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Fort Worthl
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Investment Officer's Certification

FORT WORTH INDEPENDENT SCHOOL DISTRICT
Annual Investment Report
07/01/2018 - 06/30/2019

This report is prepared for the Fort Worth Independent School District (the "District”) in accordance with Chapter 2256 of the Public Funds Investment Act (PFIA). Section 2256.023(a) of the PFIA
states that "Nol 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 District's Investment Officers and includes the disclosures required in the PFIA. Market prices were obiained from the

Custodial Bank, JP Morgan Chase.

The investment portfolio complied with the PFIA and the District's approved Investment Policy and Strategy throughout the period. All investment transaclions made in the following portfolio during
the period were made on behalf of the District and were in full compliance with PFIA and the Districl's approved Investment Policy

Total Rate of Return: 2.48%
Interest Earned During the Period

$13,914,867

Interest Earned Fiscal Year to Date: $13,914,867

Portfolio Name Face Amount/Shares Market Value Book Value % of Portfolio YTM @ Cost Days To Maturity
CIP-2007 Bond Fund 464,129.74 464,129.74 464,129.74 0.09 2.50 1
CIP-2013 BOND 22,540,323.81 22.540,323 81 22,540,323.81 4.45 2.48 1
CIP-2017 BOND FUND 151,061,030.58 151,036,616.98 151,021,104.35 29.84 2.53 20
Food Service Fund 105,062.60 105,062.60 105,062.60 0.02 2,50 1
General Operating Fund 259,125,034 94 259,197,703.94 259,178,000.40 51.19 248 109
Interest & Sinking / Debt Service Fund 46,878,740.38 46,787,429 83 46,748,518.80 9.26 2.46 96
Internal Finance Fund 5,274,138.59 527413859 5,274,138.59 1.04 2.50 1
Scholarships 1,012,916.36 1,034,791.92 1,034,150.47 0.20 2.46 137

TRE FUND 19,699,084.51 19,699,084 .51 19,699,084.51 3.89 2.49 1

Total / Average 506,160,461.51 506,139,281.92 506,064,513.27 100.00 2.50 g
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{e ?u',;'g,;:; Fort Worth independent School District
Fort W {ﬁ*."-“’" Total Rate of Return - Book Value by Month
mu?p:ln‘am scn?o{‘mmlcr All Portfolios Begin Date: 7/31/2018, End Date. 6/30/2019
- ]
Beginning BV + Interest Earned Realized Investment Average Capital Annualized Treasury 1
Month Accrued Intarest During Period-BY Gain/Loss-BV Income-BV Base-BV TRR-BV TRR-BV Year
713112018 §72,508,922.39 1,031,491.26 0.00 1,031,491.26 568,900,261.25 0.18 2.20 239
8/31/2018 569,626,992.09 1.006,698.20 0.00 1,006,698.20 549,849,095.62 0.18 2.22 245
9/30/2018 540,279,593.04 959,581.18 0.00 959,581.18 530,512,145.39 0.18 2.19 2.56
10/31/2018 516,041,960.08 1.018,601.91 0.00 1,018,601.91 508,015,816.09 0.20 243 265
11/30/2018 510,408.279.21 994,092.72 0.00 994,092.72 503,386,506.54 0.20 2.40 270
12/31/2018 518,549,846.34 1,121,843.19 0.00 1,121,843.19 544,598,363.00 0.2 2.50 266
1/31/2019 586,695,821.76 1,392,806.58 0.00 1,392,506.58 657,300,645.99 0.2 257 2.58
2/28/2019 711,711,578.01 1,420,051.47 0.00 1,420,051.47 734,808,879.65 0.19 2.35 2.55
33172019 637,786,088.19 1,411,266.48 0.00 1,411,266 48 641,708,417.84 0.22 267 2.49
4/30/2019 603,795,415.90 1,266,139.12 0.00 1,.266,139.12 598,179,040.05 a.21 2.57 243
513172019 578,689,834.49 1,213,279.80 0.00 1,213,279.80 559,541,111.37 .22 263 2.34
6/30/2019 531,763,819.55 1,079,015.06 0.00 1,079,015 06 527,355,446.53 0.20 2.48 2.00
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Interest Earned During Period - BV/Quarterly Total: $13,914,867
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Fort Worth Independent School District

