FORT WORTH

August 17, 2021

The Honorable Mayor,
City Council and City Manager
City of Fort Worth, Texas

Ladies and Gentleman,

The Public Funds Investment Act (Chapter 2256, Texas Government Code Sec. 2256.023)
requires the entity’s Investment Officers to prepare and submit to the governing body, a written
report of investment transactions for all funds subject to the requirements of the Public Funds
Investment Act (the City’'s General Investment Portfolio).

The attached Investment Report covers the quarter ending June 30, 2021 (“Period-to-Date or
PTD"). The report describes the economic trends affecting the City's investments along with a
summary of the City’s investment performance during the reporting period.

Accompanying the General Investment portfolio report are the quarterly investment reports of the
Fort Worth Permanent Fund Trust, the Other Post-Employment Benefits (‘“OPEB”) Trust, and the
Fort Worth Employees Retirement Fund. Each section has been bookmarked within the PDF for
ease of reference.

FYTD Prior
Portfolio PTD % % FYTD %
General 0.366 0.304 0.977
Permanent
Fund 4.730 | 15.260 -0.860
OPEB 3.700 9.410 5.735
Retirement 5.490 | 27.410 4.470

FYTD = Fiscal Year to Date
Prior reports can be found on the City’s website.
As always, we are happy to answer any questions.

Respectfully Submitted,

NI
D A
John Samford
Assistant Finance Director and City Treasurer

Attachment

Financial Management Services

THE CITY OF FORT WORTH * 200 TEXAS STREET * FORT WORTH, TEXAS 76102
(817) 392-8500 * FAX (817) 392-8502




Public Trust Economic Update

Quarter Two 202 |




Macroeconomic Themes

The Economic Revival

The Fed Remain Highly Accommodative

Transitory Inflation?
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Federal Reserve Economic Forecast

U.S. Real Gross Domestic Product (Annual)

Real GDP YoY
(Percent)

B Real GDP (YoV%)

2016 2017

GDP contracted by 3.5% in 2020, and the Federal Reserve expects it to climb 7.0% in 2021,
suggesting a full recovery to pre-pandemic levels by the end of the year.
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Money Market Yield Curves

Security Pricing as of March 31,2021
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* The yield spread between short-term Treasuries and agency discount notes remains at very tight levels.

* Commercial paper yields have repriced lower as the FOMC continues to keep interest rates near zero.
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Labor Market

U.S. Unemployment Rate Nonfarm Payrolls
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* The June unemployment rate increased from 5.8% to 5.9%; the underemployment rate decreased from 10.2% to
9.8%.
* March payrolls increased by 850k, up from the 559k jobs added in May and above the expected June payrolls figure
of 720k.

* Average hourly earnings increased at an annualized rate of 3.6% on a year-over-year basis in June.
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Inflation
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* Headline CPI for June rose 5.4% on a year-over-year basis. Core CPI (less food and energy) increased 4.5% from
the prior year in June.

* The Fed’s preferred measure of inflation, core PCE, increased 3.4% in May, remaining above the Fed’s target of
2.0%. Policymakers view the PCE core index as a better indicator of underlying price trends.

* Inflation is likely to accelerate as massive fiscal stimulus and accommodative monetary policy fuel substantial

economic growth. Will inflationary pressure from rising wages and manufacturing bottlenecks prove to be
transitory or more persistent?
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Institute of Supply Management
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—ISM Manufacturing —ISM Services

* ISM Manufacturing for June decreased from 61.2 in May to 60.6. U.S. manufacturing continued to expand at a
solid yet slightly slower pace in June while a measure of prices paid for materials jumped to an almost 42-year
high. Material shortages, shipping delays, and a lack of skilled workers remain concerns.

* ISM Services decreased to 60.1 in June versus 63.5 expected and 64.0 in May. While cooling from a month
earlier, the report still shows solid demand for services like restaurant dining, hotel stays, and travel. Economists
warn that a limited supply of workers and materials may somewhat temper the pace going forward.
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Contributions to Percent Change in Real GDP
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* The US. economy grew at a 6.4% annualized pace during the first quarter of 2021. The increase in first quarter
GDP reflected the continued economic recovery, reopening of establishments, and continued government
response related to the COVID-19 pandemic.

* Personal consumption, the biggest part of the economy, rose |1.4% in the first quarter after it rose 2.3% in the
fourth quarter.
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Disclosures

This presentation is for informational purposes only. The information contained herein has been obtained from sources that we believe to be
reliable, but its accuracy and completeness are not guaranteed. The materials in the attached are opinions of Public Trust Advisors, LLC and
should not be construed as investment advice. Many factors affect performance including changes in market conditions and interest rates and
in response to other economic, political, or financial developments. Performance comparisons will be affected by changes in interest rates.
Investing involves risk including the possible loss of principal. The presentation is not a recommendation to buy, sell, implement, or change any
securities or investment strategy, function, or process. Any financial and/or investment decision should be made only after considerable
research, consideration, and involvement with an experienced professional engaged for the specific purpose. All comments and discussion
presented are purely based on opinion and assumptions, not fact. These assumptions may or may not be correct based on foreseen and
unforeseen events. All calculations and results presented and are for discussion purposes only and should not be used for making and
calculations and/or decisions. Past performance is not an indication of future performance. Any financial and/or investment
decision may incur losses.

The investment advisor providing these services is Public Trust Advisors, LLC, an investment adviser registered with the U.S. Securities and
Exchange Commission (SEC) under the Investment Advisers Act of 1940, as amended. Registration with the SEC does not imply a certain level
of skill or training. Public Trust is required to maintain a written disclosure brochure of our background and business experience. If you would
like to receive a copy of our current disclosure brochure, privacy policy, or code of ethics please contact us.

There is no guarantee that investment strategies will achieve the desired results under all market conditions, and each investor should evaluate
its ability to invest long-term, especially during periods of a market downturn. This information may contain statements, estimates, or
projections that constitute “forward-looking statements” as defined under U.S. federal and other jurisdictions’ securities laws. Any such
forward looking statements are inherently speculative and are based on currently available information, operating plans, and projections about
future events and trends.As such, they are subject to numerous risks and uncertainties.

Public Trust Advisors
717 17th Street, Suite 1850
Denver, Colorado 80202
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Portfolio Overview

Portfolio Characteristics

Duration

Years to Effective Maturity
Years to Final Maturity
Coupon Rate

Book Yield

Market Yield

Benchmark Yield

2.243
2.296
2351
1.810
1.652
0319
0.672

2.268
2330
2330
1.813
1.629
0.366
0.653

Asset Allocation

Detail may not add to total due to rounding.

CASH (0.30%)
GSE 41.83%
MUNI 4.81%

US GOV 53.67%

Portfolio Summary

04/01/2021 to 06/30/202 |

Summary 03/31/21 06/30/21
Historical Cost $884,767,304.04 $860,343,043.47
Book Value 883,365,924.17 858,651,153.89
Accrued Interest 3,626,774.98 3,732,003.66
Net Pending Transactions 811,159.78 (2,654,212.50)
Book Value Plus Accrued $887,803,858.93 $859,728,945.05
Net Unrealized Gain/Loss 22,364,690.87 19,666,265.45
Market Value Plus Accrued $910,168,549.80 $879,395,210.50
Income Summary

Period Income Income
Interest Income $3,922,692.76
Net Amortization/Accretion Income (328,553.09)
Net Income $3,594,139.67

City of Fort Worth Aggregate

Public Trust Advisors @



Public Trust Advisors
Quarterly Fee Disclosure

City of Fort Worth

|
30-Jun-21
City of Fort Worth Aggregate Quarterly Net Income
Net Income S 3,594,139.67
Investment Management Fee for the Quarter S (54,379.63)
Income Net of Fees S 3,539,760.04

Fees listed above are for the period April 1, 2021 through June 30, 2021.

Invoices are provided to the client under separate cover on a monthly basis.



Performance 04/01/2021 to 06/30/202 |

Total Return vs Benchmark
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Trailing Month Quarter to Date Fiscal Year to Date Trailing Year Trailing 3 Years Since Inception
Year to Date
Period Period Begin Period End Benchmark Total Return Total Return Income Return Price Return
Trailing Month 06/01/2021 06/30/2021 0.007% -0.160% 0.133% -0.293%
Quarter to Date 04/01/2021 06/30/2021 0.666% 0.095% 0.401% -0.306%
Fiscal Year to Date 01/01/2021 06/30/2021 -1.072% -0.314% 0.812% -1.126%
Year to Date 01/01/2021 06/30/2021 -1.072% -0.314% 0.812% -1.126%
Trailing Year 07/01/2020 06/30/2021 -1.116% -0.070% 1.609% -1.679%
Trailing 3 Years 07/01/2018 06/30/2021 3.546% 3.178% 1.836% 1.391%
Since Inception 01/01/2017 06/30/2021 2.471% 2.288% 1.652% 0.673%
Account Index Index Start Date Index End Date
COFW Long-Term ICE BofA -5 Year Unsubordinated US Treasury & Agency Index 2003-03-03 2019-03-31
COFW Long-Term ICE BofA -10 Year US Treasury Index 2019-04-01 -
COFW Short-Term ICE BofA -3 Year Unsubordinated US Treasury & Agency Index 2004-03-25 2019-03-31
COFW Short-Term ICE BofA -10 Year US Treasury Index 2019-04-01 -
COFW Agg ICE BofA 1-10 Year US Treasury Index 2002-07-22 -

City of Fort Worth Aggregate Public Trust Advisors @



Portfolio Overview 04/01/2021 o 06/30/202|

Maturity Distribution by Security Type

Se.cm"ity . 0-3 Months 3-6 Months 6-9 Months 9-12 Months 1-2 Years 2-3 Years 3-4 Years 4-5 Years 5+ Years Portfolio Total
Distribution
CASH $ (2,654,212.50) - - - - - - - - $(2,654,212.50)
FED INST (GSE) 15,211,421.00 53,076,822.40 20,385,204.50 141,487,547.22 48,526,520.58 80,994,883.77 8,152,271.45 367,834,670.91
MUNI 4,779,449.60 18,105,852.83 9,331,250.70 574,986.67 8,274,823.33 1,206,293.33 42,272,656.47
US GOV 25,253,931.43 5,097,724.06 35,580,758.22 97,640,178.67 120,667,383.78 102,214,221.25 40,839,711.12 37,148,008.76  464,441,917.29
TOTAL $(2,654,212.50) $45,244,802.03  $76,280,399.30  $55,965,962.72 $239,127,725.89 $178,525,155.05 $183,784,091.69 $57,266,805.91 $38,354,302.09 $871,895,032.17
Top Ten Holdings Maturity Distribution by Type
fssver | Value]| 30% 27.2%

United States 53.67%

Federal Home Loan Banks 18.81%

20 30/0 20.90/0

Federal National Mortgage Association 14.29% 0% )

Farm Credit System 6.04% ’

State of Maryland 3.12%

| |
Federal Home Loan Mortgage Corporation 2.70%
Jefferson County School District No R-1 0.84% 10% - 8.7%
0,
Commonwealth of Massachusetts 0.54% 5.1% 6.4% 6.5% Il CASH (0.30%)
' 4.4% GSE 41.83%
Fort Worth Independent School District (Inc.) 0.30% — — . °
(CCYUSD) UNITED STATES OF AMERICA (0.30%) D m . . . B MUNI 4.81%
0% f— [ Us GOV 52.81%
-0.3%
-10% T T T T T T T T 1
0-3 3-6 6-9 9-12 1-2 2-3 3-4 4-5 5+
Months Months Months Months Years Years Years Years Years

City of Fort Worth Aggregate Public Trust Advisors @



Portfolio Overview

S&P Rating Distribution

S&P Rating Distribution . Ji‘:"; ?;Ii:ﬂ Aﬁggft‘l’:::
Short Term Rating Distribution
A-1+ $9,996,383.30 I.14%
A-l
A-2
Total Short Term Ratings $9,996,383.30 1.14%
Long Term Rating Distribution
AAA $27,449,436.03 3.12%
AA $841,949,391.17 95.74%
A
Below A
Not Rated
Total Long Term Ratings $869,398,827.20 98.86%
Portfolio Total $879,395,210.50 100.00%

Allocation by Standard and Poor’s Rating

B AAA3.12%
AA 95.74%
B A-1+ 1.14%

Moody’s Rating Distribution

04/01/2021 to 06/30/202 |

Moody's Rating Distribution . Ji‘:‘"g ﬂ’;ligﬂ A:ggfg(')'z
Short Term Rating Distribution
P-1 $9,996,383.30 1.14%
P-2
Total Short Term Ratings $9,996,383.30 1.14%
Long Term Rating Distribution
Aaa $857,229,819.27 97.48%
Aa $12,169,007.93 1.38%
A
Below A
Not Rated
Total Long Term Ratings $869,398,827.20 98.86%
Portfolio Total $879,395,210.50 100.00%

Allocation by Moody’s Rating

B Aaa 97.48%
Aa 1.38%
Bl P-11.14%

City of Fort Worth Aggregate

Public Trust Advisors @




Portfolio Overview 04/01/2021 o 06/30/202|

Market Value Basis Security Distribution

Security Distribution En::z; oones Portiolia Allocacion Enjil::‘g::)a’ligzcle Portiolin Allocation ity Bool Yield
Cash $811,159.78 0.09% ($2,654,212.50) (0.30%) (0.39%) 0.00%
US. Treasury Notes $465,503,980.70 51.14% $471,942,095.62 53.67% 2.52% 1.68%
Federal Instrumentality (GSE) 404,165,550.34 44.41% 367,834,670.91 41.83% (2.58%) 1.62%
Municipal Bonds $39,687,858.98 436% $42,272,656.47 481% 0.45% 1.08%
Portfolio Total $910,168,549.80 100.00% $879,395,210.50 100.00% 1.63%
Asset Balance by Security Type

$960 mm -

$840 mm +

$720 mm -

$600 mm

$480 mm - $465.5 $471.9 $404.2 $367.8 M Mar 31, 2021

$360 mm Jun 30, 2021

$240 mm +

$120 mm - s0.8 $39.7 $42.3

$0 mm - : I
$-120 mm $-2.7 . . . |
CASH usT GSE MUNI

City of Fort Worth Aggregate Public Trust Advisors @



TX Cover Page 04/01/2021 to 06/30/202

Account Market WAL Beginning Beginning Change In Deposits or Ending Ending
Yield Book Value Market Value Market Value Withdrawals Book Value Market Value

Other

COFW Long-Term 0.53 1,200 $205,451,120.46 $214,772,176.45 -$2,537,405.75 -$3,044,559.15 $203,515,064.76 $212,234,770.70

COFW Short-Term 0.32 739 678,725,963.48 678,725,963.48 -28,341,162.22 -28,624,494.40 652,481,876.63 663,428,436.14

Other Total $884,177,083.95 $906,541,774.82 -$30,878,567.97 -$31,669,053.55 $855,996,941.39 $875,663,206.84

Portfolio Total $884,177,083.95 $906,541,774.82 -$30,878,567.97 -$31,669,053.55 $855,996,941.39 $875,663,206.84

City of Fort Worth Aggregate

Public Trust Advisors



TX Holdings 04/01/2021 to 06/30/202

Issuer Final S&P Moody's Beginning Beginning Beginning Ending Ending Ending Ending

Identifier Maturity Original Cost Market Value Accrued Balance Original Cost Market Value Accrued Balance Market Value
+ Accrued

COFW Long-Term

United States

912828UN8 02/15/23 AA+ Aaa $5,007,971.99 $5,170,705.00 $12,430.94 $5,006,919.78 $5,145,900.00 $37,569.06 $5,183,469.06

‘L;JIn zi'c;;sizz%es 04/30/24 AA+ Aaa 4,994,726.96 5,246,875.00 41,988.95 4,995,140.86 5,222,460.00 16,847.83 5,239,307.83

Fort Worth Independent School

District (Inc.) 02/15/26 AAA Aaa 0.00 0.00 0.00 882,337.50 884,640.00 625.00 885,265.00

349461BV4

Federal National Mortgage

Association 06/22/21 NR WR 9,999,864.33 10,060,602.20 75,625.00 0.00 0.00 0.00 0.00

3135G0U35

(L)Jln zit:;sls\fl?zs [1/15/25 AA+ Aaa 10,008,402.57 10,644,140.00 85,151.93 10,007,970.93 10,642,190.00 28,736.41 10,670,926.41

(L)Jln ziza;gsztgtzes 01/31/25 AA+ Aaa 15,569,510.45 15,428,325.00 34,185.08 15,532,429.86 15,414,255.00 86,032.46 15,500,287.46

Federal National Mortgage

Association 01/19/23 AA+ Aaa 6,932,107.17 7,278,527.20 33,250.00 6,941,354.97 7,235,991.00 74,812.50 7,310,803.50

3135G0T94

Federal Home Loan Banks

3130ADRGY 03/10/23 AA+ Aaa 15,012,947.26 15,736,261.20 24,062.50 15,011,331.20 15,640,704.75 127,187.50 15,767,892.25

(CCYUSD) UNITED STATES OF

AMERICA 06/30/21 AAA Aaa 0.00 0.00 0.00 (2,654,212.50) (2,654,212.50) 0.00 (2,654,212.50)

CCYUSD

Federal National Mortgage

Association 09/06/24 AA+ Aaa 14,792,638.81 16,119,163.05 27,343.75 14,806,907.13 16,030,136.55 125,781.25 16,155,917.80

3135G0ZR7

United States

91282856 08/15/23 AA+ Aaa 14,975,197.58 15,810,930.00 46,616.02 14,977,751.98 15,704,295.00 140,883.98 15,845,178.98

Fort Worth Independent School

District (Inc.) 02/15/25 AAA Aaa 0.00 0.00 0.00 572,095.00 574,570.00 416.67 574,986.67

349461BU6

United States

9128084P2 05/15/21 AA+ Aaa 14,995,585.87 15,046,560.00 149,015.88 0.00 0.00 0.00 0.00

Fort Worth Independent School

District (Inc.) 02/15/27 AAA Aaa 0.00 0.00 0.00 1,199,780.00 1,205,460.00 83333 1,206,293.33

349461BW2

;Jln Zitse;gizgzs 07/31/22 AA+ Aaa 10,014,124.52 10,251,170.00 33,149.17 10,011,491.47 10,204,690.00 83,425.41 10,288,115.41

City of Fort Worth Aggregate Public Trust Advisors @



TX Holdings 04/01/2021 to 06/30/202

Issuer Final S&P Moody's Beginning Beginning Beginning Ending Ending Ending Ending

Identifier Maturity Original Cost Market Value Accrued Balance Original Cost Market Value Accrued Balance Market Value
+ Accrued

3.”2'?2"&2? 05/15/27  AA+ Aaa 9,727,11630 10,682,420.00 89,882.60 9,737,327.09 10,770,700.00 30,332.88 10,801,032.88

gt;ﬁgsr;:mand 03/15/24  AAA Aaa 9,180,000.00 9,341,017.20 3,957.60 9,180,000.00 9,305,031.60 26,219.10 9,331,250.70

United States

S 12IEIRO 08/15/27  AA+ Aaa 9,970,600.35 10,592,970.00 27,969.61 9,971,680.26 10,700,390.00 84,530.39 10,784,920.39

United States

ks 05/15/26  AA+ Aaa 9,418,108.60 10,323,440.00 61,498.62 9,444,522.77 10,369,140.00 20,754.08 10,389,894.08

glnzitse;siz;tfs 05/15/25  AA+ Aaa 4,999,922.26 5,290,820.00 40,210.64 4,999,926.77 5,280,860.00 13,569.97 5,294,429.97

Federal National Mortgage

Association 04/05/22  AA+ Aaa 9,899,879.35 10,176,760.60 91,666.67 9,924,321.90 10,136,859.30 44791.67 10,181,650.97

3135G0T45

g;‘z'tsefsitztles 07/31/23  AA+ Aaa 9,954,522.28 10,587,890.00 45,580.1 1 9,959,267.56 10,516,020.00 114,709.94 10,630,729.94

;J;‘z'tgfg’gges 06/30/26  AA+ Aaa 0.00 0.00 0.00 7,483,034.65 7,500,000.00 178.33 7,500,178.33

United States

S 1rgr8LsT 11/30/23  AA+ Aaa 19,997,893.84 20,983,600.00 142,445.05 19,998,085.93 20,863,280.00 3599727 20,899,277.27

;J{‘z'tgfssYths 11/30/26  AA+ Aaa 0.00 0.00 0.00 15,525,599.62 15,541 ,410.00 20,645.49 15,562,055.49

COFW Long-Term Total 10/1224  AA+ Aaa $205,451,120.46  $214,772,176.45 $1,066,030.13  $203,515,064.76  $212,234,770.70 $1,114,880.52  $213,349,651.22

COFW Short-Term

United States

SLgraLsT 11/30/23  AA+ Aaa $10,134,290.28 $10,491,800.00 $71,222.53 $10,121,963.01 $10,431,640.00 $17,998.63 $10,449,638.63

Federal National Mortgage

Association 05/22/23  AA+ Aaa 19,956,976.7 1 20,024,323.40 17.916.67 19,961,975.58 19,997,899.40 5416.67 20,003,316.07

3135G04Q3

;Tg;‘é;rsgit System 01/18/22  AA+ Aaa 16,997,861.17 17,337,380.98 89,627.78 16,998,529.17 17,234,246.74 200,127.78 17,434,374.52

Federal National Mortgage

Association 07/10/23  AA+ Aaa 18,569,623.70 18,613,374.33 10,462.50 18,572,966.52 18,597,886.67 22,087.50 18,619,974.17

3135G05G4

(CCYUSD) UNITED STATES OF

AMERICA 06/30/21  AAA Aaa (9.810,715.22) (9,810,715.22) 0.00 0.00 0.00 0.00 0.00

CCYUSD

;Jl“z'tsefssét;ges 06/30/24  AA+ Aaa 14,991,106.22 15,636,330.00 65,987.57 14,991,774.97 15,578,910.00 713.32 15,579,623.32

City of Fort Worth Aggregate

Public Trust Advisors



TX Holdings 04/01/2021 to 06/30/202

Issuer Final S&P Moody's Beginning Beginning Beginning Ending Ending Ending Ending
Identifier Maturity Original Cost Market Value Accrued Balance Original Cost Market Value Accrued Balance Market Value
+ Accrued

Federal Home Loan Banks

1 20AKDHE 10/21/22  AA+ Aaa 10,863,819.32 10,868,011.18 6,003.91 10,865,607.26 10,867,682.76 2,643.23 10,870,325.99
;Jlnz't;;sit;‘fes 09/30/21  AA+ Aaa 15,025,513.50 15,155,280.00 870.90 15,012,756.75 15,077,175.00 80,122.95 5,157,297.95
Federal Home Loan Mortgage

Corporation 05/17/23  AA+ WR 25,000,000.00 25,007,445.75 40,013.89 0.00 0.00 0.00 0.00
3134GVWD6

gl”z'tsefsf;va;ﬁs 03/31/24  AA+ Aaa I5,148,054.48 15,786,330.00 870.90 15,136,044.32 15,703,710.00 80,122.95 15,783,832.95
;‘T‘;‘gg‘;:&me Loan Banks 06/09/23  AA+ Aaa 20,098, 149.00 20,841,257.00 132,222.22 20,087,171.59 20,670,577.00 2597222 20,696,549.22
United States

