNITED STATES TREAS NT 1.75 305EP22
FEDERAL NATL MTG ASSN 2.0 050CT22
FEDERAL NATL MTG ASSN 2.0 050CT22
FEDERAL NATL MTG ASSN 2.0 050CT22
RESOLUTION FDG CORP FED 0.0 150CT22
RESOLUTION FDG CORP FED 0.0 150CT22
ISRAEL ST U S GOVT GTD 0.0 15FEB23
ISRAEL ST U S GOVT GTD 0.0 15FEB23
ISRAEL ST U S GOVT GTD 0.0 15FEB23
ISRAEL ST U S GOVT GTD 0.0 15FEB23
UNITED STATES TREAS SEC 0.0 15FEB23
ISRAEL ST 0.0 15FEB23
FEDERAL HOME LN BKS 4.75 10MAR23
FEDERAL HOME LN MTG COR 0.0 15MAR23
FEDERAL HOME LN MTG COR 0.0 15MAR23
FEDERAL HOME LN MTG COR 0.0 15MAR23
FEDERAL NATL MTG ASSN-M 0.0 23MAR23
UNITED STATES TREAS NTS 1.5 31MAR23
FEDERAL FARM CR BKS CON 2.7 11APR23
FEDERAL FARM CR BKS CO 3.02 14APR23
RESOLUTION FDG CORP FED 0.0 15APR23
RESOLUTION FDG CORP FED 0.0 15APR23
UNITED STATES TREAS SEC 0.0 15AUG23
ISRAEL ST 0.0 15AUG23
ISRAEL ST U S GOVT GTD 0.0 15AUG23
FEDERAL FARM CR BKS CON 2.8 05SEP23
FEDERAL FARM CR BKS C 2.125 05SEP23
ISRAEL ST 5.5 185EP23
ISRAEL ST 5.5 18SEP23
ISRAEL ST 5.5 18SEP23
ISRAEL ST 5.5 18SEP23
ISRAEL ST 5.5 18SEP23
ISRAEL ST 5.5 18SEP23

Portfolio Asset Listing by Ma turity Date

Security Type

AGENCIES

US TREASURIES

US TREASURIES

US TREASURIES

US TREASURIES
AGENCIES

US GOVT AID BONDS
AGENCIES

AGENCIES

AGENCIES

US TREASURIES
AGENCIES

AGENCIES

AGENCIES

AGENCIES

AGENCIES

US GOVT AID BONDS
US GOVT AID BONDS
US GOVT AID BONDS
US GOVT AID BONDS
US TREASURIES

US GOVT AID BONDS
AGENCIES

AGENCIES

AGENCIES

AGENCIES

AGENCIES

US TREASURIES
AGENCIES

AGENCIES

AGENCIES

AGENCIES

US TREASURIES

US GOVT AID BONDS
US GOVT AID BONDS
AGENCIES
AGENCIES

US GOVT AID BONDS
US GOVT AID BONDS
US GOVT AID BONDS
US GOVT AID BONDS
US GOVT AID BONDS
US GOVT AID BONDS

Compliant with PFIA Requir ements

As of November 30,2019

cusip
76116EGX2
9128286M7
SL001165
91283307
912833L7
3133EJZH5
465139BU6
313380LX3
3133EJH44
3130A6PL5
912828L57
3135G0T78
3135G0T78
3135G0T78
76116EGY0
76116EGY0
465139ET6
465139ET6
465139GL1
465139MS9
912833LL2
465138RA5
3133XPKG8
3134A4BX1
3134A32C9
3134A4BX1
31364DPA8
912828029
3133EJKN8
3133EJC64
76116EGZ7
76116EGZ7
912833LMO
465138RB3
465139KW2
3133EJYL7
3133EKPG5
46513EFF4
46513EFF4
46513EFF4
46513EFF4
46513EFF4
46513EFF4