Fort wOriiI"" Distribution by Security Sector - Book Value

INDEPENDENT SCHOOL DISTRICT All Portfolios Begin Date’ 6/30/2018, End Date: 6/30/2019

Security Sector Allocation

Book Value % of Portfolio Book Value % of Portfolio

Security Sector 6/30/2018 6/30/2018 6/30/2019 6/30/2019

Certificate Of Deposit 58,556,891.21 10.23 29,205,556 41 577

Local Government Investment Pool 445 235,048.69 77.75 352,150,641.84 £9.59

Money Market 1,023,945.02 0.18 1,047 051.37 0.21

Munigipal 12.429,234 66 2.17 13,807,236 60 2.73

Mutual Fund 23,446 .00 0.00 23.446.00 0.00

US Agency 23,8922,087.95 418 66,972,582 67 13.23

US Treasury 31,422,747.88 549 42 857 998 38 847

Total / Average 572,613,405.41 100.00 506,064,513.27 100.00

Portfolio Holdings as of 6/30/2018

Portfolio Holdings as of 6/30/2019

® 10.23%-Certificate O..
77.759%-Local Gavernm..

@ 0.18%-Money Market

® 2.17%-Municipal

@ 09-Mutual Fund
4.18%-US Agency

@ 5.49%-US Treasury

® 5.77%-Certificate Of..
69,599%-Local Governm..

@ 0.21%-Money Market

@ 2.73%-Muntcipal

© 09%-Mutual Fund
13.239%-US Agency

@ 8.479%-US Treasury
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Fort W ;ﬁ""y" Distribution by Security Type - Book Value
mngmm scu(o%{‘ DISTRICT All Portfolios Begin Date: 6/30/2018, End Date: 6/30/2019
Security Type Allocation

Book Value % of Portfolio Book Value % of Portfolio

Security Type 6/30/2018 6/30/2018 6/30/2019 6/30/2019

Certificate Of Deposit 10,000,000.00 1.75 0.00 0.00

Compound CD 48,556,891 21 848 29,205 556,41 577

FFCB Bond 14,998,062.15 262 50,000,000.00 9.88

FHLB Bond 8,924 02580 1.56 16,972,582 67 335

Local Government Investment Pool 445,235,048 69 77.75 352,150.641.84 69.59
Money Market 1,023,849.02 0.18 1,047,051.37 0.21

Municipal Bond 12,429,234 66 217 13,807,236 .60 2.73

Mutual Fund 23,446.00 0.00 23,445.00 0.00

Treasury Bill 18,465,775.00 3.22 0.00 0.00

Treasury Note 12,956,972.88 2.26 42 857,998.38 B.47

Total / Average 572,613,405.41 100.00 506,064,513.27 100.00

Portfolio Holdings as of 6/30/2018 Portfolio Holdings as of 6/30/2019

@ 1.75%-Certificate Of..

) 8.48%-Compound CD

@ 2,62%-FFCB Bond

® 1.56%-FHLB Bond

® 77.75%-Local Governm..