It 10/31/22  AA+ Aaa 19,867,602.08 20,586,720.00 167,955.80 19,888,125.68 20,492,180.00 67,391.30 20,559,571.30
Federal National Mortgage

Association 07/02/24  AA+ Aaa 13,084,660.24 13,557,642.02 56,243.06 13,078,281.23 13,516,314.89 113,118.06 13,629,432.95
3135GOV75

Federal Home Loan Mortgage

Corporation 09/23/25  AA+ Aaa 8,247,66837 8,113,724.46 689.17 8,248,891 46 8,143,829.16 8,442.29 8,152,271.45
3137EAEX3

Federal Home Loan Banks

13385500 02/03/22  A-l+ Pl 9,994,866.45 9,994,866.70 0.00 9,996,382.91 9,996,383.30 0.00 9,996,383.30
United States

S 12825W]5 05/15/24  AA+ Aaa 15,303,172.05 15,983,205.00 141,919.89 15,279,586.76 15,890,040.00 47,894.02 15,937,934.02
;J{‘z't;;ssgzes 09/30/23  AA+ Aaa 14,856,958.63 15,423,630.00 563.52 14,870,950.46 15,361,530.00 51,844.26 15,413,374.26
Federal National Mortgage

Association 01/11/22  AA+ Aaa 25,008,380.80 25,495,231.75 145,833.33 25,005,698.58 25,336,168.75 309,895.83 25,646,064.58
3135G0U92

;Jl”zitgfssgfs 08/31/22  AA+ Aaa 10,011,282.66 10,246,090.00 16,304.35 10,009,326.87 10,203,910.00 62,669.84 10,266,579.84
E‘T';’i;a(') (";'nge LoaglE i 09/09/22  AA+ Aaa 10,063,014.03 10,265,600.00 12,222.22 10,052,261 .65 10,224,998.80 6222222 10,287,221.02
;‘7‘3’2;33':'&’;“6 Loan Banks 06/09/23  AA+ Aaa 25,062,302.35 26,051,571.25 165,277.78 25,055,342.20 25,838,221.25 32,465.28 25,870,686.53
Jefferson County School District No

R-I 12/15/25  AA Aa2 7,500,000.00 7,358,775.00 15,056.25 7,500,000.00 7,387,125.00 243333 7,389,558.33
472736255

Federal Home Loan Banks 12/09/22 AA+ Aaa 20,134,313.13 20,779,052.40 155,555.56 20,114,780.92 20,664,431.20 30,555.56 20,694,986.76

3130A3KM5
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TX Holdings 04/01/2021 to 06/30/202

Issuer Final S&P Moody's Beginning Beginning Beginning Ending Ending Ending Ending
Identifier Maturity Original Cost Market Value Accrued Balance Original Cost Market Value Accrued Balance Market Value
+ Accrued

United States

512828576 03/31/22  AA+ Aaa 10,014,911.22 10,165,620.00 478.14 10,011,208.46 10,124,220.00 43,989.07 10,168,209.07
;iggEirev\f\'} fYStem 07/26/24  AA+ Aaa 15,092,668.79 15,690,125.40 50,104.17 15,085,834.74 15,624,038.10 119,479.17 15,743,517.27
Federal Home Loan Banks

B 09/08/23  AA+ Aaa 15,276,505.75 15,764,895.00 22,760.42 15,248,880.6| 15,677,988.30 111,822.92 15,789,811.22
g;aﬁ%p:"y'a"d 03/01/22  AAA Aaa 17,896,998.67 18,039,928.25 58,083.33 17,769,898.99 17,873,519.50 232,333.33 8,105,852.83
Federal Home Loan Banks

N 03/17/23  AA+ Aaa 9,989,209.22 9,988,021.70 451.39 9,990,569.16 9,982,189.50 3,576.39 9,985,765.89
United States

91288 YME 10/31/24  AA+ Aaa 19,857,228.42 20,676,560.00 125,966.85 19,866,871.94 20,639,840.00 50,543.48 20,690,383.48
United States

51282679 08/15/22  AA+ Aaa 14,963,176.75 15,306,450.00 30,300.41 14,969,839.67 15,255,465.00 91,574.59 15,347,039.59
United States

9 19808vE3 05/15/23  AA+ Aaa 15,072,978.14 15,492,780.00 99,343.92 15,064,522.71 15,424,215.00 33,525.82 15,457,740.82
;J;‘z'tgfg’f;s 07/31/25  AA+ Aaa 9,806,762.10 9,777,730.00 4,143.65 9,817,816.15 9,814,450.00 10,428.18 9,824,878.18
;’I“Z'tse;ssYtg;es 07/31/24  AA+ Aaa 15,126,389.51 15,642,780.00 43,508.29 I5,117,081.66 15,589,455.00 109,495.86 15,698,950.86
United States

Pfiybpps 06/30/21  AA+ Aaa 10,007,872.78 10,051,070.00 5341851 0.00 0.00 0.00 0.00
;‘I’g;% gz;“e Loan Banks 06/10/22  AA+ Aaa 9,995,067.73 10,237,754.90 65,520.83 9,996,089.2 10,191,157.70 12,395.83 10,203,553.53
United States

Pfiyhny 05/31/26  AA+ Aaa 0.00 0.00 0.00 9,939,876.58 9,947,660.00 6,352.46 9,954,012.46
Federal Home Loan Banks

I S0ROENE 12/10/21  AA+ Aaa 14,991,037.06 15,288,620.10 132,968.75 14,994,246.26 15,186,264.75 25,156.25 15.211421.00
;Jlnzltse;sszt;t;s 01/31/25  AA+ Aaa 29,651,069.76 29,313,817.50 64,951.66 29,576,035.46 29,287,084.50 163,461.67 29,450,546.17
glnz't:f&;tzs 05/31/22  AA+ Aaa 14,981,056.30 15,285,930.00 87,980.77 14,985,078.96 15,226,170.00 2223361 15,248,403.6|
;?;?ECL;% R 05/14/25  AA+ Aaa 19,957,709.79 19,814,791.20 38,055.56 19,960,241.65 19,884,911.60 13,055.56 19,897.967.16
;’ggﬁgzs 11/15/21  AA+ Aaa 10,020,085.68 10,121,090.00 75,690.61 10,012,050.10 10,071,090.00 25,543.48 10,096,633.48
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TX Holdings 04/01/2021 to 06/30/202

Issuer Final S&P Moody's Beginning Beginning Beginning Ending Ending Ending Ending
Identifier Maturity Original Cost Market Value Accrued Balance Original Cost Market Value Accrued Balance Market Value
+ Accrued

Federal Home Loan Mortgage

Corporation 02/12/25 AA+ Aaa 15,140,015.27 15,500,733.15 30,625.00 15,131,118.43 15,481,173.60 86,875.00 15,568,048.60
3137EAEPO

Federal National Mortgage

Association 11/27/23 AA+ Aaa 14,125,755.42 14,122,938.82 12,372.50 14,127,091.19 14,113,396.58 3,338.61 14,116,735.19
3135G06H |

Commonwealth of Massachusetts

57582PWK2 12/01/21 AA Aal 4,752,258.48 4,805,451.35 65,590.00 4,727,222.62 4,763,052.10 16,397.50 4,779,449.60
United States

9128280P4 07/31/22 AA+ Aaa 20,075,541.98 20,467,180.00 62,154.70 20,061,435.66 20,381,240.00 156,422.65 20,537,662.65
TS s 06/30/22 AA+ Aaa 10,022,682.88 10,203,520.00 43,991.71 10,018,159.28 10,163,670.00 475.54 10,164,145.54
912828XW5

United States

912828XT2 05/31/24 AA+ Aaa 10,167,807.46 10,499,220.00 67,032.97 10,154,860.24 10,451,170.00 16,939.89 10,468,109.89
(CCYUSD) UNITED STATES OF

AMERICA 06/30/21 AAA Aaa 10,621,875.00 10,621,875.00 0.00 0.00 0.00 0.00 0.00
CCYUSD

(l)JIn Zitseéjsthastes 02/15/22 AA+ Aaa 5,010,399.37 5,083,790.00 12,430.94 5,007,428.98 5,060,155.00 37,569.06 5,097,724.06
COFW Short-Term Total 07/09/23 AA+ Aaa $678,725,963.48  $691,769,598.37 $2,560,744.85  $652,481,876.63  $663,428,436.14 $2,617,123.14  $666,045,559.28
Portfolio Total 10/29/23 AA+ Aaa $884,177,083.95 $906,541,774.82 $3,626,774.98  $855,996,941.39  $875,663,206.84 $3,732,003.66  $879,395,210.50
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TX Amortization 04/01/2021 to 06/30/202 |

Security Type Identifier Description Beginning Beginning Net Accum Change in Net Accum Disposed Net Accum Ending Net Accum
Book Value Amort/Accretion Amort/Accretion Amort/Accretion Amort/Accretion

Receivable

CASH CCYUSD Receivable $10,621,875.00 $0.00 $0.00 $0.00 $0.00

Total Receivable $10,621,875.00 $0.00 $0.00 $0.00 $0.00

Payable

CASH CCYUSD Payable ($9,810,715.22) $0.00 $0.00 $0.00 $0.00

CASH CCYUSD Payable 0.00 0.00 0.00 0.00 0.00

Total Payable ($9,810,715.22) $0.00 $0.00 $0.00 $0.00

ST

AGCY BOND 3130A0EN6 FEDERAL HOME LOAN $14,991,037.06 $29,137.06 $3,209.20 $0.00 $32,346.26
BANKS

AGCY BOND 313379Q69 FEDERAL HOME LOAN 0.00 0.00 8,489.21 0.00 8,489.21
BANKS

AGCY DISC 3133855Q0 FEDERAL HOME LOAN 9,994,866.45 833.12 1,516.46 0.00 2,349.58
BANKS

AGCY BOND 3133EJ5P0 FEDERAL FARM CREDIT 16,997,861.17 5,681.17 668.00 0.00 6,349.17
BANKS FUNDING CORP

AGCY BOND 3135G0T45 FEDERAL NATIONAL 0.00 0.00 276,221.90 0.00 276,221.90
MORTGAGE ASSOCIATION

AGCY BOND 3135G0U35 FEDERAL NATIONAL 9,999,864.33 1,664.33 (1,664.33) (1,800.00) 0.00
MORTGAGE ASSOCIATION

AGCY BOND 3135G0oU92 FEDERAL NATIONAL 25,008,380.80 (22,869.20) (2,682.22) 0.00 (25,551.42)
MORTGAGE ASSOCIATION

MUNI 574193|Té6 MARYLAND ST 17,896,998.67 (510,945.58) (127,099.68) 0.00 (638,045.26)

MUNI 57582PWK2 MASSACHUSETTS 4,752,258.48 (426,353.12) (25,035.86) 0.00 (451,388.98)
(COMMONWEALTH OF)

Us GOV 9128284P2 UNITED STATES TREASURY 14,995,585.87 88,164.37 (88,164.37) (92,578.50) 0.00

Us GOV 912828F21 UNITED STATES TREASURY 15,025,513.50 (181,323.00) (12,756.75) 0.00 (194,079.75)

US GOV 91282876 UNITED STATES TREASURY 10,014911.22 (18,291.91) (3,702.75) 0.00 (21,994.67)

US GOV 912828RR3 UNITED STATES TREASURY 10,020,085.68 (110,384.32) (8,035.58) 0.00 (118,419.90)

US GOV 912828SF8 UNITED STATES TREASURY 5,010,399.37 (42,725.63) (2,970.39) 0.00 (45,696.02)

Us GOV 912828WR7 UNITED STATES TREASURY 10,007,872.78 (124,549.10) 124,549.10 132,421.88 0.00

UsS GOV 912828XR6 UNITED STATES TREASURY 0.00 0.00 61,250.46 0.00 61,250.46

Us GOV 912828XW5 UNITED STATES TREASURY 0.00 0.00 (25,981.72) 0.00 (25,981.72)

Total ST $164,715,635.38 ($1,311,961.81) $177,810.68 $38,043.38 ($1,134,151.13)
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TX Amortization 04/01/2021 to 06/30/202 |

Security Type Identifier Description Beginning Beginning Net Accum Change in Net Accum Disposed Net Accum Ending Net Accum
Book Value Amort/Accretion Amort/Accretion Amort/Accretion Amort/Accretion

LT

AGCY BOND 3130A3DL5 FEDERAL HOME LOAN $15,276,505.75 ($159,094.25) ($27,625.14) $0.00 ($186,719.39)
BANKS

AGCY BOND 3130A3KM5 FEDERAL HOME LOAN 20,134,313.13 (140,486.87) (19,532.21) 0.00 (160,019.08)
BANKS

AGCY BOND 3130ADRG9Y FEDERAL HOME LOAN 15,012,947.26 (18,252.74) (1,616.05) 0.00 (19,868.80)
BANKS

AGCY BOND 3130AKDH6 FEDERAL HOME LOAN 10,863,819.32 3,174.32 1,787.95 0.00 4,962.26
BANKS

AGCY BOND 3130ALRGI FEDERAL HOME LOAN 9,989,209.22 209.22 1,359.94 0.00 1,569.16
BANKS

AGCY BOND 313379Q69 FEDERAL HOME LOAN 9,995,067.73 7,467.73 (7,467.73) 0.00 0.00
BANKS

AGCY BOND 313380GJ0 FEDERAL HOME LOAN 10,063,014.03 (67,285.97) (10,752.38) 0.00 (78,038.35)
BANKS

AGCY BOND 3133834G3 FEDERAL HOME LOAN 20,098,149.00 (72,451.00) (10,977.41) 0.00 (83,428.41)
BANKS

AGCY BOND 3133834G3 FEDERAL HOME LOAN 25,062,302.35 (49,197.65) (6,960.15) 0.00 (56,157.80)
BANKS

AGCY BOND 3133EKWV4 FEDERAL FARM CREDIT 15,092,668.79 (41,431.21) (6,834.04) 0.00 (48,265.26)
BANKS FUNDING CORP

AGCY BOND 3133ELZM9 FEDERAL FARM CREDIT 19,957,709.79 8,509.79 2,531.86 0.00 11,041.65
BANKS FUNDING CORP

AGCY BOND 3134GVWD6é FEDERAL HOME LOAN 25,000,000.00 0.00 0.00 0.00 0.00
MORTGAGE CORP

AGCY BOND 3135G04Q3 FEDERAL NATIONAL 19,956,976.7 17,176.71 4,998.87 0.00 22,175.58
MORTGAGE ASSOCIATION

AGCY BOND 3135G05G4 FEDERAL NATIONAL 18,569,623.70 9,613.70 3,342.82 0.00 12,956.52
MORTGAGE ASSOCIATION

AGCY BOND 3135G0éH | FEDERAL NATIONAL 14,125,755.42 1,875.02 1,335.77 0.00 3,210.79
MORTGAGE ASSOCIATION

AGCY BOND 3135G0T45 FEDERAL NATIONAL 9,899,879.35 251,779.35 (251,779.35) 0.00 0.00
MORTGAGE ASSOCIATION

AGCY BOND 3135G0T94 FEDERAL NATIONAL 6,932,107.17 94,647.17 9,247 81 0.00 103,894.97
MORTGAGE ASSOCIATION

AGCY BOND 3135G0V75 FEDERAL NATIONAL 13,084,660.24 (40,711.76) (6,379.01) 0.00 (47,090.77)
MORTGAGE ASSOCIATION

AGCY BOND 3135G0ZR7 FEDERAL NATIONAL 14,792,638.81 157,438.81 14,268.31 0.00 171,707.13
MORTGAGE ASSOCIATION
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TX Amortization 04/01/2021 to 06/30/202 |

Security Type  Identifier Description Beginning Beginning Net Accum Change in Net Accum Disposed Net Accum Ending Net Accum
Book Value Amort/Accretion Amort/Accretion Amort/Accretion Amort/Accretion
AGCY BOND 3137EAEPO FEDERAL HOME LOAN 15,140,015.27 (38,184.73) (8,896.84) 0.00 (47,081.57)
MORTGAGE CORP
AGCY BOND 3137EAEX3 FEDERAL HOME LOAN 8,247,668.37 2,561.07 1,223.09 0.00 3,784.16
MORTGAGE CORP
MUNI 349461BU6 FORT WORTH TEX INDPT 0.00 0.00 0.00 0.00 0.00
SCH DIST
MUNI 34946 1BV4 FORT WORTH TEX INDPT 0.00 0.00 0.00 0.00 0.00
SCH DIST
MUNI 34946 1BW2 FORT WORTH TEX INDPT 0.00 0.00 0.00 0.00 0.00
SCH DIST
MUNI 472736255 JEFFERSON CNTY COLO 7,500,000.00 0.00 0.00 0.00 0.00
SCH DIST NO R-001
MUNI 5741935P4 MARYLAND ST 9,180,000.00 0.00 0.00 0.00 0.00
Us GOV 9128282P4 UNITED STATES TREASURY 20,075,541.98 (68,989.27) (14,106.32) 0.00 (83,095.59)
Us GOV 9128282R0 UNITED STATES TREASURY 9,970,600.35 14,350.35 1,079.91 0.00 15,430.26
US GOV 9128283C2 UNITED STATES TREASURY 19,867,602.08 164,476.08 20,523.60 0.00 184,999.68
Us GOV 912828678 UNITED STATES TREASURY 14,991,106.22 4,582.22 668.75 0.00 5,250.97
UsS GOV 912828124 UNITED STATES TREASURY 10,011,282.66 (26,997.34) (1,955.79) 0.00 (28,953.13)
Us GOV 912828M56 UNITED STATES TREASURY 10,008,402.57 (5,660.43) (431.64) 0.00 (6,092.07)
Us GOV 912828R36 UNITED STATES TREASURY 9,418,108.60 279,045.60 26,414.17 0.00 305,459.77
Us GOV 912828126 UNITED STATES TREASURY 14,856,958.63 97,192.63 13,991.83 0.00 111,184.46
Us GOV 912828T)9 UNITED STATES TREASURY 14,963,176.75 43,450.75 6,662.93 0.00 50,113.67
Us GOV 912828U57 UNITED STATES TREASURY 10,134,290.28 (65,709.72) (12,327.27) 0.00 (78,036.99)
US GOV 912828U57 UNITED STATES TREASURY 19,997,893.84 2,581.84 192.10 0.00 2,773.93
Us GOV 912828UN8 UNITED STATES TREASURY 5,007,971.99 (15,075.01) (1,052.21) 0.00 (16,127.22)
US GOV 912828VB3 UNITED STATES TREASURY 15,072,978.14 (50,068.74) (8,455.43) 0.00 (58,524.17)
Us GOV 912828Vs6 UNITED STATES TREASURY 14,975,197.58 30,861.08 2,554.40 0.00 33,415.48
UsS GOV 912828W71 UNITED STATES TREASURY 15,148,054.48 (83,391.02) (12,010.15) 0.00 (95,401.18)
Us GOV 912828WJ5 UNITED STATES TREASURY 15,303,172.05 (155,029.95) (23,585.29) 0.00 (178,615.24)
US GOV 912828X70 UNITED STATES TREASURY 4,994,726.96 6,054.96 413.90 0.00 6,468.86
Us GOV 912828X88 UNITED STATES TREASURY 9,727,116.30 107,975.30 10,210.80 0.00 118,186.09
Us GOV 912828XBI UNITED STATES TREASURY 4,999,922.26 117.76 4.51 0.00 12227
Us GOV 912828XQ8 UNITED STATES TREASURY 10,014,124.52 (37,047.24) (2,633.05) 0.00 (39,680.29)
Us GOV 912828XR6é UNITED STATES TREASURY 14,981,056.30 57,227.80 (57,227.80) 0.00 0.00
Us GOV 912828XT2 UNITED STATES TREASURY 10,167,807.46 (80,239.54) (12,947.21) 0.00 (93,186.76)

City of Fort Worth Aggregate
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TX Amortization 04/01/2021 to 06/30/202 |

Security Type Identifier Description Beginning Beginning Net Accum Change in Net Accum Disposed Net Accum Ending Net Accum

Book Value Amort/Accretion Amort/Accretion Amort/Accretion Amort/Accretion
UsS GOV 912828XW5 UNITED STATES TREASURY 10,022,682.88 (21,458.12) 21,458.12 0.00 0.00
Us GOV 912828Y61 UNITED STATES TREASURY 9,954,522.28 45,538.28 4,745.28 0.00 50,283.56
Us GOV 912828Y87 UNITED STATES TREASURY 15,126,389.51 (59,352.49) (9,307.85) 0.00 (68,660.34)
Us GOV 912828YMé UNITED STATES TREASURY 19,857,228.42 49,415.92 9,643.52 0.00 59,059.44
UsS GOV 912828YU8 UNITED STATES TREASURY 0.00 0.00 (I1,119.13) 0.00 (I1,119.13)
Us GOV 912828252 UNITED STATES TREASURY 15,569,510.45 (14,669.24) (37,080.58) 0.00 (51,749.83)
US GOV 912828752 UNITED STATES TREASURY 29,651,069.76 (236,078.68) (75,034.31) 0.00 (311,112.98)
Us GOV 91282CAB7 UNITED STATES TREASURY 9,806,762.10 121.47 11,054.05 0.00 I1,175.52
US GOV 91282CCF6 UNITED STATES TREASURY 0.00 0.00 32.83 0.00 32.83
Us GOV 91282CCJ8 UNITED STATES TREASURY 0.00 0.00 26.84 0.00 26.84
Total LT $718,650,288.79 ($89,418.07) ($468,320.39) $0.00 ($557,738.46)
Portfolio Total $884,177,083.95 ($1,401,379.88) ($290,509.71) $38,043.38 ($1,691,889.58)
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TX Income 04/01/2021 to 06/30/202 |

