


FAIR VALUE CARRYING CARRYING FAIR VALUE CHANGE
(MARKET) VALUE ACCRETION / AMORTIZATION/ VALUE (MARKET) IN FAIR VALUE RECOGNIZED

INVESTMENT TYPE @ 11/30/2024 @ 11/30/2024 PURCHASES SALES MATURITIES TRANSFERS @ 2/28/2025 @ 2/28/2025 (MARKET) GAIN
INDENTURE RELATED:
Mortgage-Backed Securities 2,999,341,353.22 3,116,019,526.36 143,585,414.96 - (30,616,423.72) - 3,228,988,517.60 3,123,504,221.33 11,193,876.87 -
Guaranteed Inv Contracts 50,253,440.85 50,253,440.85 510,000.00 (409,000.00) - - 50,354,440.85 50,354,440.85 - -
Investment Agreements 577,000.00 577,000.00 - (300,000.00) - - 277,000.00 277,000.00 - -
Treasury-Backed Mutual Funds 32,441,132.39 32,441,132.39 35,827,406.68 (16,519,310.62) - - 51,749,228.45 51,749,228.45 - -
Account Control Agreements 49,171.74 49,171.74 - - - - 49,171.74 49,171.74 - -
Commercial Paper - - - - - -
Municpal Bonds - - - - - -
Repurchase Agreements 317,002,129.18 317,002,129.18 203,131,524.97 (163,326,737.05) - - 356,806,917.10 356,806,917.10 - -
SLG Securities 130,536,084.00 130,536,084.00 5,021,109.08 (5,034,073.08) - - 130,523,120.00 130,523,120.00 - -
Treasury Notes / Bonds 26,750,000.00 26,750,000.00 - (26,750,000.00) - - - - - 0.00

3,556,950,311.38 3,673,628,484.52 388,075,455.69 (212,339,120.75) (30,616,423.72) 0.00 3,818,748,395.74 3,713,264,099.47 11,193,876.87 0.00

(b) (8) The Department is in compliance with regards to investing its funds in a manner which will provide
           by priority the following objectives:  (1) safety of principal, (2) sufficient liquidity to meet Department
           cash flow needs, (3) a market rate of return for the risk assumed, and (4) conformation to all applicable
           state statutes governing the investment of public funds including Section 2306 of the Department's enabling
           legislation and specifically, Section 2256 of the Texas Government Code, the Public Funds Investment Act.

Per Section 2256.007(d) of the Texas Government Code, the Public Funds Investment Act:
David Cervantes completed 5.0 hrs. of training on the Texas Public Funds Investment Act on November 13 and 14, 2023
Scott Fletcher completed 5.0 hrs. of training on the Texas Public Funds Investment Act on June 27, 2024

   ____________________________________ Date  __03/31/2025__
     David Cervantes
     Director of Administration
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     Director of Bond Finance
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