0 0,18%-Money Market

@ 2.179%-Municipal Bond

& 09%-Murtual Fund
3,22%-Treasury Bill

@ 2,.26%-Treasury Note

@ 0%-Certificate OfDe...
) 5.779%-Compound CD

® 9.88%-FFCB Bond

@ 3.35%-FHLB Bond

@ 69.59%-Local Governm..
7 0,21%-Money Market

@ 2.739%-Municipal Bond

) 0%6-Mutual Fund

0 0% -Treasury Bill

2 8.479%-Treasury Note
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N Distribution by Maturity Range - Market Value
Fort Worthl ,
INDEPENDENT SCHOOL DISTRICT All Portfolios Begin Date: 6/30/2018, End Date: 6/30/2019
Maturity Range Allocation
Market Value % of Portfolio Market Value % of Portfolio
Maturity Range 6/30/2018 6/30/2018 6/30/2019 6/30/2019
0-1 Month 457,102,644 22 79.84 353,197,693.21 69.78
1-3 Manths 35,238,539 09 6.15 45,924,936 65 9.07
3-6 Months 9,993,708 87 175 20,232,143.00 4.00
-9 Manths 44,924 887.50 7.85 18,731,580.70 3.70
9.12 Months 24.795,057.22 433 43,019,168 41 8.50
1-2 Years 451,977.48 0.08 25,009,672.50 4.94
N/A 22,893.03 0.00 24,087.45 0.00
Total / Average 5§72,529,707.41 100.00 506,139,281.92 100.00

Portfolio Holdings as of 6/30/2018 Portfolic Holdings as of 6/30/2019

® 79.84%-0-1 M ® 65.78%-0-1 M

» 6.15%-1-3M 0 9.07%-1-3M

@ 1.75%-3-6 M ® 4%-3-6M

® 7.85%-6-9M @ 3.7%-6-9M

® 4.33%-9-12M ® 8.5%79-12M
0.08%-1-2 ¥ D 4.94%-1-2¥

® 0%-IVA ® 0%-N/A




.“.'-;;-f, Fort Worth Independent School District
"N Distribution by Issuer - Market Value
Fort Worth o4 i
INDEPENDENT SCHOOL DISTRICT All Portfolios Begin Date: 6/30/2018, End Date: 6/30/2019

Issuer Allocation

Market Value % of Portfolio Market Value % of Portfolio
lssuer 6/30/2018 613012018 6/30/2019 6/30/2019
BOKF 48,556,691.07 8.48 28 205,556.41 577
FFCB 14,852,693.00 261 50,012.317.50 988
FHLB 8,808,478.00 1.56 16,976,652.20 335
FLORDIA HURRICANE 7.520,000.00 1.3 0.00 0.00
JP Morgan Chase 10,000,000.00 1.75 0.00 0.00
LOGIC 186,442,428.63 32.56 180,602,440.26 35.68
PFM ASSET MANAGEMENT 3,034,551.25 0.53 3,103,790.71 0.61
Texas CLASS 250,205,488.80 43.70 164,877,292.68 32.58
TEXAS ST A&M UNIVERSITY 4,027,320.00 0.70 0.00 0.00
TexStar 4.469,463.03 Q.78 2,459 52509 0.49
Treasury 31,403,243.35 5.48 42,901,547.10 B.48
*Other 3,009,150 28 0.53 16,000,159.97 3.16
Total / Average 5§72,529,707.41 100.00 506,139,281.92 100.00
© 9.48%-BOKF ® 5.77%-BOKF
o 2,619 -FFCB =  9,8B%-FFCB
@ 1.56%-FHLB y © 3.35%-FHLB
@ 1.31%-FLORDIA HURRIC.. J ® 0%-FLORDIA HURRICANE
£ 1.75%-)P Morgan Chas., -‘-..__‘_“- @ 0%-JP Morgan Chase
32.56%-LOGIC e 35.68%-LOGIC
@ 0.53%-PFM ASSET MANA.. @ 0,61%-PFM ASSET MANA.
0 43, 7%-Texas CLASS ) 32,589%-Texas CLASS
0.79%-TEXAS ST ARM UN.. 095-TEXAS ST AS&M UNIV..
@ 0.789%-TexStar @ 0.499%-TenStar
= @ 5.489%-Treasury > @ 8.489%-Treasury
0,539 -COther 3.16%-Cther

*FICA - $1,047,051.37
TexPool - $1,107593.10
HighMark - $24,087.45

*Texas State GO - $7,060.550.00
Virginia Public Building - $4,960,500.05
New York St Dorm - $1,800,378.00
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N Distribution by Issuer - Market Value

Fort Worthl General Operating Fund

INDEPENDENT SCHOOL DISTRICT Begin Date: 6/30/2018, End Date: 6/30/2019

lssuer Allocation

@ 1.75%-FLORDIA HURRIC..