Security Type Identifier Description Beginning Change in Ending Interest Net Amortization/ Adjusted
Current Units Current Units Current Units Income Accretion Income Interest Earnings
Receivable
CASH CCYUSD Receivable 10,621,875.00 -10,621,875.00 0.00 $0.00 $0.00 $0.00
Total Receivable 10,621,875.00 -10,621,875.00 0.00 $0.00 $0.00 $0.00
Payable
CASH CCYUsD Payable -9,810,715.22 9,810,715.22 0.00 $0.00 $0.00 $0.00
CASH CCYUsD Payable 0.00 -2,654,212.50 -2,654,212.50 0.00 0.00 0.00
Total Payable -9,810,715.22 7,156,502.72 -2,654,212.50 $0.00 $0.00 $0.00
ST
AGCY BOND 3130A0EN6 FEDERAL HOME LOAN BANKS 15,000,000.00 0.00 15,000,000.00 $107,812.50 $3,209.20 $111,021.70
AGCY BOND 313379Q69 FEDERAL HOME LOAN BANKS 0.00 10,000,000.00 10,000,000.00 12,395.83 236.69 12,632.52
AGCY DISC 313385SQ0 FEDERAL HOME LOAN BANKS 10,000,000.00 0.00 10,000,000.00 0.00 1,516.46 1,516.46
AGCY BOND 3133E)5P0 FEDERAL FARM CREDIT BANKS FUNDING 17,000,000.00 0.00 17,000,000.00 110,500.00 668.00 I'11,168.00
CORP
AGCY BOND 3135G0T45 FEDERAL NATIONAL MORTGAGE 0.00 10,000,000.00 10,000,000.00 44,791.67 23,377.21 68,168.87
ASSOCIATION
AGCY BOND 3135G0U35 FEDERAL NATIONAL MORTGAGE 10,000,000.00 -10,000,000.00 0.00 61,875.00 135.67 62,010.67
ASSOCIATION
AGCY BOND 3135G0oU92 FEDERAL NATIONAL MORTGAGE 25,000,000.00 0.00 25,000,000.00 164,062.50 (2,682.22) 161,380.28
ASSOCIATION
MUNI 574193|T6 MARYLAND ST 17,425,000.00 0.00 17,425,000.00 174,250.00 (127,099.68) 47,150.32
MUNI 57582PWK2  MASSACHUSETTS (COMMONWEALTH OF) 4,685,000.00 0.00 4,685,000.00 49,192.50 (25,035.86) 24,156.64
Us GOV 9128284P2 UNITED STATES TREASURY 15,000,000.00 -15,000,000.00 0.00 47,859.12 4414.13 52,273.25
Us GOV 912828F21 UNITED STATES TREASURY 15,000,000.00 0.00 15,000,000.00 79,252.05 (12,756.75) 66,495.30
Us GOV 91282876 UNITED STATES TREASURY 10,000,000.00 0.00 10,000,000.00 43,510.93 (3,702.75) 39,808.18
Us GOV 912828RR3 UNITED STATES TREASURY 10,000,000.00 0.00 10,000,000.00 49,852.87 (8,035.58) 41,817.29
Us GOV 912828SF8 UNITED STATES TREASURY 5,000,000.00 0.00 5,000,000.00 25,138.12 (2,970.39) 22,167.73
Us GOV 912828WR7  UNITED STATES TREASURY 10,000,000.00 -10,000,000.00 0.00 52,831.49 (7,872.78) 44,958.71
Us GOV 912828XR6 UNITED STATES TREASURY 0.00 15,000,000.00 15,000,000.00 22,2336l 1,373.77 23,607.38
Us GOV 912828XW5  UNITED STATES TREASURY 0.00 10,000,000.00 10,000,000.00 475.54 (49.29) 426.26
Total ST 164,110,000.00 10,000,000.00 174,110,000.00 $1,046,033.73 ($155,274.17) $890,759.56
LT
AGCY BOND 3130A3DL5 FEDERAL HOME LOAN BANKS 15,000,000.00 0.00 15,000,000.00 $89,062.50 ($27,625.14) $61,437.36
AGCY BOND 3130A3KM5  FEDERAL HOME LOAN BANKS 20,000,000.00 0.00 20,000,000.00 125,000.00 (19,532.21) 105,467.79
AGCY BOND 3130ADRGY9  FEDERAL HOME LOAN BANKS 15,000,000.00 0.00 15,000,000.00 103,125.00 (1,616.05) 101,508.95

City of Fort Worth Aggregate
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TX Income 04/01/2021 to 06/30/202 |

Security Type Identifier Description Beginning Change in Ending Interest Net Amortization/ Adjusted
Current Units Current Units Current Units Income Accretion Income Interest Earnings
AGCY BOND 3130AKDH6  FEDERAL HOME LOAN BANKS 10,875,000.00 0.00 10,875,000.00 3,39843 1,787.95 5,186.38
AGCY BOND 3130ALRGI FEDERAL HOME LOAN BANKS 10,000,000.00 0.00 10,000,000.00 3,125.00 1,359.94 4,484.94
AGCY BOND 313379Q69 FEDERAL HOME LOAN BANKS 10,000,000.00 -10,000,000.00 0.00 40,729.17 784.79 41,513.96
AGCY BOND 313380GJ0 FEDERAL HOME LOAN BANKS 10,000,000.00 0.00 10,000,000.00 50,000.00 (10,752.38) 39,247.62
AGCY BOND 3133834G3 FEDERAL HOME LOAN BANKS 25,000,000.00 0.00 25,000,000.00 132,812.50 (6,960.15) 125,852.35
AGCY BOND 3133834G3 FEDERAL HOME LOAN BANKS 20,000,000.00 0.00 20,000,000.00 106,250.00 (10,977.41) 95,272.59
AGCY BOND 3133EKWV4  FEDERAL FARM CREDIT BANKS FUNDING 15,000,000.00 0.00 15,000,000.00 69,375.00 (6,834.04) 62,540.96
CORP
AGCY BOND 3133ELZM9 FEDERAL FARM CREDIT BANKS FUNDING 20,000,000.00 0.00 20,000,000.00 25,000.00 2,531.86 27,531.86
CORP
AGCY BOND 3134GVWD6  FEDERAL HOME LOAN MORTGAGE CORP 25,000,000.00 -25,000,000.00 0.00 13,736.11 0.00 13,736.11
AGCY BOND 3135G04Q3  FEDERAL NATIONAL MORTGAGE 20,000,000.00 0.00 20,000,000.00 12,500.00 4,998.87 17,498.87
ASSOCIATION
AGCY BOND 3135G05G4  FEDERAL NATIONAL MORTGAGE 18,600,000.00 0.00 18,600,000.00 11,625.00 3,342.82 14,967.82
ASSOCIATION
AGCY BOND 3135G06H | FEDERAL NATIONAL MORTGAGE 14,140,000.00 0.00 14,140,000.00 8,837.50 1,335.77 10,173.27
ASSOCIATION
AGCY BOND 3135G0T45 FEDERAL NATIONAL MORTGAGE 10,000,000.00 -10,000,000.00 0.00 2,083.33 1,065.34 3,148.67
ASSOCIATION
AGCY BOND 3135G0T94 FEDERAL NATIONAL MORTGAGE 7,000,000.00 0.00 7,000,000.00 41,562.50 9,247 8| 50,810.31
ASSOCIATION
AGCY BOND 3135GOV75 FEDERAL NATIONAL MORTGAGE 13,000,000.00 0.00 13,000,000.00 56,875.00 (6,379.01) 50,495.99
ASSOCIATION
AGCY BOND 3135G0ZR7  FEDERAL NATIONAL MORTGAGE 15,000,000.00 0.00 15,000,000.00 98,437.50 14,268.31 112,705.81
ASSOCIATION
AGCY BOND 3137EAEPO FEDERAL HOME LOAN MORTGAGE CORP 15,000,000.00 0.00 15,000,000.00 56,250.00 (8,896.84) 47,353.16
AGCY BOND 3137EAEX3 FEDERAL HOME LOAN MORTGAGE CORP 8,270,000.00 0.00 8,270,000.00 7,753.12 1,223.09 8,976.21
MUNI 349461BU6 FORT WORTH TEX INDPT SCH DIST 0.00 500,000.00 500,000.00 416.67 0.00 416.67
MUNI 349461BV4 FORT WORTH TEX INDPT SCH DIST 0.00 750,000.00 750,000.00 625.00 0.00 625.00
MUNI 349461BW2  FORT WORTH TEX INDPT SCH DIST 0.00 1,000,000.00 1,000,000.00 833.33 0.00 833.33
MUNI 4727362S5 JEFFERSON CNTY COLO SCH DIST NO R-001 7,500,000.00 0.00 7,500,000.00 13,687.49 0.00 13,687.49
MUNI 574193SP4 MARYLAND ST 9,180,000.00 0.00 9,180,000.00 22,261.50 0.00 22,261.50
US GOV 9128282P4 UNITED STATES TREASURY 20,000,000.00 0.00 20,000,000.00 94,267.96 (14,106.32) 80,161.64
Us GOV 9128282R0 UNITED STATES TREASURY 10,000,000.00 0.00 10,000,000.00 56,560.77 1,079.91 57,640.69
Us GOV 9128283C2 UNITED STATES TREASURY 20,000,000.00 0.00 20,000,000.00 99,435.50 20,523.60 119,959.10
Us GOV 912828678 UNITED STATES TREASURY 15,000,000.00 0.00 15,000,000.00 65,975.75 668.75 66,644.50
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Security Type Identifier Description Beginning Change in Ending Interest Net Amortization/ Adjusted

Current Units Current Units Current Units Income Accretion Income Interest Earnings
US GOV 912828124 UNITED STATES TREASURY 10,000,000.00 0.00 10,000,000.00 46,365.49 (1,955.79) 44,409.70
Us GOV 912828M56 UNITED STATES TREASURY 10,000,000.00 0.00 10,000,000.00 56,084.48 (431.64) 55,652.84
US GOV 912828R36 UNITED STATES TREASURY 10,000,000.00 0.00 10,000,000.00 40,505.46 26,414.17 66,919.63
Us GOV 912828T26 UNITED STATES TREASURY 15,000,000.00 0.00 15,000,000.00 51,280.74 13,991.83 65,272.57
US GOV 912828T)9 UNITED STATES TREASURY 15,000,000.00 0.00 15,000,000.00 61,274.17 6,662.93 67,937.10
Us GOV 912828U57 UNITED STATES TREASURY 20,000,000.00 0.00 20,000,000.00 106,052.21 192.10 106,244.31
US GOV 912828U57 UNITED STATES TREASURY 10,000,000.00 0.00 10,000,000.00 53,026.11 (12,327.27) 40,698.84
Us GOV 912828UN8  UNITED STATES TREASURY 5,000,000.00 0.00 5,000,000.00 25,138.12 (1,052.21) 24,085.91
US GOV 912828VB3 UNITED STATES TREASURY 15,000,000.00 0.00 15,000,000.00 65,431.89 (8,455.43) 56,976.46
Us GOV 912828Vs6 UNITED STATES TREASURY 15,000,000.00 0.00 15,000,000.00 94,267.96 2,554.40 96,822.36
Us GOV 912828W71  UNITED STATES TREASURY 15,000,000.00 0.00 15,000,000.00 79,252.05 (12,010.15) 67,241.90
Us GOV 912828WJ5 UNITED STATES TREASURY 15,000,000.00 0.00 15,000,000.00 93,474.13 (23,585.29) 69,888.84
US GOV 912828X70 UNITED STATES TREASURY 5,000,000.00 0.00 5,000,000.00 24,858.88 413.90 25,272.78
Us GOV 912828X88 UNITED STATES TREASURY 10,000,000.00 0.00 10,000,000.00 59,200.28 10,210.80 69,411.08
Us GOV 912828XBI UNITED STATES TREASURY 5,000,000.00 0.00 5,000,000.00 26,484.34 4.51 26,488.85
Us GOV 912828XQ8  UNITED STATES TREASURY 10,000,000.00 0.00 10,000,000.00 50,276.24 (2,633.05) 47,643.20
US GOV 912828XR6 UNITED STATES TREASURY 15,000,000.00 -15,000,000.00 0.00 43,269.23 2,648.89 45,918.12
Us GOV 912828XT2 UNITED STATES TREASURY 10,000,000.00 0.00 10,000,000.00 49,906.92 (12,947.21) 36,959.71
US GOV 912828XWS5  UNITED STATES TREASURY 10,000,000.00 -10,000,000.00 0.00 43,508.29 (4,474.31) 39,033.97
Us GOV 912828Y61 UNITED STATES TREASURY 10,000,000.00 0.00 10,000,000.00 69,129.83 4,745.28 73,875.12
US GOV 912828Y87 UNITED STATES TREASURY 15,000,000.00 0.00 15,000,000.00 65,987.57 (9,307.85) 56,679.72
Us GOV 912828YM6é6  UNITED STATES TREASURY 20,000,000.00 0.00 20,000,000.00 74,576.63 9,643.52 84,220.15
UsS GOV 912828YU8 UNITED STATES TREASURY 0.00 15,000,000.00 15,000,000.00 28,681.20 (11,119.13) 17,562.07
Us GOV 912828752 UNITED STATES TREASURY 15,000,000.00 0.00 15,000,000.00 51,847.38 (37,080.58) 14,766.79
Us GOV 912828752 UNITED STATES TREASURY 28,500,000.00 0.00 28,500,000.00 98,510.01 (75,034.31) 23,475.70
Us GOV 91282CAB7  UNITED STATES TREASURY 10,000,000.00 0.00 10,000,000.00 6,284.53 11,054.05 17,338.58
Us GOV 91282CCF6 UNITED STATES TREASURY 0.00 10,000,000.00 10,000,000.00 204.92 32.83 237.75
Us GOV 91282CCJ8 UNITED STATES TREASURY 0.00 7,500,000.00 7,500,000.00 17833 26.84 205.17
Total LT 717,065,000.00 -35,250,000.00 681,815,000.00 $2,876,659.03 ($173,278.91) $2,703,380.12
Portfolio Total 881,986,159.78 -28,715,372.28 853,270,787.50  $3,922,692.76 ($328,553.09) $3,594,139.67
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Cash Flow Data 04/01/2021 to 06/30/202 |

Account Transaction Type Identifier Description Post Date Amount Ending Cash Balance
7/01/21 - 7/31/21

COFW Short-Term Coupon 3135G0OV75 FEDERAL NATIONAL MORTGAGE ASSOCIATION 07/02/21 $113,750.00 $113,750.00
COFW Short-Term Coupon 3135G05G4 FEDERAL NATIONAL MORTGAGE ASSOCIATION 07/12/21 23,250.00 137,000.00
COFW Short-Term Coupon 3135G0U92 FEDERAL NATIONAL MORTGAGE ASSOCIATION 07/12/21 328,125.00 465,125.00
COFW Long-Term Coupon 3135G0T94 FEDERAL NATIONAL MORTGAGE ASSOCIATION 07/19/21 83,125.00 548,250.00
COFW Short-Term Coupon 3133E)5P0 FEDERAL FARM CREDIT BANKS FUNDING CORP 07/19/21 221,000.00 769,250.00
COFW Short-Term Coupon 3133EKWV4 FEDERAL FARM CREDIT BANKS FUNDING CORP 07/26/21 138,750.00 908,000.00
Total $908,000.00 $908,000.00
8/01/21 - 8/31/21

COFW Short-Term Coupon 91282CAB7 UNITED STATES TREASURY 08/02/21 $12,500.00 $920,500.00
COFW Long-Term Coupon 912828XQ8 UNITED STATES TREASURY 08/02/21 100,000.00 1,020,500.00
COFW Long-Term Coupon 912828752 UNITED STATES TREASURY 08/02/21 103,125.00 1,123,625.00
COFW Short-Term Coupon 912828Y87 UNITED STATES TREASURY 08/02/21 131,250.00 1,254,875.00
COFW Long-Term Coupon 912828Y61 UNITED STATES TREASURY 08/02/21 137,500.00 1,392,375.00
COFW Short-Term Coupon 9128282P4 UNITED STATES TREASURY 08/02/21 187,500.00 1,579,875.00
COFW Short-Term Coupon 912828752 UNITED STATES TREASURY 08/02/21 195,937.50 1,775,812.50
COFW Short-Term Coupon 3137EAEPO FEDERAL HOME LOAN MORTGAGE CORP 08/12/21 112,500.00 1,888,312.50
COFW Long-Term Coupon 349461BU6 FORT WORTH TEX INDPT SCH DIST 08/16/21 1,666.67 1,889,979.17
COFW Long-Term Coupon 349461BV4 FORT WORTH TEX INDPT SCH DIST 08/16/21 2,500.00 1,892,479.17
COFW Long-Term Coupon 349461 BW2 FORT WORTH TEX INDPT SCH DIST 08/16/21 3,333.33 1,895,812.50
COFW Long-Term Coupon 912828UN8 UNITED STATES TREASURY 08/16/21 50,000.00 1,945,812.50
COFW Short-Term Coupon 912828SF8 UNITED STATES TREASURY 08/16/21 50,000.00 1,995,812.50
COFW Long-Term Coupon 9128282R0 UNITED STATES TREASURY 08/16/21 112,500.00 2,108,312.50
COFW Short-Term Coupon 912828T)9 UNITED STATES TREASURY 08/16/21 121,875.00 2,230,187.50
COFW Long-Term Coupon 912828VS6 UNITED STATES TREASURY 08/16/21 187,500.00 2,417,687.50
COFW Short-Term Coupon 912828124 UNITED STATES TREASURY 08/31/21 93,750.00 2,511,437.50
Total $1,603,437.50 $2,511,437.50
9/01/21 - 9/30/21

COFW Short-Term Coupon 574193|T6 MARYLAND ST 09/01/21 $348,500.00 $2,859,937.50
COFW Long-Term Coupon 3135G0ZR7 FEDERAL NATIONAL MORTGAGE ASSOCIATION 09/07/21 196,875.00 3,056,812.50
COFW Short-Term Coupon 3130A3DL5 FEDERAL HOME LOAN BANKS 09/08/21 178,125.00 3,234,937.50
COFW Short-Term Coupon 313380GJ0 FEDERAL HOME LOAN BANKS 09/09/21 100,000.00 3,334,937.50
COFW Long-Term Coupon 3130ADRG9Y FEDERAL HOME LOAN BANKS 09/10/21 206,250.00 3,541,187.50
COFW Long-Term Coupon 5741935P4 MARYLAND ST 09/15/21 44,523.00 3,585,710.50
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Account Transaction Type Identifier Description Post Date Amount Ending Cash Balance
COFW Short-Term Coupon 3130ALRGI FEDERAL HOME LOAN BANKS 09/17/21 6,215.28 3,591,925.78
COFW Short-Term Coupon 3137EAEX3 FEDERAL HOME LOAN MORTGAGE CORP 09/23/21 15,506.25 3,607,432.03
COFW Short-Term Coupon 912828)76 UNITED STATES TREASURY 09/30/21 87,500.00 3,694,932.03
COFW Short-Term Coupon 912828T26 UNITED STATES TREASURY 09/30/21 103,125.00 3,798,057.03
COFW Short-Term Coupon 912828F21 UNITED STATES TREASURY 09/30/21 159,375.00 3,957,432.03
COFW Short-Term Coupon 912828W71 UNITED STATES TREASURY 09/30/21 159,375.00 4,116,807.03
COFW Short-Term Final Maturity 912828F21 UNITED STATES TREASURY 09/30/21 15,000,000.00 19,116,807.03
Total $16,605,369.53 $19,116,807.03
10/01/21 - 10/31/21

COFW Long-Term Coupon 3135G0T45 FEDERAL NATIONAL MORTGAGE ASSOCIATION 10/05/21 $93,750.00 $19,210,557.03
COFW Short-Term Coupon 3130AKDH6 FEDERAL HOME LOAN BANKS 10721721 6,796.88 19,217,353.91
Total $100,546.88 $19,217,353.91
11/01/21 - 11/30/21

COFW Long-Term Coupon 912828X70 UNITED STATES TREASURY 11701721 $50,000.00 $19,267,353.91
COFW Short-Term Coupon 912828YM6 UNITED STATES TREASURY 11701721 150,000.00 19,417,353.91
COFW Short-Term Coupon 9128283C2 UNITED STATES TREASURY 11701721 200,000.00 19,617,353.91
COFW Short-Term Coupon 3133ELZM9 FEDERAL FARM CREDIT BANKS FUNDING CORP 11/15/21 50,000.00 19,667,353.91
COFW Long-Term Coupon 912828XBI UNITED STATES TREASURY 11/15/21 53,125.00 19,720,478.91
COFW Long-Term Coupon 912828R36 UNITED STATES TREASURY 11/15/21 81,250.00 19,801,728.91
COFW Short-Term Coupon 912828RR3 UNITED STATES TREASURY 11/15/21 100,000.00 19,901,728.91
COFW Long-Term Coupon 912828M56 UNITED STATES TREASURY 11/15/21 112,500.00 20,014,228.91
COFW Long-Term Coupon 912828X88 UNITED STATES TREASURY 11/15/21 118,750.00 20,132,978.91
COFW Short-Term Coupon 912828VB3 UNITED STATES TREASURY 11/15/21 131,250.00 20,264,228.91
COFW Short-Term Coupon 912828WJ5 UNITED STATES TREASURY 11715721 187,500.00 20,451,728.91
COFW Short-Term Final Maturity 912828RR3 UNITED STATES TREASURY 11/15/21 10,000,000.00 30,451,728.91
COFW Short-Term Coupon 3135G04Q3 FEDERAL NATIONAL MORTGAGE ASSOCIATION 11722721 25,000.00 30,476,728.91
COFW Short-Term Coupon 3135G06H | FEDERAL NATIONAL MORTGAGE ASSOCIATION 11729721 17,675.00 30,494,403.91
COFW Short-Term Coupon 91282CCF6 UNITED STATES TREASURY 11730721 37,500.00 30,531,903.91
COFW Short-Term Coupon 912828XT2 UNITED STATES TREASURY 11/30/21 100,000.00 30,631,903.91
COFW Short-Term Coupon 912828U57 UNITED STATES TREASURY 11/30/21 106,250.00 30,738,153.91
COFW Long-Term Coupon 912828YU8 UNITED STATES TREASURY 11/30/21 121,875.00 30,860,028.91
COFW Short-Term Coupon 912828XR6 UNITED STATES TREASURY 11/30/21 131,250.00 30,991,278.91
COFW Long-Term Coupon 912828U57 UNITED STATES TREASURY 11/30/21 212,500.00 31,203,778.91
Total $11,986,425.00 $31,203,778.91
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Account Transaction Type Identifier Description Post Date Amount Ending Cash Balance
12/01/21 - 12/31/21

COFW Short-Term Coupon 57582PWK2 MASSACHUSETTS (COMMONWEALTH OF) 12/01/21 $98,385.00 $31,302,163.91
COFW Short-Term Final Maturity 57582PWK2 MASSACHUSETTS (COMMONWEALTH OF) 12/01/21 4,685,000.00 35,987,163.91
COFW Short-Term Coupon 3133834G3 FEDERAL HOME LOAN BANKS 12/09/21 212,500.00 36,199,663.91
COFW Short-Term Coupon 3130A3KM5 FEDERAL HOME LOAN BANKS 12/09/21 250,000.00 36,449,663.91
COFW Short-Term Coupon 3133834G3 FEDERAL HOME LOAN BANKS 12/09/21 265,625.00 36,715,288.91
COFW Short-Term Coupon 313379Q69 FEDERAL HOME LOAN BANKS 12710721 106,250.00 36,821,538.91
COFW Short-Term Coupon 3130A0EN6 FEDERAL HOME LOAN BANKS 12710721 215,625.00 37,037,163.91
COFW Short-Term Final Maturity 3130A0EN6 FEDERAL HOME LOAN BANKS 12710721 15,000,000.00 52,037,163.91
COFW Short-Term Coupon 472736255 JEFFERSON CNTY COLO SCH DIST NO R-001 12715721 27,375.00 52,064,538.91
COFW Long-Term Coupon 91282CCJ8 UNITED STATES TREASURY 12731721 32,812.50 52,097,351 .41
COFW Short-Term Coupon 912828XW5 UNITED STATES TREASURY 12731721 87,500.00 52,184,851.41
COFW Short-Term Coupon 912828678 UNITED STATES TREASURY 12731721 131,250.00 52,316,101.41
Total $21,112,322.50 $52,316,101.41
1/01/22 - 1131/22