Maturity Date
04/15/22
04/15/22
07/10/22
08/15/22
08/15/22
09/13/22
09/15/22
09/19/22
09/19/22
09/30/22
09/30/22
10/05/22
10/05/22
10/05/22
10/15/22
10/15/22
02/15/23
02/15/23
02/15/23
02/15/23
02/15/23
02/15/23
03/10/23
03/15/23
03/15/23
03/15/23
03/23/23
03/31/23
04/11/23
04/14/23
04/15/23
04/15/23
08/15/23
08/15/23
08/15/23
09/05/23
09/05/23
09/18/23
09/18/23
09/18/23
09/18/23
09/18/23
09/18/23

PAR Value
$150,000.00
$35,000.00
$26,000.00
$3,432,000.00
$77,000.00
$500,000.00
$2,433,000.00
$775,000.00
$293,000.00
$440,000.00
$145,000.00
$1,964,000.00
$11,574,000.00
$3,360,000.00
$3,090,000.00
$5,869,000.00
$1,657,000.00
$3,388,000.00
$2,205,000.00
$650,000.00
$38,000.00
$4,922,000.00
$395,000.00
$5,000,000.00
$441,000.00
$379,000.00
$250,000.00
$34,000.00
$1,175,000.00
$11,691,000.00
$184,000.00
$128,000.00
$81,000.00
$5,000.00
$3,000.00
$509,000.00
$149,000.00
$2,574,000.00
$2,006,000.00
$8,004,000.00
$11,928,000.00
$2,771,000.00
$4,914,000.00

Book Value
$145,742.65
$35,365.80
$26,000.00
$3,260,655.75
$73,382.30
$497,356.29
$2,304,004.66
$784,529.65
$301,373.67
$443,213.62
$145,483.51
$1,918,628.83
$11,254,391.08
$3,386,109.78
$2,959,790.95
$5,544,554.42
$1,577,272.97
$3,170,092.49
$2,063,180.03
$608,193.66
$35,860.36
$4,739,362.70
$417,048.59
$4,545,000.61
$410,886.52
$353,120.16
$227,165.91
$33,932.56
$1,166,970.86
$11,703,069.72
$174,711.04
$120,372.42
$75,568.75
$4,779.72
$2,867.84
$504,246.16
$151,128.01
$2,926,454.18
$2,184,491.11
$8,909,781.34
$12,859,940.38
$3,099,351.35
$5,459,714.87

Market Value
$143,442.00
$35,512.75
$26,000.00
$3,282,536.40
$73,646.65
$515,465.00
$2,306,678.64
$787,028.00
$304,107.63
$444,329.60
$145,583.34
$1,987,253.76
$11,711,036.16
$3,399,782.40
$2,926,940.70
$5,559,292.87
$1,555,392.76
$3,180,247.84
$2,069,899.65
$610,129.00
$36,042.24
$4,619,936.86
$433,465.10
$4,702,550.00
$414,751.68
$356,453.29
$234,445.00
$33,884.47
$1,216,642.00
$12,228,318.36
$172,400.64
$119,930.88
$76,138.38
$4,647.50
$2,788.32
$530,836.10
$151,740.11
$2,923,085.88
$2,278,053.72
$9,089,502.48
$13,545,675.36
$3,146,803.02
$5,580,436.68
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Fund Type
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT

Security Description
ISRAEL ST U S GOVT GTD 0.0 15FEB24
UNITED STATES TREAS SEC 0.0 15FEB24
ISRAEL ST U S GOVT GTD 0.0 15FEB24
ISRAEL ST U S GOVT GTD 0.0 15FEB24
FEDERAL HOME LN BKS 3.25 08MAR24
FEDERAL HOME LN MTG COR 0.0 15MAR24
FEDERAL HOME LN MTG COR 0.0 15MAR24
UNITED STATES TREAS N 2.125 31MAR24
FEDERAL HOME LN BKS 2.35 05APR24
FEDERAL FARM CR BKS CON 2.8 10APR24
FEDERAL HOME LN BKS 3.074 15APR24
RESOLUTION FDG CORP FED 0.0 15APR24
RESOLUTION FDG CORP FED 0.0 15APR24
ISRAEL ST U S GOVT GTD 0.0 15AUG24
ISRAEL ST 0.0 15AUG24
ISRAEL ST U S GOVT GTD 0.0 15AUG24
ISRAEL ST U S GOVT GTD 0.0 15AUG24
ISRAEL ST 0.0 15AUG24
ISRAEL ST 0.0 15AUG24
FEDERAL FARM CR BKS CO 3.08 28AUG24
FEDERAL NATL MTG ASSN 2 .625 06SEP24
FEDERAL HOME LN BKS 2.875 13SEP24
FEDERAL HOME LN MTG COR 0.0 155EP24
FEDERAL HOME LN MTG COR 0.0 15SEP24
FEDERAL HOME LN MTG COR 0.0 15SEP24
FEDERAL NATL MTG ASSN-M 0.0 23SEP24
ISRAEL ST U S GOVT GTD 0.0 15NOV24
FEDERAL FARM CR BKS CO 5.03 06JAN25
FEDERAL FARM CR BKS CO 4.57 14FEB25
ISRAEL ST U S GOVT GTD 0.0 15FEB25
ISRAEL ST U S GOVT GTD 0.0 15FEB25
ISRAEL ST U S GOVT GTD 0.0 15FEB25S
FEDERAL FARM CR BKS CO 2.95 28FEB25
FEDERAL HOME LN BKS 2.875 14MAR25
FEDERAL HOME LN BKS 2.875 14MAR25
FEDERAL HOME LN MTG COR 0.0 15MAR25
FEDERAL NATL MTG ASSN-M 0.0 23MAR25
FEDERAL NATL MTG ASSN-M 0.0 23MAR25
FEDERAL NATL MTG ASSN-M 0.0 23MAR25
UNITED STATES TREAS N 2.625 31MAR25
FEDERAL NATL MTG ASSN-M 0.0 08APR2S
FEDERAL NATL MTG ASSN-D 0.0 15JUL25
UNITED STATES TREAS NT 2.75 31AUG25

Portfolio Asset Listing by Ma turity Date

As of November 30,2019

Security Type CuUsIP
US GOVT AID BONDS  465139EV1
US TREASURIES 912833LQ1
US GOVT AID BONDS  465139EV1
US GOVT AID BONDS  465139EV1
AGENCIES 3130A0XES
AGENCIES 3134A4BZ6
AGENCIES 3134A32E5
US TREASURIES 912828W71
AGENCIES 3130AB4N3
AGENCIES 3133EJKMO
AGENCIES 3130AF2G1
AGENCIES 76116EHBS
AGENCIES 76116EHBY9
US GOVT AID BONDS  465139GP2
US GOVT AID BONDS  465138RD9
US GOVT AIDBONDS  465139GP2
US GOVT AID BONDS  465139RH8
US GOVT AIDBONDS  465138RD9
US GOVT AID BONDS  465138RD9
AGENCIES 3133EJQN2
AGENCIES 3135G0ZR7
AGENCIES 3130A2UW4
AGENCIES 3134A4CA0
AGENCIES 3134A32F2
AGENCIES 3134A32F2
AGENCIES 31364DPD2
US GOVT AID BONDS  465139TF0
AGENCIES 31331SWL3
AGENCIES 31331KCG3
US GOVT AID BONDS  465139MWO
US GOVT AID BONDS  465139RJ4
US GOVT AID BONDS  465139MWO0
AGENCIES 3133EJYJ2
AGENCIES 3130ADRH7
AGENCIES 3130ADRH7
AGENCIES 3134A32G0
AGENCIES 31364DPEO
AGENCIES 31364DPEO
AGENCIES 31364DPEO
US TREASURIES 9128284F4
AGENCIES 31364DKF2
AGENCIES 31359YCS4
US TREASURIES 912828420