@ 31.879%-LOGIC
34.9496-Tenas CLASS

@ 0.75%-TexPool

© 1.129%-TexStar
6.92196-Treasury

D 0%-FHLB

@ 09%-TEXAS ST GO BDS

Market Value % of Portfolio Market Value of Portfolio
Issuer 6/30/2018 6/30/2018 6/30/2019 6/30/2019
BOKF 22,163.976.53 15.39 22,639,376.05 873
FFCB 9,968 462 .00 6.92 50,012,317.50 19.30
FICA 510.329.21 0.35 521,843 .28 0.20
FLORDIA HURRICANE 2,520.000.00 1.75 0.00 0.00
LOGIC 45,909,353.34 31.87 73.348.903.11 28.30
Texas CLASS 50,337.349.16 34.94 98,680,379.40 a8 o7
TexPool 1,083,116.98 0.75 1,107,593.10 0.43
TexStar 1,607,134 .36 112 826,940.00 0.32
Treasury 9,952,202 80 6.91 0.00 0.00
FHLB 0.00 0.00 4,999,801.50 1.93
TEXAS 5T GO BDS 0.00 0.00 7,060,550.00 272
Total / Average 144,051,924.38 100.00 259,197,703.94 100.00

@ 15.39%-BOKF i 8.73%-BOKF

6.92%-FFCB { 19.39%-FFCB

® 0.35%-FICA © 0.2%-FICA

@ 0%-FLORDIA HURRICANE

© 28,3%-LOGIC

) 38.07496-Tenas CLASS

@ 0,43%-TexPool

) 0,.32%-TexStar
0%-Treasury

@ 1.93%-FHLB

@ 2.72%-TEXAS STGOBD..
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g Distribution by Issuer - Market Value
Fort Worthl e .
INDEPENDENT SCHOOL DISTRICT Interest & Sinking / Debt Service Fund Begin Date: 6/30/2018, End Date 6/30/2019
Issuer Allocation

Market Value % of Portfolio Market Value % of Portfolio
Issuer 6/30/2018 6/30/2018 6/30/2019 6/30/2019
BOKF 7.573,841.97 15.50 0.00 0.00
FHLB 3,941,240.00 8.07 5,477,108.75 11.71
FLORDIA HURRICANE 2,500,000.00 5.12 0.00 0.00
JP Morgan Chase 10,000,000.00 20.47 0.00 0.00
LOGIC 727 .60 0.00 16,950,198 09 36.23
Texas CLASS 51,823 51 0.11 4,165,493.17 8.90
TEXAS ST A&M UNIVERSITY 1,510,245 00 3.09 0.00 0.00
TexSlar 1,818,835.18 372 1,463,048.12 3.13
Treasury 21,451,040.55 43.91 16,931,202.70 36.19
NEW YORK ST DORM AUTHORITY 0.00 0.00 1,800,378.00 3.85
Total / Average 48,847,753.84 100.00 46,787,429.83 100.00

Portfolio Holdings as of 6/30/2018 Portfolio Holdings as of 6/30/2019

@ 15.5%-BOKF
D 8.07%-FHLE
©® 5.129%-FLORDIA HURRIC...
® 20.479%-IP MorganCha...
© 09%-LOGIC
0.1196-Tenas CLASS
@ 3.099%-TEXAS ST ASMU.,
@ 3.72%-TexStar
43,91%-Treasury
@ 0%-NEWYORK STDORM ..,

& 03%6-BOKF
11.719%-FHLB
@ 0%-FLORDIA HURRICANE
@ 096-JP Morgan Chase
@ 36.23%-LOGIC
. B.9%-Tesxas CLASS
@ D%-TEXAS STAGM UNIV.
£ 3,139 -TexStar
36,199 -Treasury
@ 3.85%-NEWYORKSTODO.,




Fort Worth Independent School District
Distribution by Issuer - Market Value
REPORT GROUP:BOND FUND