COFW Short-Term Coupon 3135G0OV75 FEDERAL NATIONAL MORTGAGE ASSOCIATION 01/03/22 $113,750.00 $52,429,851 41
COFW Short-Term Coupon 3135G05G4 FEDERAL NATIONAL MORTGAGE ASSOCIATION 01/10/22 23,250.00 52,453,101.41
COFW Short-Term Coupon 3135G0U92 FEDERAL NATIONAL MORTGAGE ASSOCIATION 0l/11/22 328,125.00 52,781,226.41
COFW Short-Term Final Maturity 3135G0U92 FEDERAL NATIONAL MORTGAGE ASSOCIATION 0l/11/22 25,000,000.00 77,781,226 41
COFW Short-Term Coupon 3133E)5P0 FEDERAL FARM CREDIT BANKS FUNDING CORP 01/18/22 221,000.00 78,002,226.41
COFW Short-Term Final Maturity 3133E)5P0 FEDERAL FARM CREDIT BANKS FUNDING CORP 01/18/22 17,000,000.00 95,002,226.41
COFW Long-Term Coupon 3135G0T94 FEDERAL NATIONAL MORTGAGE ASSOCIATION 01/19/22 83,125.00 95,085,351.41
COFW Short-Term Coupon 3133EKWV4 FEDERAL FARM CREDIT BANKS FUNDING CORP 01/26/22 138,750.00 95,224,101 .41
COFW Short-Term Coupon 91282CAB7 UNITED STATES TREASURY 01/31/22 12,500.00 95,236,601.41
COFW Long-Term Coupon 912828XQ8 UNITED STATES TREASURY 01/31/22 100,000.00 95,336,601.41
COFW Long-Term Coupon 912828752 UNITED STATES TREASURY 01/31/22 103,125.00 95,439,726.41
COFW Short-Term Coupon 912828Y87 UNITED STATES TREASURY 01/31/22 131,250.00 95,570,976.41
COFW Long-Term Coupon 912828Y61 UNITED STATES TREASURY 01/31/22 137,500.00 95,708,476.41
COFW Short-Term Coupon 9128282P4 UNITED STATES TREASURY 01/31/22 187,500.00 95,895,976.41
COFW Short-Term Coupon 912828752 UNITED STATES TREASURY 01/31/22 195,937.50 96,091,913.91
Total $43,775,812.50 $96,091,913.91
2/01/22 - 2/28/22

COFW Short-Term Final Maturity 3133855Q0 FEDERAL HOME LOAN BANKS 02/03/22 $10,000,000.00 $106,091,913.91
COFW Short-Term Coupon 3137EAEPO FEDERAL HOME LOAN MORTGAGE CORP 02/14/22 112,500.00 106,204,413.91
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Account Transaction Type Identifier Description Post Date Amount Ending Cash Balance
COFW Long-Term Coupon 349461BU6 FORT WORTH TEX INDPT SCH DIST 02/15/22 12,500.00 106,216,913.91
COFW Long-Term Coupon 349461BV4 FORT WORTH TEX INDPT SCH DIST 02/15/22 18,750.00 106,235,663.91
COFW Long-Term Coupon 349461BW2 FORT WORTH TEX INDPT SCH DIST 02/15/22 25,000.00 106,260,663.91
COFW Long-Term Coupon 912828UN8 UNITED STATES TREASURY 02/15/22 50,000.00 106,310,663.91
COFW Short-Term Coupon 912828SF8 UNITED STATES TREASURY 02/15/22 50,000.00 106,360,663.91
COFW Long-Term Coupon 9128282R0 UNITED STATES TREASURY 02/15/22 112,500.00 106,473,163.91
COFW Short-Term Coupon 912828T)9 UNITED STATES TREASURY 02/15/22 121,875.00 106,595,038.91
COFW Long-Term Coupon 912828VSs6 UNITED STATES TREASURY 02/15/22 187,500.00 106,782,538.91
COFW Short-Term Final Maturity 912828SF8 UNITED STATES TREASURY 02/15/22 5,000,000.00 111,782,53891
COFW Short-Term Coupon 912828124 UNITED STATES TREASURY 02/28/22 93,750.00 111,876,288.91
Total $15,784,375.00 $111,876,288.91
3/01/22 - 3/31/22

COFW Short-Term Coupon 574193|T6 MARYLAND ST 03/01/22 $348,500.00 $112,224,788.91
COFW Short-Term Final Maturity 574193|T6 MARYLAND ST 03/01/22 17,425,000.00 129,649,788.91
COFW Long-Term Coupon 3135G0ZR7 FEDERAL NATIONAL MORTGAGE ASSOCIATION 03/07/22 196,875.00 129,846,663.91
COFW Short-Term Coupon 3130A3DL5 FEDERAL HOME LOAN BANKS 03/08/22 178,125.00 130,024,788.91
COFW Short-Term Coupon 313380GJ0 FEDERAL HOME LOAN BANKS 03/09/22 100,000.00 130,124,788.91
COFW Long-Term Coupon 3130ADRG9Y FEDERAL HOME LOAN BANKS 03/10/22 206,250.00 130,331,038.91
COFW Long-Term Coupon 5741935P4 MARYLAND ST 03/15/22 44,523.00 130,375,561.91
COFW Short-Term Coupon 3130ALRGI FEDERAL HOME LOAN BANKS 03/17/22 6,250.00 130,381,811.91
COFW Short-Term Coupon 3137EAEX3 FEDERAL HOME LOAN MORTGAGE CORP 03/23/22 15,506.25 130,397,318.16
COFW Short-Term Coupon 912828)76 UNITED STATES TREASURY 03/31/22 87,500.00 130,484,818.16
COFW Short-Term Coupon 912828T26 UNITED STATES TREASURY 03/31/22 103,125.00 130,587,943.16
COFW Short-Term Coupon 912828W71 UNITED STATES TREASURY 03/31/22 159,375.00 130,747,318.16
COFW Short-Term Final Maturity 912828J76 UNITED STATES TREASURY 03/31/22 10,000,000.00 140,747,318.16
Total $28,871,029.25 $140,747,318.16
4/01/22 - 4/30/22

COFW Long-Term Coupon 3135G0T45 FEDERAL NATIONAL MORTGAGE ASSOCIATION 04/05/22 $93,750.00 $140,841,068.16
COFW Long-Term Final Maturity 3135G0T45 FEDERAL NATIONAL MORTGAGE ASSOCIATION 04/05/22 10,000,000.00 150,841,068.16
COFW Short-Term Coupon 3130AKDH6 FEDERAL HOME LOAN BANKS 04/21/22 6,796.88 150,847,865.04
Total $10,100,546.88 $150,847,865.04
5/01/22 - 5/31/22

COFW Long-Term Coupon 912828X70 UNITED STATES TREASURY 05/02/22 $50,000.00 $150,897,865.04
COFW Short-Term Coupon 912828YMé UNITED STATES TREASURY 05/02/22 150,000.00 151,047,865.04
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COFW Short-Term Coupon 9128283C2 UNITED STATES TREASURY 05/02/22 200,000.00 151,247,865.04
COFW Short-Term Coupon 3133ELZM9 FEDERAL FARM CREDIT BANKS FUNDING CORP 05/16/22 50,000.00 151,297,865.04
COFW Long-Term Coupon 912828XBI UNITED STATES TREASURY 05/16/22 53,125.00 151,350,990.04
COFW Long-Term Coupon 912828R36 UNITED STATES TREASURY 05/16/22 81,250.00 151,432,240.04
COFW Long-Term Coupon 912828M56 UNITED STATES TREASURY 05/16/22 112,500.00 151,544,740.04
COFW Long-Term Coupon 912828X88 UNITED STATES TREASURY 05/16/22 118,750.00 151,663,490.04
COFW Short-Term Coupon 912828VB3 UNITED STATES TREASURY 05/16/22 131,250.00 151,794,740.04
COFW Short-Term Coupon 912828WJ5 UNITED STATES TREASURY 05/16/22 187,500.00 151,982,240.04
COFW Short-Term Coupon 3135G04Q3 FEDERAL NATIONAL MORTGAGE ASSOCIATION 05/23/22 25,000.00 152,007,240.04
COFW Short-Term Coupon 3135G06H | FEDERAL NATIONAL MORTGAGE ASSOCIATION 05/27/22 17,675.00 152,024,915.04
COFW Short-Term Coupon 91282CCF6 UNITED STATES TREASURY 05/31/22 37,500.00 152,062,415.04
COFW Short-Term Coupon 912828XT2 UNITED STATES TREASURY 05/31/22 100,000.00 152,162,415.04
COFW Short-Term Coupon 912828U57 UNITED STATES TREASURY 05/31/22 106,250.00 152,268,665.04
COFW Long-Term Coupon 912828YU8 UNITED STATES TREASURY 05/31/22 121,875.00 152,390,540.04
COFW Short-Term Coupon 912828XR6 UNITED STATES TREASURY 05/31/22 131,250.00 152,521,790.04
COFW Long-Term Coupon 912828U57 UNITED STATES TREASURY 05/31/22 212,500.00 152,734,290.04
COFW Short-Term Final Maturity 912828XR6 UNITED STATES TREASURY 05/31/22 15,000,000.00 167,734,290.04
Total $16,886,425.00 $167,734,290.04
6/01/22 - 6/30/22

COFW Short-Term Coupon 3133834G3 FEDERAL HOME LOAN BANKS 06/09/22 $212,500.00 $167,946,790.04
COFW Short-Term Coupon 3130A3KM5 FEDERAL HOME LOAN BANKS 06/09/22 250,000.00 168,196,790.04
COFW Short-Term Coupon 3133834G3 FEDERAL HOME LOAN BANKS 06/09/22 265,625.00 168,462,415.04
COFW Short-Term Coupon 313379Q69 FEDERAL HOME LOAN BANKS 06/10/22 106,250.00 168,568,665.04
COFW Short-Term Final Maturity 313379Q69 FEDERAL HOME LOAN BANKS 06/10/22 10,000,000.00 178,568,665.04
COFW Short-Term Coupon 472736255 JEFFERSON CNTY COLO SCH DIST NO R-001 06/15/22 27,375.00 178,596,040.04
COFW Long-Term Coupon 91282CCJ8 UNITED STATES TREASURY 06/30/22 32,812.50 178,628,852.54
COFW Short-Term Coupon 912828XW5 UNITED STATES TREASURY 06/30/22 87,500.00 178,716,352.54
COFW Short-Term Coupon 912828678 UNITED STATES TREASURY 06/30/22 131,250.00 178,847,602.54
COFW Short-Term Final Maturity 912828XW5 UNITED STATES TREASURY 06/30/22 10,000,000.00 188,847,602.54
Total $21,113,312.50 $188,847,602.54
7/01/22 - 7/31/22

COFW Short-Term Coupon 3135G0OV75 FEDERAL NATIONAL MORTGAGE ASSOCIATION 07/05/22 $113,750.00 $188,961,352.54
COFW Short-Term Coupon 3135G05G4 FEDERAL NATIONAL MORTGAGE ASSOCIATION 07/11/22 23,250.00 188,984,602.54
COFW Long-Term Coupon 3135G0T94 FEDERAL NATIONAL MORTGAGE ASSOCIATION 07/19/22 83,125.00 189,067,727.54
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COFW Short-Term Coupon 3133EKWV4 FEDERAL FARM CREDIT BANKS FUNDING CORP 07/26/22 138,750.00 189,206,477.54
Total $358,875.00 $189,206,477.54
8/01/22 - 8/31/22

COFW Short-Term Coupon 91282CAB7 UNITED STATES TREASURY 08/01/22 $12,500.00 $189,218,977.54
COFW Long-Term Coupon 912828XQ8 UNITED STATES TREASURY 08/01/22 100,000.00 189,318,977.54
COFW Long-Term Coupon 912828752 UNITED STATES TREASURY 08/01/22 103,125.00 189,422,102.54
COFW Short-Term Coupon 912828Y87 UNITED STATES TREASURY 08/01/22 131,250.00 189,553,352.54
COFW Long-Term Coupon 912828Y61 UNITED STATES TREASURY 08/01/22 137,500.00 189,690,852.54
COFW Short-Term Coupon 9128282P4 UNITED STATES TREASURY 08/01/22 187,500.00 189,878,352.54
COFW Short-Term Coupon 912828752 UNITED STATES TREASURY 08/01/22 195,937.50 190,074,290.04
COFW Long-Term Final Maturity 912828XQ8 UNITED STATES TREASURY 08/01/22 10,000,000.00 200,074,290.04
COFW Short-Term Final Maturity 9128282P4 UNITED STATES TREASURY 08/01/22 20,000,000.00 220,074,290.04
COFW Short-Term Coupon 3137EAEPO FEDERAL HOME LOAN MORTGAGE CORP 08/12/22 112,500.00 220,186,790.04
COFW Long-Term Coupon 349461BU6 FORT WORTH TEX INDPT SCH DIST 08/15/22 12,500.00 220,199,290.04
COFW Long-Term Coupon 349461BV4 FORT WORTH TEX INDPT SCH DIST 08/15/22 18,750.00 220,218,040.04
COFW Long-Term Coupon 349461BW2 FORT WORTH TEX INDPT SCH DIST 08/15/22 25,000.00 220,243,040.04
COFW Long-Term Coupon 912828UN8 UNITED STATES TREASURY 08/15/22 50,000.00 220,293,040.04
COFW Long-Term Coupon 9128282R0 UNITED STATES TREASURY 08/15/22 112,500.00 220,405,540.04
COFW Short-Term Coupon 912828T)9 UNITED STATES TREASURY 08/15/22 121,875.00 220,527,415.04
COFW Long-Term Coupon 912828VSs6 UNITED STATES TREASURY 08/15/22 187,500.00 220,714,915.04
COFW Short-Term Final Maturity 912828T)9 UNITED STATES TREASURY 08/15/22 15,000,000.00 235,714,915.04
COFW Short-Term Coupon 912828124 UNITED STATES TREASURY 08/31/22 93,750.00 235,808,665.04
COFW Short-Term Final Maturity 912828124 UNITED STATES TREASURY 08/31/22 10,000,000.00 245,808,665.04
Total $56,602,187.50 $245,808,665.04
9/01/22 - 9/30/22

COFW Long-Term Coupon 3135G0ZR7 FEDERAL NATIONAL MORTGAGE ASSOCIATION 09/06/22 $196,875.00 $246,005,540.04
COFW Short-Term Coupon 3130A3DL5 FEDERAL HOME LOAN BANKS 09/08/22 178,125.00 246,183,665.04
COFW Short-Term Coupon 313380GJ0 FEDERAL HOME LOAN BANKS 09/09/22 100,000.00 246,283,665.04
COFW Short-Term Final Maturity 313380GJ0 FEDERAL HOME LOAN BANKS 09/09/22 10,000,000.00 256,283,665.04
COFW Long-Term Coupon 3130ADRG9 FEDERAL HOME LOAN BANKS 09/12/22 206,250.00 256,489,915.04
COFW Long-Term Coupon 5741935P4 MARYLAND ST 09/15/22 44,523.00 256,534,438.04
COFW Short-Term Coupon 3130ALRGI FEDERAL HOME LOAN BANKS 09/19/22 6,250.00 256,540,688.04
COFW Short-Term Coupon 3137EAEX3 FEDERAL HOME LOAN MORTGAGE CORP 09/23/22 15,506.25 256,556,194.29
COFW Short-Term Coupon 912828T26 UNITED STATES TREASURY 09/30/22 103,125.00 256,659,319.29
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COFW Short-Term Coupon 912828W71 UNITED STATES TREASURY 09/30/22 159,375.00 256,818,694.29
Total $11,010,029.25 $256,818,694.29
10/01/22 - 10/31/22

COFW Short-Term Coupon 3130AKDHé6 FEDERAL HOME LOAN BANKS 10/21/22 $6,796.88 $256,825,491.17
COFW Short-Term Final Maturity 3130AKDH6 FEDERAL HOME LOAN BANKS 10/21/22 10,875,000.00 267,700,491.17
COFW Long-Term Coupon 912828X70 UNITED STATES TREASURY 10/31/22 50,000.00 267,750,491.17
COFW Short-Term Coupon 912828YM6 UNITED STATES TREASURY 10/31/22 150,000.00 267,900,491.17
COFW Short-Term Coupon 9128283C2 UNITED STATES TREASURY 10/31/22 200,000.00 268,100,491.17
COFW Short-Term Final Maturity 9128283C2 UNITED STATES TREASURY 10/31/22 20,000,000.00 288,100,491.17
Total $31,281,796.88 $288,100,491.17
11/01/22 - 11/30/22

COFW Short-Term Coupon 3133ELZM9 FEDERAL FARM CREDIT BANKS FUNDING CORP 11/14/22 $50,000.00 $288,150,491.17
COFW Long-Term Coupon 912828XBI UNITED STATES TREASURY 11715722 53,125.00 288,203,616.17
COFW Long-Term Coupon 912828R36 UNITED STATES TREASURY 11715722 81,250.00 288,284,866.17
COFW Long-Term Coupon 912828M56 UNITED STATES TREASURY 11/15/22 112,500.00 288,397,366.17
COFW Long-Term Coupon 912828X88 UNITED STATES TREASURY 11/15/22 118,750.00 288516,116.17
COFW Short-Term Coupon 912828VB3 UNITED STATES TREASURY 11/15/22 131,250.00 288,647,366.17
COFW Short-Term Coupon 912828WJ5 UNITED STATES TREASURY 11/15/22 187,500.00 288,834,866.17
COFW Short-Term Coupon 3135G04Q3 FEDERAL NATIONAL MORTGAGE ASSOCIATION 11/22/22 25,000.00 288,859,866.17
COFW Short-Term Coupon 3135G06H FEDERAL NATIONAL MORTGAGE ASSOCIATION 11/28/22 17,675.00 288,877,541.17
COFW Short-Term Coupon 91282CCF6 UNITED STATES TREASURY 11/30/22 37,500.00 288,915,041.17
COFW Short-Term Coupon 912828XT2 UNITED STATES TREASURY 11/30/22 100,000.00 289,015,041.17
COFW Short-Term Coupon 912828U57 UNITED STATES TREASURY 11/30/22 106,250.00 289,121,291.17
COFW Long-Term Coupon 912828YU8 UNITED STATES TREASURY 11/30/22 121,875.00 289,243,166.17
COFW Long-Term Coupon 912828U57 UNITED STATES TREASURY 11/30/22 212,500.00 289,455,666.17
Total $1,355,175.00 $289,455,666.17
12/01/22 - 12/31/22

COFW Short-Term Coupon 3133834G3 FEDERAL HOME LOAN BANKS 12/09/22 $212,500.00 $289,668,166.17
COFW Short-Term Coupon 3130A3KM5 FEDERAL HOME LOAN BANKS 12/09/22 250,000.00 289,918,166.17
COFW Short-Term Coupon 3133834G3 FEDERAL HOME LOAN BANKS 12/09/22 265,625.00 290,183,791.17
COFW Short-Term Final Maturity 3130A3KM5 FEDERAL HOME LOAN BANKS 12/09/22 20,000,000.00 310,183,791.17
COFW Short-Term Coupon 472736255 JEFFERSON CNTY COLO SCH DIST NO R-001 12/15/22 27,375.00 310,211,166.17
Total $20,755,500.00 $310,211,166.17

1/01/23 - 1/31/23
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COFW Long-Term Coupon 91282CCJ8 UNITED STATES TREASURY 01/03/23 $32,812.50 $310,243,978.67
COFW Short-Term Coupon 3135G0OV75 FEDERAL NATIONAL MORTGAGE ASSOCIATION 01/03/23 113,750.00 310,357,728.67
COFW Short-Term Coupon 912828678 UNITED STATES TREASURY 01/03/23 131,250.00 310,488,978.67
COFW Short-Term Coupon 3135G05G4 FEDERAL NATIONAL MORTGAGE ASSOCIATION 01/10/23 23,250.00 310,512,228.67
COFW Long-Term Coupon 3135G0T94 FEDERAL NATIONAL MORTGAGE ASSOCIATION 01/19/23 83,125.00 310,595,353.67
COFW Long-Term Final Maturity 3135G0T94 FEDERAL NATIONAL MORTGAGE ASSOCIATION 01/19/23 7,000,000.00 317,595,353.67
COFW Short-Term Coupon 3133EKWV4 FEDERAL FARM CREDIT BANKS FUNDING CORP 01/26/23 138,750.00 317,734,103.67
COFW Short-Term Coupon 91282CAB7 UNITED STATES TREASURY 01/31/23 12,500.00 317,746,603.67
COFW Long-Term Coupon 912828752 UNITED STATES TREASURY 01/31/23 103,125.00 317,849,728.67
COFW Short-Term Coupon 912828Y87 UNITED STATES TREASURY 01/31/23 131,250.00 317,980,978.67
COFW Long-Term Coupon 912828Y61 UNITED STATES TREASURY 01/31/23 137,500.00 318,118,478.67
COFW Short-Term Coupon 912828752 UNITED STATES TREASURY 01/31/23 195,937.50 318314,416.17
Total $8,103,250.00 $318,314,416.17
2/01/23 - 2/28/23

COFW Short-Term Coupon 3137EAEPO FEDERAL HOME LOAN MORTGAGE CORP 02/13/23 $112,500.00 $318,426,916.17
COFW Long-Term Coupon 349461BU6 FORT WORTH TEX INDPT SCH DIST 02/15/23 12,500.00 318,439,416.17
COFW Long-Term Coupon 349461BV4 FORT WORTH TEX INDPT SCH DIST 02/15/23 18,750.00 318,458,166.17
COFW Long-Term Coupon 349461BW2 FORT WORTH TEX INDPT SCH DIST 02/15/23 25,000.00 318,483,166.17
COFW Long-Term Coupon 912828UN8 UNITED STATES TREASURY 02/15/23 50,000.00 318,533,166.17
COFW Long-Term Coupon 9128282R0 UNITED STATES TREASURY 02/15/23 112,500.00 318,645,666.17
COFW Long-Term Coupon 912828VSs6 UNITED STATES TREASURY 02/15/23 187,500.00 318,833,166.17
COFW Long-Term Final Maturity 912828UN8 UNITED STATES TREASURY 02/15/23 5,000,000.00 323,833,166.17
Total $5,518,750.00 $323,833,166.17
3/01/23 - 3/31/23

COFW Long-Term Coupon 3135G0ZR7 FEDERAL NATIONAL MORTGAGE ASSOCIATION 03/06/23 $196,875.00 $324,030,041.17
COFW Short-Term Coupon 3130A3DL5 FEDERAL HOME LOAN BANKS 03/08/23 178,125.00 324,208,166.17
COFW Long-Term Coupon 3130ADRG9 FEDERAL HOME LOAN BANKS 03/10/23 206,250.00 324414,416.17
COFW Long-Term Final Maturity 3130ADRG9 FEDERAL HOME LOAN BANKS 03/10/23 15,000,000.00 339414,416.17
COFW Long-Term Coupon 5741935P4 MARYLAND ST 03/15/23 44,523.00 339,458,939.17
COFW Short-Term Coupon 3130ALRGI FEDERAL HOME LOAN BANKS 03/17/23 6,250.00 339,465,189.17
COFW Short-Term Final Maturity 3130ALRGI FEDERAL HOME LOAN BANKS 03/17/23 10,000,000.00 349,465,189.17
COFW Short-Term Coupon 3137EAEX3 FEDERAL HOME LOAN MORTGAGE CORP 03/23/23 15,506.25 349,480,695.42
COFW Short-Term Coupon 912828126 UNITED STATES TREASURY 03/31/23 103,125.00 349,583,820.42
COFW Short-Term Coupon 912828W71 UNITED STATES TREASURY 03/31/23 159,375.00 349,743,195.42
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Total $25,910,029.25 $349,743,195.42
5/01/23 - 5/31/23