Compliant with PFIA Requirements

Maturity Date
02/15/24
02/15/24
02/15/24
02/15/24
03/08/24
03/15/24
03/15/24
03/31/24
04/05/24
04/10/24
04/15/24
04/15/24
04/15/24
08/15/24
08/15/24
08/15/24
08/15/24
08/15/24
08/15/24
08/28/24
09/06/24
09/13/24
09/15/24
09/15/24
09/15/24
09/23/24
11/15/24
01/06/25
02/14/25
02/15/25
02/15/25
02/15/25
02/28/25
03/14/25
03/14/25
03/15/25
03/23/25
03/23/25
03/23/25
03/31/25
04/08/25
07/15/25
08/31/25

PAR Value
$1,652,000.00
$36,000.00
$2,000,000.00
$34,000.00
$1,850,000.00
$541,000.00
$826,000.00
$5,627,000.00
$1,200,000.00
$6,493,000.00
$10,475,000.00
$96,000.00
$529,000.00
$2,154,000.00
$3,305,000.00
$3,733,000.00
$4,913,000.00
$2,140,000.00
$5,098,000.00
$531,000.00
$403,000.00
$155,000.00
$847,000.00
$15,000.00
$80,000.00
$1,149,000.00
$3,578,000.00
$400,000.00
$325,000.00
$351,000.00
$489,000.00
$1,000.00
$795,000.00
$6,170,000.00
$11,520,000.00
$6,880,000.00
$1,190,000.00
$912,000.00
$34,000.00
$34,000.00
$69,000.00
$6,000.00
$5,000.00

Book Value
$1,461,355.47
$33,192.89
$1,897,902.32
$31,923.46
$1,951,773.22
$501,840.97
$751,213.96
$5,642,909.69
$1,230,432.33
$6,448,173.22
$10,479,056.04
$86,486.34
$480,214.13
$1,871,295.35
$2,881,383.63
$3,254,524.99
$4,283,279.22
$1,926,658.32
$4,802,153.72
$530,128.87
$394,937.45
$162,205.86
$777,431.78
$13,443.20
$72,117.87
$1,054,213.48
$3,351,009.59
$453,490.60
$363,226.29
$299,355.91
$414,734.15
$930.95
$836,099.47
$6,097,366.40
$11,348,484.63
$6,081,048.52
$1,074,165.64
$805,674.02
$30,306.82
$35,489.75
$60,376.72
$5,287.18
$4,924.30

Market Value

$1,519,047.04
$33,509.52
$1,839,040.00
$31,263.68
$1,970,009.50
$499,294.31
$762,431.04
$5,742,617.97
$1,236,444.00
$6,811,416.72
$11,097,738.75
$88,233.60
$486,203.90
$1,961,066.22
$3,008,971.15
$3,398,635.19
$4,472,451.29
$1,948,320.20
$4,641,372.14
$565,833.60
$420,449.90
$163,304.90
$774,556.09
$13,717.05
$73,157.60
$1,043,625.21
$3,241,846.90
$465,972.00
$372,128.25
$315,973.71
$440,202.69
$900.21
$846,667.05
$6,517,494.40
$12,168,806.40
$6,227,707.20
$1,068,988.90
$819,258.72
$30,542.54
$35,649.68
$61,934.40
$5,355.90
$5,289.45
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Fund Type
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT
SWIRFT