Fort Wor

INDEPENDENT SCHOOL DISTRICT Begin Date: 6/30/2018, End Date: 6/30/2015

Issuer Allocation

Market Value % of Portfolio Market Value % of Portfolio

Issuer 6/30/2018 6/30/2018 6/30/2019 6/30/2019

BOKF 15,086,620.87 411 6,103,108.90 3.51

FFCB 4,984 .231.00 1.36 0.00 000

FHLB 4 ,967,238.00 1.35 6,499,741.95 73

FICA 513,619.81 0.14 525,208.09 0.30

FLORDIA HURRICANE 2,500,000.00 068 0.00 0.00
LOGIC 134,287,421.26 36.54 70,576,575.27 40.55

PFM ASSET MANAGEMENT 3,034,551.25 0.83 3,103,790.71 1.78
San Francisco City 879,191.25 0.24 0.00 0.00

Texas CLASS 197,836,378.37 53.84 56,300,128.51 32.35

TEXAS ST A&M UNIVERSITY 2,517,075.00 0.68 0.00 0.00
TexStar 879,015 21 0.24 1,672.65 0.00

Other 0.00 0.00 30,930,844.45 17.77

Total / Average 367,485,341.82 100.00 174,041,070.53 100.00

Portfolio Holdings as of 6/30/2018 Portfolio Holdings as of 6/30/2019

@ 4.11%-BOKF
' 1,369 -FFCB
@ 1.35%-FHLB
® 0.149%-FICA
0 0.68%-FLORDIA HURRIC..,
36,54%-LOGIC

) 0.2496-San Francisco..
53.849%-Texas CLASS

@ 0,68%-TEXASSTABMU.,

@ 0.249%-TenStar

09%-Other

@ 0.8396-PFM ASSET MANA..

—'-"‘

@ 3.519%-BOKF
09%-FFCB
@ 3,73%-FHLB
® 0.3%-FICA
£ 09%-FLORDIA HURRICANE
. 49.,55%-LOGIC
@ 1.78%-PFM ASSET MAMA..,
) 09-SanFranciscoCit..,
32.359%-Tenas CLASS
& 096-TEXAS STAM UNIV..
© 0%-TexStar
17,7796-COther
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NI Portfolio Holdings by Portfolio Name
Fort Worth .
INDEPENDENT SCHOOL DISTRICT All Portfolios Date: 6/30/2019
Description Face A iy Settlement Date Cost Value Market Price Market Value ‘% Portfolio Credit Rating Days To Call!/Maturity
ce Amaoun
CUSIP Shares YTM @ Cost Book Value YTM @ Market Accrued Interest Unre. GainfLoss  Credit Rating Duration To Maturity
GIP-2007 BondFundl = = e R L |
Texas CLASS LGIP 5/31/2010 464,129.74 100.00 464,129.74 0.08% S&P-AAs 1
TXCLASS0004 464,129.74 2.50 464,129.74 250 000 NR 0
464,129.74 464,129.74 0.09% 1
Sub Total CIP-2007 Bond Fund 464,129.74 2.50 464,129.74 2.50 0.00 0
CIP-2013BOND. oo 2 TR Pl el : P R TR
FICA MM 9/10/2015 525,208 09 100,00 525,208 09 0.1% NR 1
FICA9057CIP2013 525208 08 2.37 525,208.09 2,37 000 NR o
LOGIC LGIP 9/18/2014 6,296,380 83 100.00 £,286,380.83 1.24% NR 1
LOGIC13002 6,206,380 82 2.49 6,296 380.83 249 0.00 NR o
PFM ASSET MANAGEMENT LGIP 10/20/2018 3,103,790 71 100.00 3,103,790.71 061% NR 1
PFM-1285-01 3,103.790.71 241 3,103.780.71 2.41 0.00 NR o
Texas CLASS LGIP 411412014 11,569.402.70 100.00 11,569,402.70 2.29% S&P-AA+ 1
TXCLASS0007 11,569,402 70 250 11,589,402.70 2.50 0.00 NR 0
Texas CLASS LGIP 121112018 1,043,888 83 100.00 1.043,866.80 0.21% NR 1
TXCLASS4001 1,043 868.83 239 1,043,868 83 239 0.00 NR 0
TexStar LGIP 2/20/2014 167265 100.00 167265 0% S&P-AA+ 1
TEXSTAR20130 1,672 85 238 167265 2.38 0.00 NR 0
22,540,323.81 22,540,323.91 4.45% 1
Sub Total CIP-2013 BOND 22,540,323.81 2.48 22,540,323.81 2.48 0.00 0
[GiP-2017 BOND FUND — == T T A ST R S e |
BOKF 2.57 10/31/2019 11/1/2018 6,103,108 90 100.00 6,103.108 90 1.21% NR 123
CDARS5087 6,103,108 90 257 6,103,108 90 257 0.00 000 NR 033
FHLE 2 5 9/10/2019 9/14/2018 6,494,995 00 100.00 6.499.741.95 128%  Moodys-Asa 72
I130AEWJS 6,500,000 00 258 6,499.001.77 250 49652 78 740.19 SEP-AA+ 019
LOGIC LGIP 51212018 64,280,154 44 100.00 64,280,194 44 12.7% NR 1