COFW Long-Term Coupon 912828X70 UNITED STATES TREASURY 05/01/23 $50,000.00 $349,793,195.42
COFW Short-Term Coupon 912828YMé UNITED STATES TREASURY 05/01/23 150,000.00 349,943,195.42
COFW Short-Term Coupon 3133ELZM9 FEDERAL FARM CREDIT BANKS FUNDING CORP 05/15/23 50,000.00 349,993,195.42
COFW Long-Term Coupon 912828XBI UNITED STATES TREASURY 05/15/23 53,125.00 350,046,320.42
COFW Long-Term Coupon 912828R36 UNITED STATES TREASURY 05/15/23 81,250.00 350,127,570.42
COFW Long-Term Coupon 912828M56 UNITED STATES TREASURY 05/15/23 112,500.00 350,240,070.42
COFW Long-Term Coupon 912828X88 UNITED STATES TREASURY 05/15/23 118,750.00 350,358,820.42
COFW Short-Term Coupon 912828VB3 UNITED STATES TREASURY 05/15/23 131,250.00 350,490,070.42
COFW Short-Term Coupon 912828WJ5 UNITED STATES TREASURY 05/15/23 187,500.00 350,677,570.42
COFW Short-Term Final Maturity 912828VB3 UNITED STATES TREASURY 05/15/23 15,000,000.00 365,677,570.42
COFW Short-Term Coupon 3135G04Q3 FEDERAL NATIONAL MORTGAGE ASSOCIATION 05/22/23 25,000.00 365,702,570.42
COFW Short-Term Final Maturity 3135G04Q3 FEDERAL NATIONAL MORTGAGE ASSOCIATION 05/22/23 20,000,000.00 385,702,570.42
COFW Short-Term Coupon 3135G06H | FEDERAL NATIONAL MORTGAGE ASSOCIATION 05/30/23 17,675.00 385,720,245.42
COFW Short-Term Coupon 91282CCF6 UNITED STATES TREASURY 05/31/23 37,500.00 385,757,745.42
COFW Short-Term Coupon 912828XT2 UNITED STATES TREASURY 05/31/23 100,000.00 385,857,745.42
COFW Short-Term Coupon 912828U57 UNITED STATES TREASURY 05/31/23 106,250.00 385,963,995.42
COFW Long-Term Coupon 912828YU8 UNITED STATES TREASURY 05/31/23 121,875.00 386,085,870.42
COFW Long-Term Coupon 912828U57 UNITED STATES TREASURY 05/31/23 212,500.00 386,298,370.42
Total $36,555,175.00 $386,298,370.42
6/01/23 - 6/30/23

COFW Short-Term Coupon 3133834G3 FEDERAL HOME LOAN BANKS 06/09/23 $212,500.00 $386,510,870.42
COFW Short-Term Coupon 3133834G3 FEDERAL HOME LOAN BANKS 06/09/23 265,625.00 386,776,495.42
COFW Short-Term Final Maturity 3133834G3 FEDERAL HOME LOAN BANKS 06/09/23 20,000,000.00 406,776,495.42
COFW Short-Term Final Maturity 3133834G3 FEDERAL HOME LOAN BANKS 06/09/23 25,000,000.00 431,776,495.42
COFW Short-Term Coupon 472736255 JEFFERSON CNTY COLO SCH DIST NO R-001 06/15/23 27,375.00 431,803,870.42
COFW Long-Term Coupon 91282CCJ8 UNITED STATES TREASURY 06/30/23 32,812.50 431,836,682.92
COFW Short-Term Coupon 912828678 UNITED STATES TREASURY 06/30/23 131,250.00 431,967,932.92
Total $45,669,562.50 $431,967,932.92
7/01/23 - 7/131/23

COFW Short-Term Coupon 3135G0OV75 FEDERAL NATIONAL MORTGAGE ASSOCIATION 07/03/23 $113,750.00 $432,081,682.92
COFW Short-Term Coupon 3135G05G4 FEDERAL NATIONAL MORTGAGE ASSOCIATION 07/10/23 23,250.00 432,104,932.92
COFW Short-Term Final Maturity 3135G05G4 FEDERAL NATIONAL MORTGAGE ASSOCIATION 07/10/23 18,600,000.00 450,704,932.92
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COFW Short-Term Coupon 3133EKWV4 FEDERAL FARM CREDIT BANKS FUNDING CORP 07/26/23 138,750.00 450,843,682.92
COFW Short-Term Coupon 91282CAB7 UNITED STATES TREASURY 07/31/23 12,500.00 450,856,182.92
COFW Long-Term Coupon 912828752 UNITED STATES TREASURY 07/31/23 103,125.00 450,959,307.92
COFW Short-Term Coupon 912828Y87 UNITED STATES TREASURY 07/31/23 131,250.00 451,090,557.92
COFW Long-Term Coupon 912828Y61 UNITED STATES TREASURY 07/31/23 137,500.00 451,228,057.92
COFW Short-Term Coupon 912828752 UNITED STATES TREASURY 07/31/23 195,937.50 451,423,995.42
COFW Long-Term Final Maturity 912828Y61 UNITED STATES TREASURY 07/31/23 10,000,000.00 461,423,995.42
Total $29,456,062.50 $461,423,995.42
8/01/23 - 8/31/23

COFW Short-Term Coupon 3137EAEPO FEDERAL HOME LOAN MORTGAGE CORP 08/14/23 $112,500.00 $461,536,495.42
COFW Long-Term Coupon 349461BU6 FORT WORTH TEX INDPT SCH DIST 08/15/23 12,500.00 461,548,995.42
COFW Long-Term Coupon 349461BV4 FORT WORTH TEX INDPT SCH DIST 08/15/23 18,750.00 461,567,745.42
COFW Long-Term Coupon 349461BW2 FORT WORTH TEX INDPT SCH DIST 08/15/23 25,000.00 461,592,745.42
COFW Long-Term Coupon 9128282R0 UNITED STATES TREASURY 08/15/23 112,500.00 461,705,245.42
COFW Long-Term Coupon 912828VS6 UNITED STATES TREASURY 08/15/23 187,500.00 461,892,745.42
COFW Long-Term Final Maturity 912828VS6 UNITED STATES TREASURY 08/15/23 15,000,000.00 476,892,745.42
Total $15,468,750.00 $476,892,745.42
9/01/23 - 9/30/23

COFW Long-Term Coupon 3135G0ZR7 FEDERAL NATIONAL MORTGAGE ASSOCIATION 09/06/23 $196,875.00 $477,089,620.42
COFW Short-Term Coupon 3130A3DL5 FEDERAL HOME LOAN BANKS 09/08/23 178,125.00 477,267,745.42
COFW Short-Term Final Maturity 3130A3DL5 FEDERAL HOME LOAN BANKS 09/08/23 15,000,000.00 492,267,745.42
COFW Long-Term Coupon 574193SP4 MARYLAND ST 09/15/23 44,523.00 492,312,268.42
COFW Short-Term Coupon 3137EAEX3 FEDERAL HOME LOAN MORTGAGE CORP 09/25/23 15,506.25 492,327,774.67
Total $15,435,029.25 $492,327,774.67
10/01/23 - 10/31/23

COFW Short-Term Coupon 912828126 UNITED STATES TREASURY 10/02/23 $103,125.00 $492,430,899.67
COFW Short-Term Coupon 912828W71 UNITED STATES TREASURY 10/02/23 159,375.00 492,590,274.67
COFW Short-Term Final Maturity 912828126 UNITED STATES TREASURY 10/02/23 15,000,000.00 507,590,274.67
COFW Long-Term Coupon 912828X70 UNITED STATES TREASURY 10/31/23 50,000.00 507,640,274.67
COFW Short-Term Coupon 912828YMé UNITED STATES TREASURY 10/31/23 150,000.00 507,790,274.67
Total $15,462,500.00 $507,790,274.67
11/01/23 - 11/30/23

COFW Short-Term Coupon 3133ELZM9 FEDERAL FARM CREDIT BANKS FUNDING CORP 11/14/23 $50,000.00 $507,840,274.67
COFW Long-Term Coupon 912828XBI UNITED STATES TREASURY 11/15/23 53,125.00 507,893,399.67
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COFW Long-Term Coupon 912828R36 UNITED STATES TREASURY 11/15/23 81,250.00 507,974,649.67
COFW Long-Term Coupon 912828M56 UNITED STATES TREASURY I11/15/23 112,500.00 508,087,149.67
COFW Long-Term Coupon 912828X88 UNITED STATES TREASURY 11/15/23 118,750.00 508,205,899.67
COFW Short-Term Coupon 912828WJ5 UNITED STATES TREASURY 11/15/23 187,500.00 508,393,399.67
COFW Short-Term Coupon 3135G06H | FEDERAL NATIONAL MORTGAGE ASSOCIATION 11/27/23 17,675.00 508,411,074.67
COFW Short-Term Final Maturity 3135G06H FEDERAL NATIONAL MORTGAGE ASSOCIATION 11/27/23 14,140,000.00 522,551,074.67
COFW Short-Term Coupon 91282CCF6 UNITED STATES TREASURY 11/30/23 37,500.00 522,588,574.67
COFW Short-Term Coupon 912828XT2 UNITED STATES TREASURY 11/30/23 100,000.00 522,688,574.67
COFW Short-Term Coupon 912828U57 UNITED STATES TREASURY 11/30/23 106,250.00 522,794,824.67
COFW Long-Term Coupon 912828YU8 UNITED STATES TREASURY 11/30/23 121,875.00 522,916,699.67
COFW Long-Term Coupon 912828U57 UNITED STATES TREASURY 11/30/23 212,500.00 523,129,199.67
COFW Short-Term Final Maturity 912828U57 UNITED STATES TREASURY 11/30/23 10,000,000.00 533,129,199.67
COFW Long-Term Final Maturity 912828U57 UNITED STATES TREASURY 11/30/23 20,000,000.00 553,129,199.67
Total $45,338,925.00 $553,129,199.67
12/01/23 - 12/31/23

COFW Short-Term Coupon 472736255 JEFFERSON CNTY COLO SCH DIST NO R-001 12/15/23 $27,375.00 $553,156,574.67
Total $27,375.00 $553,156,574.67
1/01/24 - 1/31/24

COFW Long-Term Coupon 91282CCJ8 UNITED STATES TREASURY 01/02/24 $32,812.50 $553,189,387.17
COFW Short-Term Coupon 3135G0OV75 FEDERAL NATIONAL MORTGAGE ASSOCIATION 01/02/24 113,750.00 553,303,137.17
COFW Short-Term Coupon 912828678 UNITED STATES TREASURY 01/02/24 131,250.00 553,434,387.17
COFW Short-Term Coupon 3133EKWV4 FEDERAL FARM CREDIT BANKS FUNDING CORP 01/26/24 138,750.00 553,573,137.17
COFW Short-Term Coupon 91282CAB7 UNITED STATES TREASURY 01/31/24 12,500.00 553,585,637.17
COFW Long-Term Coupon 912828752 UNITED STATES TREASURY 01/31/24 103,125.00 553,688,762.17
COFW Short-Term Coupon 912828Y87 UNITED STATES TREASURY 01/31/24 131,250.00 553,820,012.17
COFW Short-Term Coupon 912828752 UNITED STATES TREASURY 01/31/24 195,937.50 554,015,949.67
Total $859,375.00 $554,015,949.67
2/01/24 - 2/28/24

COFW Short-Term Coupon 3137EAEPO FEDERAL HOME LOAN MORTGAGE CORP 02/12/24 $112,500.00 $554,128,449.67
COFW Long-Term Coupon 349461BU6 FORT WORTH TEX INDPT SCH DIST 02/15/24 12,500.00 554,140,949.67
COFW Long-Term Coupon 349461BV4 FORT WORTH TEX INDPT SCH DIST 02/15/24 18,750.00 554,159,699.67
COFW Long-Term Coupon 349461BW2 FORT WORTH TEX INDPT SCH DIST 02/15/24 25,000.00 554,184,699.67
COFW Long-Term Coupon 9128282R0 UNITED STATES TREASURY 02/15/24 112,500.00 554,297,199.67
Total $281,250.00 $554,297,199.67
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3/01/24 - 3/31/24

COFW Long-Term Coupon 3135G0ZR7 FEDERAL NATIONAL MORTGAGE ASSOCIATION 03/06/24 $196,875.00 $554,494,074.67
COFW Long-Term Coupon 5741935P4 MARYLAND ST 03/15/24 44,523.00 554,538,597.67
COFW Long-Term Final Maturity 5741935P4 MARYLAND ST 03/15/24 9,180,000.00 563,718,597.67
COFW Short-Term Coupon 3137EAEX3 FEDERAL HOME LOAN MORTGAGE CORP 03/25/24 15,506.25 563,734,103.92
Total $9,436,904.25 $563,734,103.92
4/01/24 - 4/30/24

COFW Short-Term Coupon 912828W71 UNITED STATES TREASURY 04/01/24 $159,375.00 $563,893,478.92
COFW Short-Term Final Maturity 912828W71 UNITED STATES TREASURY 04/01/24 15,000,000.00 578,893,478.92
COFW Long-Term Coupon 912828X70 UNITED STATES TREASURY 04/30/24 50,000.00 578,943,478.92
COFW Short-Term Coupon 912828YM6 UNITED STATES TREASURY 04/30/24 150,000.00 579,093,478.92
COFW Long-Term Final Maturity 912828X70 UNITED STATES TREASURY 04/30/24 5,000,000.00 584,093,478.92
Total $20,359,375.00 $584,093,478.92
5/01/24 - 5/31/24

COFW Short-Term Coupon 3133ELZM9 FEDERAL FARM CREDIT BANKS FUNDING CORP 05/14/24 $50,000.00 $584,143,478.92
COFW Long-Term Coupon 912828XBI UNITED STATES TREASURY 05/15/24 53,125.00 584,196,603.92
COFW Long-Term Coupon 912828R36 UNITED STATES TREASURY 05/15/24 81,250.00 584,277,853.92
COFW Long-Term Coupon 912828M56 UNITED STATES TREASURY 05/15/24 112,500.00 584,390,353.92
COFW Long-Term Coupon 912828X88 UNITED STATES TREASURY 05/15/24 118,750.00 584,509,103.92
COFW Short-Term Coupon 912828WJ5 UNITED STATES TREASURY 05/15/24 187,500.00 584,696,603.92
COFW Short-Term Final Maturity 912828WJ5 UNITED STATES TREASURY 05/15/24 15,000,000.00 599,696,603.92
COFW Short-Term Coupon 91282CCF6 UNITED STATES TREASURY 05/31/24 37,500.00 599,734,103.92
COFW Short-Term Coupon 912828XT2 UNITED STATES TREASURY 05/31/24 100,000.00 599,834,103.92
COFW Long-Term Coupon 912828YU8 UNITED STATES TREASURY 05/31/24 121,875.00 599,955,978.92
COFW Short-Term Final Maturity 912828XT2 UNITED STATES TREASURY 05/31/24 10,000,000.00 609,955,978.92
Total $25,862,500.00 $609,955,978.92
6/01/24 - 6/30/24

COFW Short-Term Coupon 472736255 JEFFERSON CNTY COLO SCH DIST NO R-001 06/17/24 $27,375.00 $609,983,353.92
Total $27,375.00 $609,983,353.92
7/01/24 - 7/31/24

COFW Long-Term Coupon 91282CCJ8 UNITED STATES TREASURY 07/01/24 $32,812.50 $610,016,166.42
COFW Short-Term Coupon 912828678 UNITED STATES TREASURY 07/01/24 131,250.00 610,147,416.42
COFW Short-Term Final Maturity 912828678 UNITED STATES TREASURY 07/01/24 15,000,000.00 625,147,416.42
COFW Short-Term Coupon 3135G0OV75 FEDERAL NATIONAL MORTGAGE ASSOCIATION 07/02/24 113,750.00 625,261,166.42
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COFW Short-Term Final Maturity 3135G0OV75 FEDERAL NATIONAL MORTGAGE ASSOCIATION 07/02/24 13,000,000.00 638,261,166.42
COFW Short-Term Coupon 3133EKWV4 FEDERAL FARM CREDIT BANKS FUNDING CORP 07/26/24 138,750.00 638,399,916.42
COFW Short-Term Final Maturity 3133EKWV4 FEDERAL FARM CREDIT BANKS FUNDING CORP 07/26/24 15,000,000.00 653,399,916.42
COFW Short-Term Coupon 91282CAB7 UNITED STATES TREASURY 07/31/24 12,500.00 653,412,416.42
COFW Long-Term Coupon 912828752 UNITED STATES TREASURY 07/31/24 103,125.00 653,515,541.42
COFW Short-Term Coupon 912828Y87 UNITED STATES TREASURY 07/31/24 131,250.00 653,646,791.42
COFW Short-Term Coupon 912828752 UNITED STATES TREASURY 07/31/24 195,937.50 653,842,728.92
COFW Short-Term Final Maturity 912828Y87 UNITED STATES TREASURY 07/31/24 15,000,000.00 668,842,728.92
Total $58,859,375.00 $668,842,728.92
8/01/24 - 8/31/24

COFW Short-Term Coupon 3137EAEPO FEDERAL HOME LOAN MORTGAGE CORP 08/12/24 $112,500.00 $668,955,228.92
COFW Long-Term Coupon 349461BU6 FORT WORTH TEX INDPT SCH DIST 08/15/24 12,500.00 668,967,728.92
COFW Long-Term Coupon 349461BV4 FORT WORTH TEX INDPT SCH DIST 08/15/24 18,750.00 668,986,478.92
COFW Long-Term Coupon 349461BW2 FORT WORTH TEX INDPT SCH DIST 08/15/24 25,000.00 669,011,478.92
COFW Long-Term Coupon 9128282R0 UNITED STATES TREASURY 08/15/24 112,500.00 669,123,978.92
Total $281,250.00 $669,123,978.92
9/01/24 - 9/130/24

COFW Long-Term Coupon 3135G0ZR7 FEDERAL NATIONAL MORTGAGE ASSOCIATION 09/06/24 $196,875.00 $669,320,853.92
COFW Long-Term Final Maturity 3135G0ZR7 FEDERAL NATIONAL MORTGAGE ASSOCIATION 09/06/24 15,000,000.00 684,320,853.92
COFW Short-Term Coupon 3137EAEX3 FEDERAL HOME LOAN MORTGAGE CORP 09/23/24 15,506.25 684,336,360.17
Total $15,212,381.25 $684,336,360.17
10/01/24 - 10/31/24

COFW Short-Term Coupon 912828YM6 UNITED STATES TREASURY 10731724 $150,000.00 $684,486,360.17
COFW Short-Term Final Maturity 912828YM6 UNITED STATES TREASURY 10/31/24 20,000,000.00 704,486,360.17
Total $20,150,000.00 $704,486,360.17
11/01/24 - 11/30/24

COFW Short-Term Coupon 3133ELZM9 FEDERAL FARM CREDIT BANKS FUNDING CORP 11/14/24 $50,000.00 $704,536,360.17
COFW Long-Term Coupon 912828XBI UNITED STATES TREASURY 11715724 53,125.00 704,589,485.17
COFW Long-Term Coupon 912828R36 UNITED STATES TREASURY 11715724 81,250.00 704,670,735.17
COFW Long-Term Coupon 912828M56 UNITED STATES TREASURY 11/15/24 112,500.00 704,783,235.17
COFW Long-Term Coupon 912828X88 UNITED STATES TREASURY I11/15/24 118,750.00 704,901,985.17
Total $415,625.00 $704,901,985.17
12/01/24 - 12/31/24

COFW Short-Term Coupon 91282CCF6 UNITED STATES TREASURY 12/02/24 $37,500.00 $704,939,485.17
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COFW Long-Term Coupon 912828YU8 UNITED STATES TREASURY 12/02/24 121,875.00 705,061,360.17
COFW Short-Term Coupon 472736255 JEFFERSON CNTY COLO SCH DIST NO R-001 12/16/24 27,375.00 705,088,735.17
COFW Long-Term Coupon 91282CCJ8 UNITED STATES TREASURY 12/31/24 32,812.50 705,121,547.67
Total $219,562.50 $705,121,547.67
1/01/25 - 1/31/25

COFW Short-Term Coupon 91282CAB7 UNITED STATES TREASURY 01/31/25 $12,500.00 $705,134,047.67
COFW Long-Term Coupon 912828752 UNITED STATES TREASURY 01/31/25 103,125.00 705,237,172.67
COFW Short-Term Coupon 912828752 UNITED STATES TREASURY 01/31/25 195,937.50 705,433,110.17
COFW Long-Term Final Maturity 912828752 UNITED STATES TREASURY 01/31/25 15,000,000.00 720,433,110.17
COFW Short-Term Final Maturity 912828752 UNITED STATES TREASURY 01/31/25 28,500,000.00 748,933,110.17
Total $43,811,562.50 $748,933,110.17
2/01/25 - 2/28/25

COFW Short-Term Coupon 3137EAEPO FEDERAL HOME LOAN MORTGAGE CORP 02/12/25 $112,500.00 $749,045,610.17
COFW Short-Term Final Maturity 3137EAEPO FEDERAL HOME LOAN MORTGAGE CORP 02/12/25 15,000,000.00 764,045,610.17
COFW Long-Term Coupon 349461BU6 FORT WORTH TEX INDPT SCH DIST 02/18/25 12,500.00 764,058,110.17
COFW Long-Term Coupon 349461BV4 FORT WORTH TEX INDPT SCH DIST 02/18/25 18,750.00 764,076,860.17
COFW Long-Term Coupon 349461BW2 FORT WORTH TEX INDPT SCH DIST 02/18/25 25,000.00 764,101,860.17
COFW Long-Term Coupon 9128282R0 UNITED STATES TREASURY 02/18/25 112,500.00 764,214,360.17
COFW Long-Term Final Maturity 349461BU6 FORT WORTH TEX INDPT SCH DIST 02/18/25 500,000.00 764,714,360.17
Total $15,781,250.00 $764,714,360.17
3/01/25 - 3/31/25

COFW Short-Term Coupon 3137EAEX3 FEDERAL HOME LOAN MORTGAGE CORP 03/24/25 $15,506.25 $764,729,866.42
Total $15,506.25 $764,729,866.42
5/01/25 - 5/31/25

COFW Short-Term Coupon 3133ELZM9 FEDERAL FARM CREDIT BANKS FUNDING CORP 05/14/25 $50,000.00 $764,779,866.42
COFW Short-Term Final Maturity 3133ELZM9 FEDERAL FARM CREDIT BANKS FUNDING CORP 05/14/25 20,000,000.00 784,779,866.42
COFW Long-Term Coupon 912828XBI UNITED STATES TREASURY 05715725 53,125.00 784,832,991.42
COFW Long-Term Coupon 912828R36 UNITED STATES TREASURY 05715725 81,250.00 784914,241.42
COFW Long-Term Coupon 912828M56 UNITED STATES TREASURY 05/15/25 112,500.00 785,026,741.42
COFW Long-Term Coupon 912828X88 UNITED STATES TREASURY 05/15/25 118,750.00 785,145,491.42
COFW Long-Term Final Maturity 912828XBI UNITED STATES TREASURY 05/15/25 5,000,000.00 790,145,491.42
Total $25,415,625.00 $790,145,491.42
6/01/25 - 6/30/25