Security Description
FEDERAL HOME LN BKS 3.125 12SEP25
FEDERAL HOME LN MTG COR 0.0 15SEP25
FEDERAL HOME LN MTG COR 0.0 15SEP25
FEDERAL HOME LN MTG COR 0.0 15SEP25
FEDERAL NATL MTG ASSN-M 0.0 23SEP25
UNITED STATES TREAS NTS 3.0 30SEP25
FEDERAL FARM CR BKS CO 2.08 010CT25
FEDERAL NATL MTG ASSN-M 0.0 080CT25
FEDERAL NATL MTG ASSN-M 0.0 080CT25
FEDERAL NATL MTG ASSN-M 0.0 080CT25
FEDERAL FARM CR BKS CON 2.6 100CT25
FEDERAL HOME LN MTG COR 0.0 15MAR26
FEDERAL NATL MTG ASSN-M 0.0 23MAR26
FEDERAL NATL MTG ASSN-M 0.0 23MAR26
FEDERAL FARM CR BKS CON 2.6 08APR26
RESOLUTION FDG CORP FED 0.0 15APR26
RESOLUTION FDG CORP FED 0.0 15APR26
RESOLUTION FDG CORP FED 0.0 15APR26
FEDERAL HOME LN MTG COR 0.0 15SEP26
FEDERAL NATL MTG ASSN 1.875 24SEP26
FEDERAL HOME LN BKS 3.185 24SEP26
FEDERAL HOME LN BKS 2.71 25SEP26
FEDERAL NATL MTG ASSN-M 0.0 080CT26
FEDERAL NATL MTG ASSN-M 0.0 080CT26
FEDERAL FARM CR BKS CO 2.75 090CT26
RESOLUTION FDG CORP FED 0.0 150CT26
RESOLUTION FDG CORP FED 0.0 150CT26
UNITED STATES TREAS NT 2.25 15FEB27
FEDERAL HOME LN BKS 3.0 12MAR27
FEDERAL HOME LN BKS 3.25 12MAR27
FEDERAL HOME LN MTG COR 0.0 15MAR27
FEDERAL NATL MTG ASSN-M 0.0 23MAR27
RFIN 04/15/27
RFIN 04/15/27
RFIN 04/15/27
FEDERAL HOME LN MTG COR 0.0 15AUG27
FEDERAL NATL MTG ASSN-M 0.0 23SEP27
FEDERAL FARM CR BKS CO 3.25 060CT27
FEDERAL NATL MTG ASSN-M 0.0 080CT27
FEDERAL NATL MTG ASSN-M 0.0 080CT27
RESOLUTION FDG CORP FED 0.0 15APR28
RESOLUTION FDG CORP FED 0.0 1SAPR28

Portfolio Asset Listing by Ma turity Date

As of November 30,2019
Security Type cusip

AGENCIES 3130AERV4
AGENCIES 3134A32H8
AGENCIES 3134A4CC6
AGENCIES 3134A4CC6
AGENCIES 31364DPF7
US TREASURIES 9128285C0
AGENCIES 3133EKSU1
AGENCIES 31364DKGO
AGENCIES 31364DKGO0
AGENCIES 31364DKGO
AGENCIES 3133EHFC2
AGENCIES 3134A32J4
AGENCIES 31364DPG5
AGENCIES 31364DPG5
AGENCIES 3133EKGF7
AGENCIES 76116EHFO
AGENCIES 76116EHFO
AGENCIES 76116EHFO
AGENCIES 3134A4CE2
AGENCIES 3135G0Q22
AGENCIES 3130A36C3
AGENCIES 3130AG42Z5
AGENCIES 31364DKl4
AGENCIES 31364DKi4
AGENCIES 3133EFIDO
AGENCIES 76116EHGS
AGENCIES 76116EHGS
US TREASURIES 912828v98
AGENCIES 3130A3DUS
AGENCIES 3130AE6D7
AGENCIES 3134A4CF9
AGENCIES 31364DPJ9
AGENCIES 76116EHH6
AGENCIES 76116EHH6
AGENCIES 76116EHH6
AGENCIES 3134A3D29
AGENCIES 31364DPK6
AGENCIES 3133EDWY4
AGENCIES 31364DKL9
AGENCIES 31364EAV6
AGENCIES 76116EHK9
AGENCIES 76116EHK9