LOGIC13006 64,280,194 44 249 64,280,194 44 249 000 NR ]
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N Portfolio Holdings by Portfolio Name

Fort Worthl .

INDEPENDENT SCHOOL DISTRICT All Portfolios Date: 6/30/2019
Description T — Settlement Date Cost Value Market Price Market Value % Portfclio Credit Rating Days Te Call/Maturity
CUS!IP Shares YTM @ Cost Book Value YTM @ Market Accrued Interest Unre. Gain/Loss Credit Rating Curaticn To Maturity
Texas CLASS LGIP 5472018 43222727 24 100.00 43,222727.24 B.54% NR 1
TXCLASS0008 43,222,727 .24 250 4322272724 2.50 000 NR 0
T-Note 1 625 B/31/2019 12/21/2018 25,822,002 55 99 B9 25,970.344.40 5.13% NR &2
912828080 26,000,000.00 283 25,956 380 07 229 140,067 .94 13,864 23 Moodys-Aaa 017
VIRGINIA PUBLIC BUILDING 3.8 8/1/2019 12/24/2018 4987257 05 100.1% 4,960,500 05 0.98% SEP-AA+ az
92082172VY8 4 955,000 00 270 4,95%.691.93 247 77.931.14 80812 Moodys-Aal o009

150,910,285.18 151,036,616.98 29.84% 20

Sub Total CIP-2047 BOND FUND 151,061,030.58 2.53 151,021,104.35 2.46 267,651.86 15,512.63 0.05

{Food Servige Fund ' s e R o R T P T
LOGIC LGIP 9/21/2018 52,009 96 100 00 5200996 001% NR 1
LOGIC13004 52,000 96 249 52,009 96 249 0.00 NR 0
Texas CLASS LGIP 214/2012 52,379.42 100 00 52.379.42 001% SEP-AA+ 1
TXCLASS00D2 52,379.42 2.50 5237942 2.50 000 NR 0
TexStar LGIP 5131/2010 67322 100 Q0 673 22 0% S&P-AA+ 1
TEXSTAR15580 673.22 2.38 673 22 2.8 0.00 NR [1]

105,062.60 105,062.60 0.02% 1

Sub Total Food Service Fund 105,062,60 2.50 105,062.60 2.50 0.00 0
|Ganeral Operating Fund e e i R % . = 5 S RS PR
BOKF 2.42 5/14/2020 5/18/2018 17.5653,.451.95 100,00 17,553.451.95 347T% Non 319

CDARS7B808 17,553,451 85 242 17,553,451 95 2.42 0.00 0.00 None 0 B8
BOKF 2.57 10/31/2019 11/1/2018 5,085 924,10 100.00 508592410 1% NR 123
CDARS5125 5,085,924 10 2.57 508592410 2.57 0.00 0.00 NR 0.33
FFCB 2 .39 5/21/2020-19 512112019 25,000,000 00 10001 25.002,845.00 4.94% NR 52
3133EKMGE 25,000,000.00 239 25,000,000.00 238 6472917 2,645 00 NR 089
FFCB 2 44 11/23/2020-19 5/23/2019 25,000,000 00 100 04 25,000 672 50 4.94% NR 54
313IEKMHE 25,000,000.00 244 25,000 000 00 241 62 694 44 9,672 50 NR 1.38