COFW Short-Term Coupon 91282CCF6 UNITED STATES TREASURY 06/02/25 $37,500.00 $790,182,991.42
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COFW Long-Term Coupon 912828YU8 UNITED STATES TREASURY 06/02/25 121,875.00 790,304,866.42
COFW Short-Term Coupon 472736255 JEFFERSON CNTY COLO SCH DIST NO R-001 06/16/25 27,375.00 790,332,241.42
COFW Long-Term Coupon 91282CCJ8 UNITED STATES TREASURY 06/30/25 32,812.50 790,365,053.92
Total $219,562.50 $790,365,053.92
7/01/25 - 7/31/25

COFW Short-Term Coupon 91282CAB7 UNITED STATES TREASURY 07/31/25 $12,500.00 $790,377,553.92
COFW Short-Term Final Maturity 91282CAB7 UNITED STATES TREASURY 07/31/25 10,000,000.00 800,377,553.92
Total $10,012,500.00 $800,377,553.92
8/01/25 - 8/31/25

COFW Long-Term Coupon 349461BV4 FORT WORTH TEX INDPT SCH DIST 08/15/25 $18,750.00 $800,396,303.92
COFW Long-Term Coupon 349461BW2 FORT WORTH TEX INDPT SCH DIST 08/15/25 25,000.00 800,421,303.92
COFW Long-Term Coupon 9128282R0 UNITED STATES TREASURY 08/15/25 112,500.00 800,533,803.92
Total $156,250.00 $800,533,803.92
9/01/25 - 9/30/25

COFW Short-Term Coupon 3137EAEX3 FEDERAL HOME LOAN MORTGAGE CORP 09/23/25 $15,506.25 $800,549,310.17
COFW Short-Term Final Maturity 3137EAEX3 FEDERAL HOME LOAN MORTGAGE CORP 09/23/25 8,270,000.00 808,819,310.17
Total $8,285,506.25 $808,819,310.17
11/01/25 - 11/30/25

COFW Long-Term Coupon 912828R36 UNITED STATES TREASURY 11/17/25 $81,250.00 $808,900,560.17
COFW Long-Term Coupon 912828M56 UNITED STATES TREASURY 11/17/25 112,500.00 809,013,060.17
COFW Long-Term Coupon 912828X88 UNITED STATES TREASURY 11/17/25 118,750.00 809,131,810.17
COFW Long-Term Final Maturity 912828M56 UNITED STATES TREASURY 11/17/25 10,000,000.00 819,131,810.17
Total $10,312,500.00 $819,131,810.17
12/01/25 - 12/31/25

COFW Short-Term Coupon 91282CCF6 UNITED STATES TREASURY 12701725 $37,500.00 $819,169,310.17
COFW Long-Term Coupon 912828YU8 UNITED STATES TREASURY 12/01/25 121,875.00 819,291,185.17
COFW Short-Term Coupon 472736255 JEFFERSON CNTY COLO SCH DIST NO R-001 12/15/25 27,375.00 819,318,560.17
COFW Short-Term Final Maturity 472736255 JEFFERSON CNTY COLO SCH DIST NO R-001 12/15/25 7,500,000.00 826,818,560.17
COFW Long-Term Coupon 91282CCJ8 UNITED STATES TREASURY 12/31/25 32,812.50 826,851,372.67
Total $7,719,562.50 $826,851,372.67
2/01/26 - 2/28/26

COFW Long-Term Coupon 349461BV4 FORT WORTH TEX INDPT SCH DIST 02/17/26 $18,750.00 $826,870,122.67
COFW Long-Term Coupon 349461BW2 FORT WORTH TEX INDPT SCH DIST 02/17/26 25,000.00 826,895,122.67
COFW Long-Term Coupon 9128282R0 UNITED STATES TREASURY 02/17/26 112,500.00 827,007,622.67

City of Fort Worth Aggregate

Public Trust Advisors @



Cash Flow Data 04/01/2021 to 06/30/202 |

Account Transaction Type Identifier Description Post Date Amount Ending Cash Balance
COFW Long-Term Final Maturity 349461BV4 FORT WORTH TEX INDPT SCH DIST 02/17/26 750,000.00 827,757,622.67
Total $906,250.00 $827,757,622.67
5/01/26 - 5/31/26

COFW Long-Term Coupon 912828R36 UNITED STATES TREASURY 05/15/26 $81,250.00 $827,838,872.67
COFW Long-Term Coupon 912828X88 UNITED STATES TREASURY 05/15/26 118,750.00 827,957,622.67
COFW Long-Term Final Maturity 912828R36 UNITED STATES TREASURY 05/15/26 10,000,000.00 837,957,622.67
Total $10,200,000.00 $837,957,622.67
6/01/26 - 6/30/26

COFW Short-Term Coupon 91282CCF6 UNITED STATES TREASURY 06/01/26 $37,500.00 $837,995,122.67
COFW Long-Term Coupon 912828YU8 UNITED STATES TREASURY 06/01/26 121,875.00 838,116,997.67
COFW Short-Term Final Maturity 91282CCF6 UNITED STATES TREASURY 06/01/26 10,000,000.00 848,116,997.67
COFW Long-Term Coupon 91282CCJ8 UNITED STATES TREASURY 06/30/26 32,812.50 848,149,810.17
COFW Long-Term Final Maturity 91282CCJ8 UNITED STATES TREASURY 06/30/26 7,500,000.00 855,649,810.17
Total $17,692,187.50 $855,649,810.17
8/01/26 - 8/31/26

COFW Long-Term Coupon 349461BW2 FORT WORTH TEX INDPT SCH DIST 08/17/26 $25,000.00 $855,674,810.17
COFW Long-Term Coupon 9128282R0 UNITED STATES TREASURY 08/17/26 112,500.00 855,787,310.17
Total $137,500.00 $855,787,310.17
11/01/26 - 11/30/126

COFW Long-Term Coupon 912828X88 UNITED STATES TREASURY 11/16/26 $118,750.00 $855,906,060.17
COFW Long-Term Coupon 912828YU8 UNITED STATES TREASURY 11/30/26 121,875.00 856,027,935.17
COFW Long-Term Final Maturity 912828YU8 UNITED STATES TREASURY 11/30/26 15,000,000.00 871,027,935.17
Total $15,240,625.00 $871,027,935.17
2/01/27 - 2/28/27

COFW Long-Term Coupon 349461BW2 FORT WORTH TEX INDPT SCH DIST 02/16/27 $25,000.00 $871,052,935.17
COFW Long-Term Coupon 9128282R0 UNITED STATES TREASURY 02/16/27 112,500.00 871,165,435.17
COFW Long-Term Final Maturity 349461BW2 FORT WORTH TEX INDPT SCH DIST 02/16/27 1,000,000.00 872,165,435.17
Total $1,137,500.00 $872,165,435.17
5/01/27 - 5/131/127

COFW Long-Term Coupon 912828X88 UNITED STATES TREASURY 05/17/27 $118,750.00 $872,284,185.17
COFW Long-Term Final Maturity 912828X88 UNITED STATES TREASURY 05/17/27 10,000,000.00 882,284,185.17
Total $10,118,750.00 $882,284,185.17

City of Fort Worth Aggregate

Public Trust Advisors



GASB 40 04/01/2021 to 06/30/202 |

Issuer Security Type Book Yield  Duration S&P Effective Maturity Current Units Accrued Book Value Market Value
Identifier % of Market Value Market Yield Moody's Final Maturity Book Value + Accrued Market Value + Accrued

Commonwealth of Massachusetts

Commonwealth of Massachusetts MUNI 2.02% 0.42 AA 12/01/21 4,685,000.00 $16,397.50 $4,727,222.62 $4,763,052.10
57582PWK2 0.54% 0.22% Aal 12/01/21 $4,743,620.12 $4,779,449.60
Commonwealth of Massachusetts 2.02% AA $4,727,222.62 $4,763,052.10

0.54% 0.22% 0.42 Aal 4,685,000.00  $16,397.50 $4,743,620.12 $4,779,449.60
Federal Farm Credit Banks

Funding Corporation

Federal Farm Credit Banks GSE 2.62% 0.54 AA+ 01/18/22 17,000,000.00 $200,127.78 $16,998,529.17 $17,234,246.74
Funding Corporation .98% 0.09% Aaa 01/18/22 $17,198,656.95 $17,434,374.52
3133E5P0
Federal Farm Credit Banks

. . GSE | 66% AA+ 07/26/24 15,085,834.74 15,624,038.10
Funding Corporation 1.78% 0.48% 297 Aaa 07/26/24 1,000,000.00 119:479.17 1520531391 15,743,517.27
3133EKWV4
Federal Farm Credit Banks GSE 0.55% 3.8 AA+ 05/14/25 20,000,000.00 13,055.56 19,960,241.65 19,884,911.60
Funding Corporation 2.26% 0.65% Aaa 05/14/25 19,973,297.20 19,897,967.16
3133ELZM9
Federal Farm Credit Banks

‘ : 1.55% AA+ $52,044,605.56 $52,743,196.44

Funding Corporation 6.02% 0.42% 2.49 Aaa 52,000,000.00 $332,662.50 $52,377.268.06 $53,075,858.94
Federal Home Loan Banks
Federal Home Loan Banks GSE 2.96% 044 AA+ 12/10/21 15,000,000.00 $25,156.25 $14,994,246.26 $15,186,264.75
3130A0EN6 |.72% 0.08% Aaa 12/10/21 $15,019,402.51 $15,211,421.00
Federal Home Loan Banks GSE 0.06% Al+ 02/03/22 9,996,382.91 9,996,383.30
3133855Q0 1.13% 0.06% oL Pl 02/03/22 [redeetihy LY 9,996,382.91 9,996,383.30
Federal Home Loan Banks GSE 2.17% 0.94 AA+ 06/10/22 10,000,000.00 12,395.83 9,996,089.2 10,191,157.70
313379Q69 1.16% 0.10% Aaa 06/10/22 10,008,485.05 10,203,553.53
Federal Home Loan Banks GSE 1.55% AA+ 09/09/22 10,052,261.65 10,224,998.80
313380GJ0 117% 0.11% L Aaa 09/09/22 10,000,000.00 A 10,114,483.87 10,287.221.02
Federal Home Loan Banks GSE 0.19% 131 AA+ 10/21/22 10,875,000.00 2,643.23 10,865,607.26 10,867,682.76
3130AKDH6 1.23% 0.18% Aaa 10/21/22 10,868,250.49 10,870,325.99
Federal Home Loan Banks GSE 2.09% AA+ 12/09/22 20,114,780.92 20,664,431.20
3130A3KMS 2.35% 0.19% a2 Aaa 12/09/22 PERIYILILY SS90 20,145,336.48 20,694,986.76
Federal Home Loan Banks GSE 2.70% .65 AA+ 03/10/23 15,000,000.00 127,187.50 15011,331.20 15,640,704.75
3130ADRGY 1.79% 0.22% Aaa 03/10/23 15,138,518.70 15,767,892.25
Federal Home Loan Banks GSE 0.18% AA+ 03/17/23 9,990,569.16 9,982,189.50
3130ALRGI 1.13% 023% 171 Aaa 03/17/23 (LRI T3 9.994, 145,55 9.985.765.89
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Federal Home Loan Banks GSE 2.01% 1.91 AA+ 06/09/23 25,000,000.00 32,465.28 25,055,342.20 25,838,221.25
3133834G3 2.93% 0.39% Aaa 06/09/23 25,087,807.48 25,870,686.53
Federal Home Loan Banks GSE 1.90% AA+ 06/09/23 20,087,171.59 20,670,577.00
3133834G3 2.35% 039% .91 Aaa 06/09/23 20,000,000.00 2,220 20.113,1438] 20.696,549.22
Federal Home Loan Banks GSE 1.60% 2.13 AA+ 09/08/23 15,000,000.00 111,822.92 15,248,880.6 | 15,677,988.30
3130A3DL5 1.79% 0.30% Aaa 09/08/23 15,360,703.52 15,789,811.22
Federal Home Loan Banks 1.75% AA+ $161,412,662.97 $164,940,599.31

18.75% 0.23% 147 Aaa 160,875,000.00  $433,997.40 $161,846,660.37 $165,374,596.70

Federal Home Loan Mortgage
Corporation

Federal Home Loan Mortgage GSE 1.25% 351 AA+ 02/12/25 15,000,000.00 $86,875.00 $15,131,118.43 $15,481,173.60

Corporation | 76% 0.60% Aaa 02/12/25 $15,217,993.43 $15,568,048.60

3137EAEPO

?:erslm"'t.z:e Lo T GSE 0.44% i AA+ 09/23/25 8270.000.00 844229 8,248,891 .46 8,143,829.16

N 3r7PEAE;G 0.92% 0.74% : Aaa 09/23/25 PSS iR 8,257,333.75 8,152,271.45

Z‘:’re'::a:gnme poouiiogtcags 0.96% 374 AA+ 23.270.000.00 R $23,380,009.89 $23,625,002.76

P 2.69% 0.65% : Aaa £ 15,000, sS 0 $23,475,327.18 $23,720,320.05

Federal National Mortgage

Association

Federal National Mortgage GSE 2.58% 052 AA+ 01/11/22 25,000,000.00 $309,895.83 $25,005,698.58 $25,336,168.75

Association 291% 0.09% Aaa 01/11/22 $25,315,594.41 $25,646,064.58

3135G0U92

Ef‘der?"t'.\'aﬂ""a' Mortgage GSE 2.89% 076 AA+ 04/05/22 10.000.000.00 14791 67 9,924,321.90 10,136,859.30

: f;(;g%?:s 1.15% 0.08% ‘ Aaa 04/05/22 Jusitpioct AL 9,969,113.56 10,181,650.97

Federal National Mortgage GSE 2.93% 152 AA+ 01/19/23 7,000,000.00 74.812.50 6,941,354.97 7,235.991.00

Association 0.83% 0.20% Aaa 01/19/23 7,016,167.47 7.310,803.50

3135G0T94

z‘iz;?;ﬁ'\:;“"a' Ve GSE 035% | 89 AA+ 05/22/23 70.000.000.00 S 41667 19,961,975.58 19,997,899.40

e 227% 0.26% : Aaa 05/22/23 BLECBRLE G 19,967,392.25 20,003,316.07

Federal National Mortgage GSE 032% 202 AA+ 07/10/23 18,600,000.00 22,087.50 18,572,966.52 18,597,886.67

Association 2.11% 0.26% Aaa 07/10/23 18,595,054.02 18,619,974.17

3135G0SG4

fder?'t'.\'a“m' == GSE 0.29% 240 AA+ 11/27/23 414000000 33384 14,127,091.19 14,113,396.58
ssociation 1.60% 033% : Aaa 11/27/23 RG50S R 14,130,429.80 14,116,735.19

3135G06H |
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Federal National Mortgage GSE 1.54% 291 AA+ 07/02/24 13,000,000.00 113,118.06 13,078,281.23 13,516,314.89
Association 1.55% 0.42% Aaa 07/02/24 13,191,399.28 13,629,432.95
3135GOV75
e eSS GSE 3.05% S0 AA+ 09/06/24 5 00000000 15 781 25 14,806,907.13 16,030,136.55
1.83% 0.45% ’ Aaa 09/06/24 R T 14,932,688.38 16,155,917.80
3135G0ZR7
e 1.61% 83 AA+ 12274000000 $699.242.08 $122,418,597.09 $124,964,653.14
14.25% 0.26% . Aaa T [ $123,117,839.17 $125,663,895.22
Fort Worth Independent School
District (Inc.)
Fort Worth Independent School MUNI 0.88% 333 AAA 02/15/25 500,000.00 $416.67 $572,095.00 $574,570.00
District (Inc.) 0.07% 0.77% Aaa 02/15/25 $572,511.67 $574,986.67
349461BU6
g’sr:nvc\f‘zlr;: ;”depe”de”t School MUNI 1.03% 7 AAA 02/15/26 750.000.00 £25.00 882,337.50 884,640.00
! ’ 0.10% 0.98% ’ Aaa 02/15/26 T ' 882,962.50 885,265.00
349461BV4
Fort Worth Independent School MUNI 1.27% 4.98 AAA 02/15/27 1,000,000.00 833.33 1,199,780.00 1,205,460.00
District (Inc.) 0.14% 1.19% Aaa 02/15/27 1,200,613.33 1,206,293.33
349461BW2
E‘i’s":r:’c:m;;t Josspepdent e 1L11% 436 AAA 2.250.000.00 $1.875.00 $2,654,212.50 $2,664,670.00
o) 0.30% 1.03% . Aaa T e $2,656,087.50 $2,666,545.00
Jefferson County School
District No R-1
Jefferson County School MUNI 0.73% 4.37 AA 12/15/25 7,500,000.00 $2,433.33 $7,500,000.00 $7,387,125.00
District No R-1 0.84% 1.08% Aa2 12/15/25 $7,502,433.33 $7,389,558.33
4727362S5
{;’:::isc‘:“N?;_':t’ School 0.73% 437 AA 7500.000.00 e $7,500,000.00 $7,387,125.00
0.84% 1.08% . Aa2 U P $7,502,433.33 $7,389,558.33
State of Maryland
State of Maryland MUNI 1.02% 0.66 AAA 03/01/22 17,425,000.00 $232,333.33 $17,769,898.99 $17,873,519.50
574193]T6 2.05% 0.15% Aaa 03/01/22 $18,002,232.32 $18,105,852.83
State of Maryland MUNI 0.97% AAA 03/15/24 9,180,000.00 9,305,031.60
574193SP4 1.06% 0.46% 2/ Aaa 03/15/24 Rl Y 9,206,219.10 9,331,250.70
State of Maryland 1.00% AAA $26,949,898.99 $27,178,551.10
3.11% 0.26% e Aaa REECE D000 A $27,208,451.42 $27,437,103.53
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United States Department of

The Treasury

United States Department of US GOV 1.78% 025 AA+ 09/30/21 15,000,000.00 $80,122.95 $15,012,756.75 $15,077,175.00

The Treasury 1.72% 0.08% Aaa 09/30/21 $15,092,879.70 $15,157,297.95

912828F|

?;‘gfr::j:es DR E US GOV 167% 057 AA+ 11/15/21 1000000000 vo a3 48 10,012,050.10 10,071,090.00
U 1.14% 0.10% : Aaa 11/15/21 e AR 10,037,593.58 10,096,633.48

912828RR3

United States Department of US GOV 1.76% 0.62 AA+ 02/15/22 5,000,000.00 37,569.06 5,007,428.98 5,060,155.00

The Treasury 0.58% 0.08% Aaa 02/15/22 5,044,998.04 5,097,724.06

9128285F8

?E?ﬁ:;::es DR el US GOV 1.60% 05 AA+ 03/31/22 1000000000 1398907 10,011,20846 10,124,220.00
Y 1.15% 0.10% : Aaa 03/31/22 A0S0 oA 10,055,197.54 10,168,209.07

912828)76

United States Department of US GOV 1 86% 091 AA+ 05/31/22 15,000,000.00 2223361 14,985,078.96 15,226,170.00

The Treasury 1.73% 0.11% Aaa 05/31/22 15,007,312.57 15248,403.6

912828XR6

?;‘g?jr:af:‘f_; syt US GOV 1.57% 00 AA+ 06/30/22 10,000.000.00 7554 10,018,159.28 10,163,670.00

it 1.15% 0.11% Aaa 06/30/22 10,018,634.83 10,164,145.54

United States Department of US GOV 1.59% 1.07 AA+ 07/31/22 20,000,000.00 156,422.65 20,061,435.66 20,381,240.00

The Treasury 233% 0.12% Aaa 07/31/22 20,217,858.31 20,537,662.65

9128282P4

LTJEE?::E:‘:; DEFERIETGE! US GOV 1.89% o7 AA+ 07/31/22 10,000.000.00 63495 4] 10,011,491.47 10,204,690.00

e 1.17% 0.11% Aaa 07/31/22 10,094.916.89 10,288,115.41

United States Department of US GOV 181% LI AA+ 08/15/22 15,000,000.00 91,574.59 14,969,839.67 15,255,465.00

The Treasury 1 74% 0.11% Aaa 08/15/22 15,061,414.26 15,347,039.59

912828T)9

LTJ;‘itfr:tajes e US GOV 1.79% s AA+ 08/31/22 10,000.000.00 669,84 10,009,326.87 10,203,910.00

e Ireasury 1.16% 0.13% : Aaa 08/31/22 A0 455 10,071,996.71 10,266,579.84

912828124

United States Department of US GOV 2.43% 132 AA+ 10/31/22 20,000,000.00 67.391.30 19,888,125.68 20,492,180.00

The Treasury 2.33% 0.15% Aaa 10/31/22 19,955,516.99 20,559,571.30

9128283C2

%‘;ﬁ:ﬁ“ DTN US GOV 1.91% o AA+ 02/15/23 5 00000000 37569.06 500691978 5,145,900.00
Ty 0.59% 0.20% : Aaa 02/15/23 e =i 5,044,488.84 5,183,469.06

912828UN8

United States Department of US GOV 1.52% 1.85 AA+ 05/15/23 15,000,000.00 33,525.82 15,064,522.7 15,424,215.00

The Treasury 1.75% 0.24% Aaa 05/15/23 5,098,048.53 15,457,740.82

912828VE3
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?ngr:;::es DRI Cl US GOV 2.95% . AA+ 07/31/23 10.000.000.00 14709.94 9,959,267.56 10,516,020.00
Y 121% 027% : Aaa 07/31/23 AR e 10,073,977.51 10,630,729.94
912828Y6|
United States Department of US GOV 2.57% 207 AA+ 08/15/23 15,000,000.00 140,883.98 14,977,751.98 15,704,295.00
The Treasury 1.80% 0.28% Aaa 08/15/23 I5,118,635.96 15,845,178.98
912828V56
?;‘gfr::j:es Rerensaced US GOV 1.77% . AA+ 09/30/23 5 00000000 e 14,870950.46 15,361,530.00
"y 1.75% 030% : Aaa 09/30/23 S dAsic 14,922,794.72 15,413,374.26
912828126
United States Department of US GOV 1.61% 236 AA+ 11/30/23 10,000,000.00 17,998.63 10,121,963.01 10,431,640.00
The Treasury 1.18% 033% Aaa 11/30/23 10,139,961 .64 10,449,638.63
912828U57
United States Department of o
e US GOV 2.13% )3 AA+ 11/30/23 20,000.000.00 359977 19,998,085.93 20,863,280.00
ry 237% 033% : Aaa 11/30/23 A0S0 e 20,034,083.20 20,899,277.27
912828U57
United States Department of US GOV 1.79% 267 AA+ 03/31/24 15,000,000.00 80,122.95 I5,136,044.32 5,703,710.00
The Treasury 1.79% 041% Aaa 03/31/24 15216,167.27 15,783,832.95
912828W71
United States Department of
e US GOV 2.04% 276 AA+ 04/30/24 5 000.000.00 684783 4,995,140.86 5,222,460.00
ury 0.59% 0.42% : Aaa 04/30/24 ORS00 g 5011,988.69 5.239,307.83
912828X70
United States Department of US GOV 1.83% 278 AA+ 05/15/24 15,000,000.00 47,894.02 15,279,586.76 15,890,040.00
The Treasury 181% 0.42% Aaa 05/15/24 15,327,480.78 15,937,934.02
912828W)5
?Eitfr:aftes DEFERIETGE! US GOV | 46% - AA+ 05/31/24 10,000.000.00 16.939.89 10,154,860.24 10,451,170.00
e Ireasury 1.19% 0.44% : Aaa 05/31/24 A0S0 A 10,171,800.13 10,468,109.89
912828XT2
United States Department of US GOV 1.77% 293 AA+ 06/30/24 15,000,000.00 71332 14.991,774.97 15,578,910.00
The Treasury 1.77% 0.45% Aaa 06/30/24 14,992,488.28 15,579,623.32
912828678
LTJ;‘itfr:tajes e US GOV | 49% 299 AA+ 07/31/24 15000.000.00 109.495.86 I5,117,081.66 15,589,455.00
e reasury 1.78% 0.47% : Aaa 07/31/24 BB TR 15.226,577.51 15,698.950.86
912828Y87
United States Department of US GOV 171% 325 AA+ 10/31/24 20,000,000.00 50,543.48 19,866,871.94 20,639,840.00
The Treasury 235% 0.53% Aaa 10/31/24 19.917,415.42 20,690,383.48
912828YM6
United States Department of o
The Treamey US GOV 031% 348 AA+ 01/31/25 78.500.000.00 63461 67 29,576,035.46 29,287,084.50
3.34% 0.60% : Aaa 01/31/25 R o 29,739,497.13 29,450,546.17
912828752
United States Department of US GOV 0.38% 348 AA+ 01/31/25 15,000,000.00 86,032.46 15,532,429.86 15,414,255.00
The Treasury 1.76% 0.60% Aaa 01/31/25 15,618,462.32 15,500,287.46
912828752
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United States Department of