Compliant with PFIA Requir ements

Maturity Date
09/12/25
09/15/25
09/15/25
09/15/25
09/23/25
09/30/25
10/01/25
10/08/25
10/08/25
10/08/25
10/10/25
03/15/26
03/23/26
03/23/26
04/08/26
04/15/26
04/15/26
04/15/26
09/15/26
09/24/26
09/24/26
09/25/26
10/08/26
10/08/26
10/09/26
10/15/26
10/15/26
02/15/27
03/12/27
03/12/27
03/15/27
03/23/27
04/15/27
04/15/27
04/15/27
08/15/27
09/23/27
10/06/27
10/08/27
10/08/27
04/15/28
04/15/28

PAR Value Book Value Market Value
$12,540,000.00  $12,502,890.34 $13,471,471.20
$1,015,000.00 $850,765.42 $909,196.40
$544,000.00 $452,100.38 $487,179.20
$4,786,000.00 $4,174,311.57 $4,286,102.30
$1,978,000.00 $1,724,302.80 $1,756,760.70
$154,000.00 $164,096.36 $165,129.58
$5,130,000.00 $5,205,005.22 $5,241,474.90
$1,311,000.00 $1,166,653.12 $1,163,643.60
$3,184,000.00 $2,772,891.41 $2,826,118.40
$77,000.00 $67,649.52 $68,345.20
$1,225,000.00 $1,191,398.15 $1,286,997.25
$32,000.00 $27,845.21 $28,292.16
$1,873,000.00 $1,645,930.39 $1,645,973.67
$2,000.00 $1,688.19 $1,757.58
$196,000.00 $204,031.31 $206,121.44
$5,846,000.00 $4,817,292.80 $5,143,953.86
$12,703,000.00  $10,361,348.24 $11,177,496.73
$5,185,000.00 $4,714,939.20 $4,562,333.35
$24,000.00 $20,162.70 $20,970.00
$25,000.00 $24,184.74 $25,131.25
$500,000.00 $538,312.36 $542,900.00
$1,500,000.00 $1,575,224.90 $1,576,365.00
$615,000.00 $532,795.61 $533,770.80
$450,000.00 $379,121.09 $390,564.00
$545,000.00 $533,870.90 $579,394.95
$12,720,000.00  $10,204,283.31 $11,059,276.80
$3,184,000.00 $2,864,855.09 $2,768,296.96
$34,000.00 $35,253.43 $35,199.28
$490,000.00 $525,454.16 $527,342.90
$4,520,000.00 $4,914,698.69 $4,957,581.20
$2,307,000.00 $1,969,982.64 $1,985,727.18
$5,000.00 $4,060.66 $4,289.30
$260,000.00 $221,616.04 $223,410.20
$462,000.00 $367,576.40 $396,982.74
$198,000.00 $176,809.11 $170,135.46
$1,384,000.00 $1,167,901.20 $1,177,507.20
$610,000.00 $513,557.93 $516,236.90
$164,000.00 $186,332.42 $180,955.96
$1,190,000.00 $1,000,947.49 $1,006,192.60
$5,294,000.00 $4,641,224.86 $4,474,382.92
$197,000.00 $151,729.95 $165,032.81
$5,000.00 $3,971.08 $4,188.65
Total $3,161,794,839.62 $3,142,885,724.33  $3,154,061,030.66
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Texas Water Development Board
Investment Officer Training Report
Annual Report as of November 30, 2019

Name Title

Last Training Date

# of Hours Completed

Texas Water
Development Board

Next Training Due Date

Compliant with PFIA

Rebecca Trevino  Chief Financial Officer
Georgia Sanchez Director, Debt & Portfolio Management
LeeRoy Lopez Director of Accounting

8/17/2018
12/4-6/2017
2/8/2019

13

8/31/2021
8/31/2021
8/31/2021

Yes
Yes
Yes