Fort Worth Independent School District
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INEr Portfolio Holdings by Portfolio Name

Fort Worthll ;

INDEPENDENT SCHOOL DISTRICT All Portfolios Date: 6/30/2019
Description R Settlement Date Cost Value Market Price Market Value % Portfolio Cradit Rating Days To Call/Maturity
CUsIP i Shares YTM @ Cost Book Value YTM @ Market Accrued Interest Unre. Gainfl.oss Credit Rating Duration To Maturity
FHLB 2 5 9/10/2018 9114/2018 4 986,150,00 100.00 4,999 B01.50 0.99% Moodys-Aaa 72
3130AEWIS 5,000 000 00 258 4999232 13 2.50 38,194 .44 589 37 S&P-AA+ 019
FICA MM 2/8/2016 521,843 28 100.00 521,843.28 0.1% NR 1
FICA9057-GO 521,84328 237 521,843 28 237 000 NR 0
LOGIC LGIP 8/25/2014 73,348,903 11 100.00 73,348,903.11 14.49% NR 1
LOGIC1300% 73,348 903 11 249 73.248 803 11 249 000 NR 1]
Texas CLASS LGIP 5/31/2010 98 680,379.40 100.00 98,880,379.40 18.5% S5&P-AA+ 1
TXCLASS0001 98,660 379 40 2580 98,680.379.40 2.50 000 NR 1]
TEXAS ST GO BDS 5.763 10/1/2019 112212019 7.145,600.00 100.67 7,060,550.00 1.39% Moodys-Aaa 93
882722KB6 7.000.000 00 270 705373333 2.29 99,731.92 6,816 67 S&P-AAA 0.25
TexPool LGIP 613012010 1,107,583.10 100.00 1,107,593.10 0.22% S&P.AA+ 1
TEXPQOLOODO 1,107,583 10 238 1,107,583 10 2.38 0.00 NR 0
TexStar LGIP 5/31/12010 826,840.00 100.00 826,940.00 0.16% S&P-AA+ 1
TEXSTAR11110 826940 00 238 826,940 00 2.38 0.00 NR 0

259,266,784,94 259,197,703.94 51.2% 38
Sub Total General Operating Fund 259,125,034.94 248 259,178,000.40 2.47 265,349.97 19,703.54 0.29

intarest & Sinking / Débt:ServicelFund RN o R IR PR B R N ]

FHLB 0 11/28/2019 5{20/2019 1,974 695.56 99,13 1,982,560.00 0.39% NR 152
313384PW3 2,000,000.00 238 1,980,071.11 2.08 .00 2,488 89 NR D42
FHLB D.B7S B/5/2019 9/14/2018 3.448,340 00 99.84 3,494,548.75 0.69% Moodys-Aaa 36
3130ABYT2 3.500,000 00 256 3.494 277 66 247 12,335.07 27109 S&P-AA+ 01
LOGIC LGIP 12212014 16.950,198.09 100.00 16,950,198.08 3.35% NR 1
LOGIC13003 16,950,198 09 2.49 16,950,198.09 2.49 000 NR 0
NEW YORK ST DORM AUTHORITY 2,192 112312019 1,789,560.00 100.02 1,600,378.00 0.35% Moodys-Aa‘ 230
2/15/2020
B49S0EJH1 1.,800.000.00 275 $.793,811.34 2,16 14,796.00 6,566 66 S&P-AA+ 062
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IKDEPENDENT SCHOOL DISTRICT All Portfolios Date: 6/30/2019
Description RV Settlement Date Cost Value Market Price Market Value " Portfolio Credit Rating Days To Call/Maturity
cuLsip Shares YTM @ Cost Sook Vatue YTM @ Market Accrued Interest Unre. Gain/Loss  Credit Rating Duration To Maturity
Texas CLASS LGIP 5/31/2010 416549317 100.00 4,165,493 .17 0 82% S&P-AA+ 1
TXCLASS0003 4,165,493 17 250 4165493 17 2.50 0.00 NR a
TexStar LGIP 5/31/2010 1.483.049.12 100.00 1,463,049.12 0.29% S&P-AA+ 1
TEXSTAR33330 1.463,046.12 238 1.463.049.12 2.38 0.00 NR Q
T-Note 1.375 1/31/2020 5M7/201¢ 8.937.421.88 88 .60 B.963 577.90 177% NR 215
912828UL2 $,000,000.00 237 8,948 052.91 207 51,277 82 15,524 99 Moodys-Aaa 058
T-Note 1.375 1/31/2020 51712019 7,944 062,50 99 60 7,987,624 80 1.57% NR 215
912828UL2 8,000,000.00 2.38 7,852 565,40 207 45580 11 14,059.40 Moadys-Aaa 0.58