US GOV 2.13% AA+ 05/15/25 4999,926.77 5,280,860.00
The Treasury 0.60% 0.65% S Aaa 05/15/25 S [ 2 5,013,496.74 5,294,429.97
912828XBI
United States Department of US GOV 0.70% 405 AA+ 07/31/25 10,000,000.00 10,428.18 9,817,816.15 9,814,450.00
The Treasury 1.11% 071% Aaa 07/31/25 9,828,244.33 9,824,878.18
91282CAB7
United States Department of

US GOV 2.23% AA+ 11/15/25 10,007,970.93 10,642,190.00
The Treasury 121% 0.75% i Aaa 11/15/25 TS e 10,036.707.35 10,670.926.41
912828M56
United States Department of US GOV 2.85% 468 AA+ 05/15/26 10,000,000.00 20,754.08 9,444,522.77 10,369,140.00
The Treasury 1.18% 0.85% Aaa 05/15/26 9,465,276.85 10,389,894.08
912828R36
Rl R e US GOV 0.88% AA+ 05/31/26 9.939,876.58 9,947,660.00
The Treasury 1.13% 0.86% el Aaa 05/31/26 LTI e 9.946,229.04 9.954,012.46
91282CCF6
United States Department of US GOV 0.92% 488 AA+ 06/30/26 7,500,000.00 17833 7,483,034.65 7,500,000.00
The Treasury 0.85% 0.88% Aaa 06/30/26 7,483,212.98 7,500,178.33
91282CCJ8
United States Department of

US GOV 0.96% AA+ 11/30/26 15,525,599.62 15,541,410.00
The Treasury 1.76% 0.94% >18 Aaa 11/30/26 15,000,000.00 2064549 15,546,245.1 | 15,562,055.49
912828YU8
United States Department of US GOV 2.86% 549 AA+ 05/15/27 10,000,000.00 30,332.88 9,737,327.09 10,770,700.00
The Treasury 1.22% 1.02% Aaa 05/15/27 9,767,659.98 10,801,032.88
912828X88
el DS e US GOV 2.30% AA+ 08/15/27 9,971,680.26 10,700,390.00
[ Loty 1.22% 1.07% L Aaa 08/15/27 10,000,000.00 ARl 10,056,210.65 10,784,920.39
9128282R0
United States Department of

1.68% AA+ $457,563,944.27 $470,050,569.50

LI T 7 53.51% 0.41% 2=t Aaa cBapuifuiny Bl L) $459,455,470.39 $471,942,095.62
Portfolio Total 1.62% AA+ 10/26/23 $858,651,153.89 $878,317,419.34

100.00% 0.37% 228 Aaa 10/26/23 S SN e $862,383,157.55 $882,049,423.00
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Level |
oA GEIES so ow wwn  BEREG gR g @ewnn
ma CEERID o o @EERSD m e s
Other
3130A0EN6  FEDERAL HOME LOAN BANKS AA+ :g:ggg:ggg:gg usD GSE 12/10/21 i:::gg"‘:gggjgg $25"§8;ég $192,018.49 $|5'|86’f8‘::;i
3130A3DL5 FEDERAL HOME LOAN BANKS AA+ :ggggggggg usD GSE 09/08/23 :g;iggggg? ' I,SZé:gé 429,107.69 I5,677,‘|9§3:;2
3130A3KM5  FEDERAL HOME LOAN BANKS AA+ iggggggggg usb GSE 12/09/22 igﬁjggggg 30‘55(5):(5)8 549,650.28 20'664""(3);:5(2)
3130ADRGY9  FEDERAL HOME LOAN BANKS AA+ :ggggggggg usD GSE 03/10/23 :gg? : §2?28 127.1 83(5)8 629,373.55 IS’MO’TS::Z;
3130AKDH6  FEDERAL HOME LOAN BANKS AA+ :gg;gggggg usD GSE 10721722 :822223;22 2‘64(3):(2)(3) 2,075.49 |0'867’6g§:;§
3130ALRGI  FEDERAL HOME LOAN BANKS AA+ :gzgggzgggigg usD GSE 03/17/23 gzzggzggg:?g 3‘578:(3)3 (8.379.66) 7282 3323
313379Q69 FEDERAL HOME LOAN BANKS AA+ :888888888 usD GSE 06/10/22 Zzgzgggg? |2,39(5):g(3) 195,068.49 10,191 :g?;?
313380GJ0 FEDERAL HOME LOAN BANKS AA+ :888888888 usD GSE 09/09/22 :8é§ggg?gg 62’22(2):(2)(2) 172,737.15 IOJM’?Z?:??
s mowaoreomBs A SO b or om0 RS T
3133855Q0 FEDERAL HOME LOAN BANKS A-l+ :ggggggggg usD GSE 02/03/22 Zzgzggig? 888 0.39 9’996'32';’:32
SBER oNccore A oo WO GE oviem P
o EADIGEOTENS S g ax gagn GSHRD DT eyl
B GpNGeor M ogmos WP G 04ns 19960241 5 o sy PEEGD
O Ledumon o A Do WP GE o 19961 97555 Mow  wma U
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. R R
BIGUHI  pomanon o A 4i0o000 U GE /a3 4765105 How  (esen LD
BIIGOTHS L omTON o A oooococ0  UD G owos/ 592432190 PO X2 e
BBGTH LG omToN o A 700000 P G o1/ €41 35497 Mol weeos TG
3135G0UR, o N AT ONAL MORTEAGE AA+ ;g:ggg:ggg:gg usD GSE o1/11/22 igzggézgg:gg 08 330470.17 336687
BIBGNTS L ommoN o A 300000000 USD G o704 13078281.23 Pllow  mseme RIS
SGOZRT e amion o A 500000000 USD GE 09/06/24 4806907.13 B e PO
3137EAEPO EEC'?FEFF}AL HOMELOANMORTGAGE — sa4 :g:ggg:ggg;gg UsD GSE 02/12/25 :g : ;?ﬁ?gzgg 86‘873:88 350,055.17 15481, : ggg?
ITEABG o ORI 527000000 U0 G 0o/2/s 24891 46 R Y-S (CUEE O R g
349461BU6  FORT WORTH TEXINDPTSCHDIST ~ AAA ggg;gggzgg UsD MUNI 02/15/25 :;%:832:88 4l gzgg 2,475.00 > 74"? ngg?
349461BV4  FORTWORTHTEXINDPTSCHDIST — AAA ;gg:gggigg USD MUNI 02/15/26 gggg;gg 62(5):88 230250 884'?"‘312(5)
349461BW2  FORT WORTH TEXINDPTSCHDIST ~ AAA : :888:888288 UsD MUNI 02/15/27 : : :32:;28188 83(3):(3)(3) 5,680.00 1,205 'ng:gg
73655 g OO COROSEHPETRO  a Toooo U MUNL 12715 775000000 o nese LD
574193T6  MARYLAND ST AAA :;fég:ggg:gg UsD MUNI 03/01/22 :3:‘7‘2;2;;;2 232‘33(3):?)3 103,62051 17,873 ‘T’ (')zgg
5741935P4  MARYLAND ST AAA g: : ggzgggigg UsD MUNI 03/15/24 Z: : gg;gggzgg 26,21 3:(')8 125,031.60 9305 ?g: :gg
T (I‘;/;\)SSACHUSE'I_I'S (COMMONWEALTH 2:222:888:88 USD MUNI 201721 2: ; ?73; ; ; :22 |6,39g:gg 3582948 4,763,?3%: é 3
9128282P4  UNITED STATES TREASURY AA+ %8188&88838 UsD USGOV  07/31/22 ggk')ﬁfg ;22 '56’423283 319,804.34 20,381 'fg(l):g?
9128262R0  UNITED STATES TREASURY AAH 000000000 YD USGOV  08/15/27 o S0 B93> 728,709.74 A A
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GASB 72 04/01/2021 to 06/30/202 |

Identifier Description RS&‘P Original Units Currency Security Final Maturity Original Cost Accrued Balance Net Unr(.ealized Market Va[ue

ating Current Units Type Book Value Interest Due Gain/Loss Market Price
9128283C2  UNITED STATES TREASURY AA+ ggzgggzgggigg UsD USGOV  10/31/22 :gggg : i?ﬁg 67’39('):(3)8 604,054.32 20492, : gg:gg
912828678  UNITED STATES TREASURY AA+ :E;Sggﬁggﬁg UsD USGOV  06/30/24 ::zgg?%igg /! (3):(3)(2) 587,135.03 ! 5'578'?(;2:22
912828F21  UNITED STATES TREASURY AA+ :gzgggzgggigg UsD USGOV 0930721 :gé?;’?gz;g sl 6441825 077 5%
91282876 UNITED STATES TREASURY AA+ :gzgggzgggigg UsD USGOV  03/31/22 :8:8??;8;:"}2 o 113,011.54 e
912828124  UNITED STATES TREASURY AA+ :8:8882888288 UsD USGOV  08/31/22 :8:832:?22133 erecet 194,583.13 1020351990
912828M56  UNITED STATES TREASURY AA+ :8:888:888:88 UsD USGOV  11/15/25 :8:8(')‘7‘:8%22 w7l 634219.07 s
912828R36  UNITED STATES TREASURY AA+ :8:888:888;88 UsD USGOV  05/15/26 3Zlﬁi§§§133 20754 92461723 10363, 20
912828RR3  UNITED STATES TREASURY AA+ :8:888:888:88 UsD USGOV  11/15/21 :8:52:3;8:?8 B 59,039.90 e
9128285F8  UNITED STATES TREASURY AAH gzgggzggggg UsD USGOV  02/15/22 g:ggg:"ég:gg 37560 52,726.02 >060. 590
912828T26  UNITED STATES TREASURY AA+ :g:gggzgggzgg UsD USGOV  09/30/23 :::ggg:;gg:gg > '843:(2)8 490,579.54 1525 "T‘gg:g?
912828T)9  UNITED STATES TREASURY AA+ :i:ﬁggﬁggﬁg USD USGOV  08/15/22 :::Zég:gg:gg ! ‘573:(5)3 285,625.33 ! 5'255""3?138
912828U57  UNITED STATES TREASURY AA+ 28188&888138 USD USGOV  11/30/23 gg: : zgfy'ézgg 53’99(5)238 1,174,871.06 e '294'%2:22
912828UN8  UNITED STATES TREASURY AA+ 218881888188 USD USGOV  02/15/23 z:gézzg‘l';gg 37’563288 138,980.22 > '45'ng:gg
912828VB3  UNITED STATES TREASURY AA+ :g:ggg:ggg:gg UsD USGOV  05/15/23 : g:éﬁ:g;g:g? 33’52(5)1(8)3 359,692.29 ! 5'424%(');22
912828VS6  UNITED STATES TREASURY AA+ :g:ggg:gggigg UsD USGOV  08/15/23 :::Z‘;‘;ég?gg '40’88(3)233 726,543.02 '5'704%32:38
912828W71  UNITED STATES TREASURY AA+ I§j888j888j83 UsD USGOV  03/31/24 | ijﬁéféﬁﬁg 80l 23:33 567,665.68 15,703 'T(')gzgg
912828Wj5  UNITED STATES TREASURY AA+ :gzgggzgggigg UsD USGOV  05/15/24 :g‘z‘igggzgg res 61045324 58000050
912828X70  UNITED STATES TREASURY AA+ §;888j888j88 UsD USGOV  04/30/24 1:33?:?13122 ' 6’8‘%&3) 27.319.14 5'222""82:22
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GASB 72 04/01/2021 to 06/30/202 |

Identifier Description RS&‘P Original Units Currency Security Final Maturity Original Cost Accrued Balance Net Unr(.ealized Market Va[ue

ating Current Units Type Book Value Interest Due Gain/Loss Market Price
91282883 UNITED STATES TREASURY AA+ :8:8882888188 UsD USGOV  05/15/27 gzsgzég;gg 30’333233 103337291 '0'770'78323?
912828XBI  UNITED STATES TREASURY AA+ 318881888183 UsD USGOV  05/15/25 ::333@22:?3 ' 3’563233 28093323 5’280'?82222
912828XQ8  UNITED STATES TREASURY AA+ :8:8882888288 UsD UsGov  07/31/22 :8:8? : :"‘;: e Basl 193,198.53 1020467000
912828XR6  UNITED STATES TREASURY AA+ :?18831388188 UsD USGOV  05/31/22 :j:gég:ggg:gg 2ol 241,091.04 B
912828XT2  UNITED STATES TREASURY AA+ :8:888:888;88 UsD USGOV  05/31/24 :8:?;‘3:22(7)1(2’2 6938 296,309.76 1045117090
912828XW5  UNITED STATES TREASURY AA+ :8:888:888:88 UsD USGOV  06/30/22 :8:8‘:;: P R 145,510.72 e
912828Y61  UNITED STATES TREASURY AA+ :gzgggjgggzgg UsD USGOV  07/31/23 313?313??1?2 e 556,752.44 10516029.99
912828Y87  UNITED STATES TREASURY AA+ :gzgggjgggzgg UsD USGOV  07/31/24 :g : ?g:ggf:gg 103455 472373.34 e
912828YM6  UNITED STATES TREASURY AAH igzgggzggggg UsD USGOV  10/31/24 :zggzgﬁgﬁ 2058348 772.968.06 2063988009
912828YU8  UNITED STATES TREASURY AA+ :g:gggzgggzgg USD USGOV  11/30/26 :iiiﬁ;ﬁgﬁ 20‘64(5):33 15,810.38 15541 'T(l)gig?
912828752 UNITED STATES TREASURY AA+ ﬁﬁggﬁggﬁg UsD USGOV  01/31/25 :g%;;ﬁég:g 249'493:(')(3) (407,125.82) 44,701 ?gzgg
91282CAB7  UNITED STATES TREASURY AA+ :8:8881888288 UsD USGOV  07/31/25 Z:g?ﬁ:gfﬁﬁ’g '0’42(%:&3 (3366.15) 98 '4'4321?2
91282CCF6  UNITED STATES TREASURY AA+ :8:888:888288 UsD USGOV  05/31/26 Zzgzg‘;zgg 6'35(2):38 778342 9'947'622123
91282CCJ8  UNITED STATES TREASURY AA+ ;éggzggg:gg UsD USGOV  06/30/26 ;:gg:ggigé '7(8):(3)(3) 1696535 7'500'?88138
S S o BT PP s SN
Portfolio Total :::::;g:;g;::g 10129/23 :g:;::gzzi‘l’;; $3’732’°g::gg $19,666,265.45  T07>663,206.84

City of Fort Worth Aggregate
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Disclaimers 04/01/2021 to 06/30/202 |

This information is for the sole purposes of the client and is not intended to provide specific advice or recommendations. Please review the contents of this information carefully. Should you have any questions regarding the
information presented, calculation methodology, investment portfolio, security detail, or any other facet of this information, please feel free to contact us.

Public Trust Advisors, LLC (Public Trust) statements and reports are intended to detail our investment advisory activity as well as the activity of any client accounts managed by Public Trust. The custodian bank maintains

the control of assets and executes and settles all investment transactions. The custodian statement is the official record of security and cash holdings transactions. Public Trust recognizes that clients may use these reports to
facilitate record keeping; therefore, it is recommended that the client reconcile this information with their custodian bank statement. Many custodians use a settlement date basis that may result in the need to reconcile due to
a timing difference. The underlying market value, amortized cost, and accrued interest may differ between the custodian and this statement or report. This can be attributable to differences in calculation methodologies and
pricing sources used. Please contact your relationship manager or call us at (855) 395-3954 with questions regarding your account.

Public Trust does not have the authority to withdraw funds from or deposit funds to the custodian. Our clients retain responsibility for their internal accounting policies, implementing and enforcing internal controls, and
generating ledger entries or otherwise recording transactions. The total market value represents prices obtained from various sources; it may be impacted by the frequency at which prices are reported, and such prices are

not guaranteed. Prices received from pricing vendors are generally based on current market quotes but when such quotes are not available, the pricing vendors use a variety of techniques to estimate value. These estimates,
particularly for fixed-income securities, may be based on certain minimum principal amounts (e.g. $| million) and may not reflect all the factors that affect the value of the security including liquidity risk. The prices provided are
not firm bids or offers. Certain securities may reflect N/A or unavailable where the price for such security is generally not available from a pricing source. The market value of a security, including those priced at par value, may
differ from its purchase price and may not closely reflect the value at which the security may be sold or purchased based on various market factors. The securities in this investment portfolio, including shares of mutual funds, are
not guaranteed or otherwise protected by Public Trust, the FDIC (except for certain non-negotiable certificates of deposit), or any government agency unless specifically stated otherwise.

Clients may be permitted to establish one or more unmanaged accounts for the purposes of client reporting. Public Trust defines an unmanaged account as one where the investment direction remains the sole responsibility of
the client rather than the Investment Manager. These accounts do not receive ongoing supervision and monitoring services. The Investment Manager does not make any investment recommendations and may not charge a fee
for reporting on these accounts. The primary purpose for this service is to include unmanaged accounts owned by the client in the performance reports provided by the Investment Manager. The Investment Manager assumes
no liability for the underlying performance of any unmanaged accounts or assets, and it is the client’s sole responsibility for the accuracy or correctness of any such performance.

Beginning and ending balances are based on market value plus accrued interest on a trade date basis. Statements and reports made available to the end user either from Public Trust or through the online reporting platform
may present information and portfolio analytics using various optional methods including, but not limited to, historical cost, amortized cost, and market value. All information is assumed to be correct, but the accuracy has not
been confirmed and therefore is not guaranteed to be correct. Information is obtained from third party sources that may or may not be verified. The data in this report is unaudited and is only applicable for the date denoted
on the report. Market values may change day-to-day based on numerous circumstances such as trading volume, news released about the underlying issuer, issuer performance, etc. Underlying market values may be priced via
numerous aspects as certain securities are short term in nature and not readily traded. Performance results are shown net of all fees and expenses and reflect the reinvestment of dividends and other earnings.

Many factors affect performance including changes in market conditions and interest rates and in response to other economic, political, or financial developments. Investment involves risk including the possible loss of principal.
No assurance can be given that the performance objectives of a given strategy will be achieved. Past performance is no guarantee of future results. Any financial and/or investment decision may incur losses.

The investment advisor providing these services is Public Trust Advisors, LLC, an investment adviser registered with the U.S. Securities and Exchange Commission (SEC) under the Investment Advisers Act of 1940, as amended.
Registration with the SEC does not imply a certain level of skill or training. Public Trust is required to maintain a written disclosure brochure of our background and business experience. If you would like to receive a copy of our
current disclosure brochure, Privacy Policy, or Code of Ethics, please contact us.

City of Fort Worth Aggregate Public Trust Advisors
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FORT WORTH.