46,672,820.32 46,787,429.83 9.23% 96
gudeotal Interest & Sinking / Debt Service 46,878,740.38 2.46 46,748,518.80 2.34 123,988.80 18,911.03 0.26
un

|irisefn) PTG, U e e R e L B et | i il b ur e b e e s ot A e
Texas CLASS LGIP 5/131/2010 5,154,458 4 100 00 5,154 458 45 1.02% S&P-AA+ 1
TXCLASS0005 5,154,458 .45 2.50 5,154,458 45 2.50 000 NR 0
TexSlar LGIP 5/31/2010 118,680.14 100.00 119,680 14 0.02% SEP-AA+ 1
TEXSTAR15840 119,680 14 238 119,680 14 2,38 ooo NR 4]

5,274,138.59 5,274,138.59 1.04% 1
Sub Total Internal Finance Fund 5,274,138.59 2,50 5,274,138.59 2.50 0.00 1]

"Scholarships : =
BOKF 2. 425 4/23/2020 4/28/2018 483,071.46 100.00 463,071.48 0 09% NR 298
CDARS9135 463.071.46 2.43 463,071.46 243 0.00 0.00 NR 0.81
Naltignwide-Highmark Bond 4/19/2002 231,448.00 10.88 24,087 .45 0% NR
HIGHMARKA57 2.211.89 23,448.00 641.45 NR
Texas CLASS LGIP 412472014 524 453.73 100.00 524 45373 0.1% S&P-AA+ 1
TXCLASS0008 52445373 250 524,453.73 250 0.00 NR ]
TexStar LGIP 5/31/2010 23,179.28 100.00 23,179.28 0% S&P-AA+ 1

TEXSTAR44440 23178.28 2.38 2317928 238 000 NR ]
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INDEPENDENT SCHOOL DISTRICT All Portfolios Date: 6/30/2019
Description P — Settlernent Date Cost Value Market Price Market Value % Portfolio Credit Rating Days To Call!Maturity
cusip Shares YTM @ Cost Book Value YTM @ Market Accrued Interest Unre. GainiLess Credit Rating Duration To Maturity

1,034,150.47 1,034,791.92 0.19% 137

Sub Total Scholarships 1,012,916.36 2,48 1,034,150.47 2.46 0.00 641.45 0.37
LOGIC LGIP 3i8/2018 19,674,753.83 100.00 19,674,753 83 3.89% NR 1
LOGIC 13005 19.674.753 83 249 19.674,753.83 249 0.00 NR 0
TexStar LGIP 3/8/2018 24,330.68 100.00 24,330.68 % None 1
TEXSTAR15650 24 330 68 238 24,330 68 238 0.00 None 0

19,699,084.51 19,699,084.51 3.89% 1

Sub Total TRE FUND 18,699,084.51 249 19,699,084.51 2.49 0.00 0

505,966,780.16 506,139,281.92 100.00% 35
TOTAL PORTFOLIO 506,160,461.51 2.50 506,064,513.27 245 656,990.63 74,768.65 0.19