ADYIEORS

Quarterly Investment Statement for the period ended: June 30, 2021
This quarterly report is in compliance with the investment policy and strategy as established by the City of Fort Worth, and the
Public Funds Investment Act (Chapter 2256, Texas Government Code).
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Ja%{;tledge, Treaéury Supervisor

John Samford, Assistant Finance Director and City Treasurer
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Reginald Zeno, Director of Financial Management Services and CFO




AGG453079 FORT WORTH PERMANENT FUND - CONS

EXECUTIVE SUMMARY AND ANNUAL PERIOD PERFORMANCE

Fiscal Year End: 9/30

FOR THE PERIOD ENDING: JUNE 30, 2021



TOTAL PORTFOLIO PERFORMANCE WITH BENCHMARKS (CONSOLIDATED) - REPORT PERIOD: 7/1/13 TO 6/30/21 AGG453079 FORT WORTH PERMANE
PERFORMANCE SUMMARY

LAST LAST 3 YEARTO LAST 12 LAST 3 LAST 5 SINCE
MONTH MONTHS DATE MONTHS YEARS' YEARS' INCEPTION'

TOTAL PORTFOLIO (Net of fees) 1.20% 4.73% 6.53% 20.24% 7.46% 7.25% 5.45%
BBG BARC Aggregate Bond Index 0.70% 1.83% -1.60% -0.33% 5.34% 3.03% 3.41%
BBG BARC 1-15 Yr Muni Blend (1-17) 0.13% 0.90% 0.57% 3.08% 4.45% 2.82% 3.45%
BBG BARC High Yield Corporate Index 1.34% 2.74% 3.62% 15.37% 7.45% 7.48% 6.23%
BBG BARC High Yield Municipal Index 1.27% 3.93% 6.13% 14.34% 7.58% 6.19% 6.32%
JP Morgan GBI x US -2.07% 0.38% -6.04% 2.61% 2.70% 1.09% 1.72%
JP Morgan EMBI Global Index 0.89% 3.93% -1.00% 6.81% 6.48% 4.44% 5.19%
BBG BARC Multiverse Index -0.82% 1.45% -2.95% 3.19% 4.34% 2.57% 2.66%
S&P 500 Index 2.33% 8.55% 15.25% 40.79% 18.67% 17.63% 15.35%
Russell Midcap Index 1.47% 7.50% 16.25% 49.80% 16.45% 15.62% 13.79%
Russell 2000 Index 1.94% 4.29% 17.54% 62.03% 13.52% 16.47% 12.86%
MSCI EAFE Net Index -1.13% 517% 8.83% 32.35% 8.27% 10.28% 7.12%
MSCI Emerging Mkts Index-Net 0.17% 5.05% 7.45% 40.90% 11.27% 13.03% 7.32%
MSCI All Country World Index 1.35% 7.53% 12.56% 39.87% 15.14% 15.20% 11.90%
FTSE EPRA/NAREIT Developed Index (Net) 0.78% 9.17% 15.50% 33.55% 6.39% 4.98% 6.13%
Bloomberg Commodity Total Return Index 1.85% 13.30% 21.15% 45.61% 3.90% 2.40% -2.66%
HFRI Fund Weighted Composite Index (updated) 0.43% 4.04% 10.05% 27.45% 8.70% 7.93% 6.02%
HFRI Relative Value (Total) Index (updated) 0.17% 2.17% 5.95% 14.82% 4.84% 5.25% 4.57%
HFRI Macro (Total) Index (updated) -0.96% 3.54% 7.86% 14.44% 5.74% 3.13% 2.90%
HFRI Event-Driven (Total) Index (updated) 0.38% 3.71% 11.51% 29.89% 7.91% 8.33% 5.93%
HFRI Equity Hedge (Total) Index (updated) 1.32% 5.38% 12.59% 37.29% 11.48% 10.95% 7.92%
Wilshire Liquid Alternative Index -0.10% 2.25% 4.47% 11.57% 3.79% 3.15% 2.16%
Lipper Money Market Index 0.00% 0.00% 0.01% 0.03% 1.11% 0.95% 0.60%

! Annualized Return
Consolidated Copyright 2021, Informa Financial Intelligence 2355-5092542-2021-S July 19, 202P1 05:%3 /fb%
age 10




PORTFOLIO ALLOCATION & PERFORMANCE SUMMARY (CONSOLIDATED) - REPORT PERIOD: 7/1/13 TO 6/30/21 AGG453079 FORT WORTH PERMANEN
ALLOCATION (BY CLASS) PORTFOLIO GROWTH OVER TIME

$100,000,000

/ Real Assets 6.27%
$80,000,000 -

Equities 49.63% ~_ _~Altemative Investments 1.76%

$60,000,000
‘_——Cash & Equivalents 7.82%
$40,000,000

$20,000,000 +

$0 -

9/113 9/114 9/15 9/16 917 9/18 919 9/20
s Ending Market Value

\Fixed Income 34.52% Net Contributions/Withdrawals

PORTFOLIO SUMMARY LAST 3 YEARTO LAST 12 LAST 3 LAST 5 SINCE
MONTHS DATE MONTHS YEARS YEARS INCEPTION
Beginning Value' 82,114,491 80,059,150 82,802,553 72,391,385 62,185,945 35,832,362
Net Contributions & Withdrawals® 663,806 1,331,370 -11,727,572 -3,715,708 2,535,984 20,497,108
Investment Gain or Loss' 3,890,548 5,278,325 15,593,864 17,993,168 27,018,884 30,339,375
Ending Value' 86,668,845 86,668,845 86,668,845 86,668,845 86,668,845 86,668,845
PERFORMANCE SUMMARY
ENDING CURRENT
MARKET PORTFOLIO LAST 3 YEARTO LAST 12 LAST 3 LAST 5 SINCE
VALUE'  ALLOCATION MONTHS DATE MONTHS YEARS' YEARS' INCEPTION’
TOTAL PORTFOLIO (Net of fees) 86,668,845 100.00% 4.73% 6.53% 20.24% 7.46% 7.25% 5.45%
FIXED INCOME 29,917,076 34.52% 1.54% 0.50% 4.08% 4.15% 2.92% 2.54%
BBG BARC 1-5 Year Govt/Credit 0.27% -0.30% 0.40% 3.70% 2.18% 2.09%
BBG BARC Aggregate Bond Index 1.83% -1.60% -0.33% 5.34% 3.03% 3.41%
BBG BARC 1-15 Yr Muni Blend (1-17) 0.90% 0.57% 3.08% 4.45% 2.82% 3.45%
BBG BARC High Yield Corporate Index 2.74% 3.62% 15.37% 7.45% 7.48% 6.23%
BBG BARC High Yield Municipal Index 3.93% 6.13% 14.34% 7.58% 6.19% 6.32%
JP Morgan GBI x US 0.38% -6.04% 2.61% 2.70% 1.09% 1.72%
JP Morgan EMBI Global Index 3.93% -1.00% 6.81% 6.48% 4.44% 5.19%
BBG BARC Multiverse Index 1.45% -2.95% 3.19% 4.34% 2.57% 2.66%

! Values include Accrued Income.
? As accounts are added to/removed from the composite they are displayed as a contribution/withdrawal.

° Annualized Return
Consolidated Copyright 2021, Informa Financial Intelligence 2355-5092542-2021-S July 19, 202 P1 05:%3 f\%
age 20




PORTFOLIO ALLOCATION & PERFORMANCE SUMMARY (CONSOLIDATED) - REPORT PERIOD: 7/1/13 TO 6/30/21 AGG453079 FORT WORTH PERMANEN

PERFORMANCE SUMMARY
ENDING CURRENT
MARKET PORTFOLIO LAST 3 YEARTO LAST 12 LAST 3 LAST 5 SINCE
VALUE*  ALLOCATION MONTHS DATE MONTHS YEARS' YEARS' INCEPTION'
EQUITIES 43,015,395 49.63% 7.61% 11.61% 39.68% 13.85% 14.69% 11.40%°
S&P 500 Index 8.55% 15.25% 40.79% 18.67% 17.63% 15.35%
Russell Midcap Index 7.50% 16.25% 49.80% 16.45% 15.62% 13.79%
Russell 2000 Index 4.29% 17.54% 62.03% 13.52% 16.47% 12.86%
MSCI EAFE Net Index 5.17% 8.83% 32.35% 8.27% 10.28% 7.12%
MSCI Emerging Mkts Index-Net 5.05% 7.45% 40.90% 11.27% 13.03% 7.32%
MSCI All Country World Index 7.53% 12.56% 39.87% 15.14% 15.20% 11.90%
REAL ASSETS 5,435,043 6.27% 13.13% 27.68% 46.01% 11.00% 6.85% 6.47%
FTSE NAREIT All Equity REIT Index 12.03% 21.35% 32.80% 11.83% 8.02% 9.98%
FTSE EPRA/NAREIT Developed Index 9.42% 16.11% 34.83% 7.39% 5.97% 7.08%
Bloomberg Commodity Total Return Index 13.30% 21.15% 45.61% 3.90% 2.40% -2.66%
ALTERNATIVE INVESTMENTS 1,526,267 1.76% 1.75% 1.33% 8.67% 2.97% 3.75% 2.72%°
HFRX Global Hedge Fund Index 2.41% 3.73% 12.01% 4.22% 4.22% 2.40%
HFRI Fund Weighted Composite Index (update 4.04% 10.05% 27.45% 8.70% 7.93% 6.02%
HFRI Relative Value (Total) Index (updated) 2.17% 5.95% 14.82% 4.84% 5.25% 4.57%
HFRI Macro (Total) Index (updated) 3.54% 7.86% 14.44% 5.74% 3.13% 2.90%
HFRI Event-Driven (Total) Index (updated) 3.71% 11.51% 29.89% 7.91% 8.33% 5.93%
HFRI Equity Hedge (Total) Index (updated) 5.38% 12.59% 37.29% 11.48% 10.95% 7.92%
OTHER - - - - -
ICE BofA 3 Month T-Bill Index - - - - - -
CASH & EQUIVALENTS 6,775,063 7.82% 0.00% 0.01% 0.02% 1.08% 0.95% 0.60%
Lipper Money Market Index 0.00% 0.01% 0.03% 1.11% 0.95% 0.60%

MULTI-CLASS - - - . .
ICE BofA 3 Month T-Bill Index - - - - - .

' Annualized Return
? Values include Accrued Income.

* Historical classification changes exist.
Consolidated Copyright 2021, Informa Financial Intelligence 2355-5092542-2021-S July 19, 202P1 05:%3 /fb%
age 30




ANNUAL PERIOD PERFORMANCE (CONSOLIDATED) - REPORT PERIOD: 7/1/13 TO 6/30/21: FYE - SEPTEMBER AGG453079 FORT WORTH PERMANENT

PERFORMANCE SUMMARY
FYTD 2020 2019 2018 2017 2016 2015
TOTAL PORTFOLIO (Net of fees) 15.26% 3.42% 247% 4.45% 8.69% 6.88% -2.50%
FIXED INCOME 2.98% 3.48% 5.36% -0.04% 2.05% 3.56% 0.51%
BBG BARC 1-5 Year Govt/Credit 0.03% 4.88% 6.01% -0.38% 0.51% 2.06% 1.97%
BBG BARC Aggregate Bond Index -0.95% 6.98% 10.30% -1.22% 0.07% 5.19% 2.94%
BBG BARC 1-15 Yr Muni Blend (1-17) 1.91% 4.19% 7.39% 0.02% 0.97% 4.34% 2.61%
BBG BARC High Yield Corporate Index 10.30% 3.25% 6.36% 3.05% 8.88% 12.73% -3.43%
BBG BARC High Yield Municipal Index 10.91% 1.27% 10.02% 6.36% 1.43% 11.32% 1.24%
JP Morgan GBI x US -1.69% 5.39% 7.11% -1.65% -3.73% 13.00% -6.36%
JP Morgan EMBI Global Index 4.43% 2.47% 10.74% -2.94% 4.15% 16.82% -1.96%
BBG BARC Multiverse Index 0.46% 5.99% 7.54% -1.32% -0.56% 9.23% -3.56%
EQUITIES 27.59% 10.16% 1.66% 10.28% 19.68% 11.88% -5.30%
S&P 500 Index 29.25% 15.15% 4.25% 17.89% 18.58% 15.39% -0.62%
Russell Midcap Index 39.40% 4.55% 3.19% 13.98% 15.32% 14.25% -0.25%
Russell 2000 Index 54.41% 0.39% -8.89% 15.24% 20.74% 15.47% 1.25%
MSCI EAFE Net Index 26.29% 0.49% -1.34% 2.74% 19.10% 6.52% -8.66%
MSCI Emerging Mkts Index-Net 28.61% 10.54% -2.03% -0.81% 22.46% 16.78% -19.28%
MSCI All Country World Index 29.21% 11.00% 1.94% 10.35% 19.29% 12.60% -6.16%
REAL ASSETS 42.51% -10.95% 8.47% 2.04% -0.15% 11.84% 0.28%
FTSE NAREIT All Equity REIT Index 31.23% -12.15% 20.70% 4.31% 2.57% 20.94% 7.84%
FTSE EPRA/NAREIT Developed Index 31.76% -17.50% 14.11% 4.62% 1.52% 15.85% 3.58%
Bloomberg Commodity Total Return Index 33.49% -8.20% -6.57% 2.59% -0.29% -2.58% -25.99%
ALTERNATIVE INVESTMENTS 5.28% 0.79% 1.63% 2.63% 6.28% 1.67% 0.07%
HFRX Global Hedge Fund Index 9.03% 4.23% 0.01% 0.25% 5.64% 0.72% -4.74%
HFRI Fund Weighted Composite Index (updated) 22.05% 4.43% 0.24% 3.95% 7.11% 4.99% -1.68%
HFRI Relative Value (Total) Index (updated) 11.55% 0.02% 1.87% 4.19% 5.95% 5.44% -0.95%
HFRI Macro (Total) Index (updated) 13.13% 0.28% 4.25% 0.53% -0.85% 1.63% 1.15%
HFRI Event-Driven (Total) Index (updated) 24.58% 0.58% -0.51% 4.79% 9.29% 6.42% -4.56%
HFRI Equity Hedge (Total) Index (updated) 29.35% 8.45% -1.55% 4.90% 10.98% 5.98% -2.70%
OTHER -
ICE BofA 3 Month T-Bill Index - - - -
CASH & EQUIVALENTS 0.01% 0.76% 2.05% 1.37% 0.50% 0.13% 0.00%
Lipper Money Market Index 0.01% 0.79% 2.10% 1.33% 0.50% 0.07% 0.01%

MULTI-CLASS
ICE BofA 3 Month T-Bill Index

Consolidated
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PORTFOLIO ALLOCATION OVER TIME (CONSOLIDATED) - REPORT PERIOD: 7/1/13 TO 6/30/21  AGG453079 FORT WORTH PERMANENT FUND - CONS

ALLOCATION OVER TIME (BY CLASS)

100% T

1 [ Fixed Income
90% +
1 M Equities
80% I Real Assets
0% 1 M Alternative Assets
60% | [l Cash & Equivalents
50% + [l Other
|
200 |
0% |
ou
0% :7
ENDING CURRENT
CLASS MARKET PORTFOLIO
VALUE' ALLOCATION
FIXED INCOME 29,917,076 34.52%
EQUITIES 43,015,395 49.63%
REAL ASSETS 5,435,043 6.27%
ALTERNATIVE ASSETS 1,526,267 1.76%
CASH & EQUIVALENTS 6,775,063 7.82%
OTHER - .
TOTAL PORTFOLIO 86,668,845 100.00%

! Values include Accrued Income.
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BENCHMARK DEFINITIONS - REPORT PERIOD: 7/1/13 TO 6/30/21 AGG453079 FORT WORTH PERMANENT FUND - CONS

Blended Benchmarks:

Income-Conservative Wealth Blend-Total benchmark is defined as: Lipper Money Market Index - 3%; BBG BARC US Aggregate/BBG BARC 1-15 Yr Muni(for TA) - 67%; BBG BARC US Corp HY/BBG BARC HY
Muni(for TA) - 5%; JPMorgan EMBI Global - 3%; S&P 500 Index - 7%; Russell Midcap Index - 4%; MSCI EAFE Net - 2%; HFRI Fund Weighted Composite - 9%.

Income-Moderate Wealth Blend-Total benchmark is defined as: Lipper Money Market Index - 3%; BBG BARC US Aggregate/BBG BARC 1-15 Yr Muni(for TA) - 52%; BBG BARC US Corp HY/BBG BARC HY Muni
(for TA) - 7%; JPMorgan EMBI Global - 5%; S&P 500 Index - 10%; Russell Midcap Index - 5%; Russell 2000 Index - 2%; MSCI EAFE Net - 4%; HFRI Fund Weighted Composite - 12%.

Income-Aggressive Wealth Blend-Total benchmark is defined as: Lipper Money Market Index - 3%; BBG BARC US Aggregate/BBG BARC 1-15 Yr Muni(for TA) - 40%; BBG BARC US Corp HY/BBG BARC HY
Muni(for TA) - 8%; JPMorgan EMBI Global - 8%; S&P 500 Index - 11%; Russell Midcap Index - 9%; Russell 2000 Index - 5%; MSCI EAFE Net - 4%; HFRI Fund Weighted Composite - 12%.

G&l-Conservative Wealth Blend-Total benchmark is defined as: Lipper Money Market Index - 3%; BBG BARC US Aggregate/BBG BARC 1-15 Yr Muni(for TA) - 34%; BBG BARC US Corp HY/BBG BARC HY Muni
(for TA) - 5%; JPMorgan EMBI Global - 4%; S&P 500 Index - 13%; Russell Midcap Index - 10%; Russell 2000 Index - 8%; MSCI EAFE Net - 5%; MSCI EM Net - 4%; HFRI Fund Weighted Composite - 14%.

Gé&l-Moderate Wealth Blend-Total benchmark is defined as: Lipper Money Market Index - 3%; BBG BARC US Aggregate/BBG BARC 1-15 Yr Muni(for TA) - 22%; BBG BARC US Corp HY/BBG BARC HY Muni(for
TA) - 6%; JPMorgan EMBI Global - 5%; S&P 500 Index - 20%; Russell Midcap Index - 10%; Russell 2000 Index - 8%; MSCI EAFE Net - 6%; MSCI EM Net - 5%; HFRI Fund Weighted Composite - 15%.

G&l-Aggressive Wealth Blend-Total benchmark is defined as: Lipper Money Market Index - 3%; BBG BARC US Aggregate/BBG BARC 1-15 Yr Muni(for TA) - 13%; BBG BARC US Corp HY/BBG BARC HY Muni
(for TA) - 6%; JPMorgan EMBI Global - 6%; S&P 500 Index - 22%; Russell Midcap Index - 12%; Russell 2000 Index - 10%; MSCI EAFE Net - 7%; MSCI EM Net - 6%; HFRI Fund Weighted Composite - 15%.

Growth-Conservative Wealth Blend-Total benchmark is defined as: Lipper Money Market Index - 2%; BBG BARC US Aggregate/BBG BARC 1-15 Yr Muni(for TA) - 11%; BBG BARC US Corp HY/BBG BARC HY
Muni(for TA) - 5%; JPMorgan EMBI Global - 5%; S&P 500 Index - 24%; Russell Midcap Index - 14%; Russell 2000 Index - 12%; MSCI EAFE Net - 9%; MSCI EM Net - 8%; HFRI Fund Weighted Composite - 10%.

Growth-Moderate Wealth Blend-Total benchmark is defined as: Lipper Money Market Index - 2%; BBG BARC US Aggregate/BBG BARC 1-15 Yr Muni(for TA) - 5%; BBG BARC US Corp HY/BBG BARC HY Muni
(for TA) - 3%; JPMorgan EMBI Global - 3%; S&P 500 Index - 25%; Russell Midcap Index - 15%; Russell 2000 Index - 14%; MSCI EAFE Net - 11%; MSCI EM Net - 12%; HFRI Fund Weighted Composite - 10%.

Growth-Aggressive Wealth Blend-Total benchmark is defined as: Lipper Money Market Index - 2%; BBG BARC US Corp HY/BBG BARC HY Muni(for TA) - 3%; JPMorgan EMBI Global - 3%; S&P 500 Index - 25%;
Russell Midcap Index - 19%; Russell 2000 Index - 17%; MSCI EAFE Net - 13%; MSCI EM Net - 13%; HFRI Fund Weighted Composite - 5%.

3AG Benchmarks:

3AG INCOME-Conservative Wealth Blend-Total benchmark is defined as: Lipper Money Market Index - 3%; BBG BARC US Aggregate/BBG BARC 1-15 Yr Muni(for TA) - 77%; BBG BARC US Corp HY/BBG BARC
HY Muni(for TA) - 5%; JPMorgan EMBI Global - 3%; S&P 500 Index - 6%; Russell Midcap Index - 4%; MSCI EAFE Net - 2%.

3AG Income-Moderate Wealth Blend-Total benchmark is defined as: Lipper Money Market Index - 3%; BBG BARC US Aggregate/BBG BARC 1-15 Yr Muni(for TA) - 61%; BBG BARC US Corp HY/BBG BARC HY
Muni(for TA) - 6%; JPMorgan EMBI Global - 5%; S&P 500 Index - 12%; Russell Midcap Index - 5%; Russell 2000 Index - 4%; MSCI EAFE Net - 4%.

3AG Income-Aggressive Wealth Blend-Total benchmark is defined as: Lipper Money Market Index - 3%; BBG BARC US Aggregate/BBG BARC 1-15 Yr Muni(for TA) - 48%; BBG BARC US Corp HY/BBG BARC
HY Muni(for TA) - 8%; JPMorgan EMBI Global - 8%; S&P 500 Index - 15%; Russell Midcap Index - 7%; Russell 2000 Index - 6%; MSCI EAFE Net - 5%.
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BENCHMARK DEFINITIONS - REPORT PERIOD: 7/1/13 TO 6/30/21 AGG453079 FORT WORTH PERMANENT FUND - CONS

Blended Benchmarks: (cont.)

3AG G&l-Conservative Wealth Blend-Total benchmark is defined as: Lipper Money Market Index - 3%; BBG BARC US Aggregate/BBG BARC 1-15 Yr Muni(for TA) - 42%; BBG BARC US Corp HY/BBG BARC HY
Muni(for TA) - 6%; JPMorgan EMBI Global - 5%; S&P 500 Index - 17%; Russell Midcap Index - 10%; Russell 2000 Index - 8%; MSCI EAFE Net - 5%; MSCI EM Net - 4%.

3AG Gé&lI-Moderate Wealth Blend-Total benchmark is defined as: Lipper Money Market Index - 3%; BBG BARC US Aggregate/BBG BARC 1-15 Yr Muni(for TA) - 32%; BBG BARC US Corp HY/BBG BARC HY
Muni(for TA) - 6%; JPMorgan EMBI Global - 5%; S&P 500 Index - 21%; Russell Midcap Index - 12%; Russell 2000 Index - 8%; MSCI EAFE Net - 6%; MSCI EM Net - 7%.

3AG G&l-Aggressive Wealth Blend-Total benchmark is defined as: Lipper Money Market Index - 3%; BBG BARC US Aggregate/BBG BARC 1-15 Yr Muni(for TA) - 22%; BBG BARC US Corp HY/BBG BARC HY
Muni(for TA) - 7%; JPMorgan EMBI Global - 6%; S&P 500 Index - 25%; Russell Midcap Index - 14%; Russell 2000 Index - 8%; MSCI EAFE Net - 7%; MSCI EM Net - 8%.

3AG Growth-Conservative Wealth Blend-Total benchmark is defined as: Lipper Money Market Index - 2%; BBG BARC US Aggregate/BBG BARC 1-15 Yr Muni(for TA) - 18%; BBG BARC US Corp HY/BBG BARC
HY Muni(for TA) - 4%; JPMorgan EMBI Global - 3%; S&P 500 Index - 29%; Russell Midcap Index - 15%; Russell 2000 Index - 10%; MSCI EAFE Net - 9%; MSCI EM Net - 10%.

3AG Growth-Moderate Wealth Blend-Total benchmark is defined as: Lipper Money Market Index - 2%; BBG BARC US Aggregate/BBG BARC 1-15 Yr Muni(for TA) - 11%; BBG BARC US Corp HY/BBG BARC HY
Muni(for TA) - 3%; JPMorgan EMBI Global - 3%; S&P 500 Index - 29%; Russell Midcap Index - 16%; Russell 2000 Index - 13%; MSCI EAFE Net - 10%; MSCI EM Net - 13%.

3AG Growth-Aggressive Wealth Blend-Total benchmark is defined as: Lipper Money Market Index - 2%; BBG BARC US Aggregate/BBG BARC 1-15 Yr Muni(for TA) - 3%; BBG BARC US Corp HY/BBG BARC HY
Muni(for TA) - 2%; JPMorgan EMBI Global - 2%; S&P 500 Index - 27%; Russell Midcap Index - 18%; Russell 2000 Index - 16%; MSCI EAFE Net - 14%; MSCI EM Net - 16%.

Last updated: December 2020

Blended benchmark returns for the portfolio noted above reflect changes to the strategic asset allocation made over time. Index benchmarks are provided for comparison purposes only and are based on the most
recently published data available. Indexes are unmanaged and performance results do not reflect the deduction of any advisory fees or commissions. The inclusion of an index is intended to provide a uniform
reference point for the performance of an asset class and does not imply that the index is necessarily an appropriate benchmark for, or comparable to, an investment style or strategy specified. The composition and
performance of an index that is specified in this report may differ from the composition and performance of an investment style to which it is compared. Additional information on any index referenced in this report is
available upon request. You cannot invest in an index.
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BENCHMARK DEFINITIONS - REPORT PERIOD: 7/1/13 TO 6/30/21 AGG453079 FORT WORTH PERMANENT FUND - CONS

Blended Benchmarks: (cont.)

CPI-Plus Benchmark:
Consumer Price Index (CPI): program produces monthly data on changes in the prices paid by urban consumers for a representative basket of goods and services.
Two Asset Static (Stock/Bond) Benchmark:

BBG BARC Multiverse Index: This provides a broad-based measure of the global fixed-income bond market. The index represents the union of the Global Aggregate Index and the Global High-Yield Index and
captures investment grade and high yield securities in all eligible currencies.

MSCI All Country World Index: A free float-adjusted market capitalization weighted index that is designed to measure the equity market performance of developed and emerging markets. The Index consists of 46
country indices comprising 23 developed and 23 emerging market country indices.

Class Level Array Benchmarks:

Cash Equivalents: Lipper Money Market Funds Index is the average of the 30 largest funds in the Lipper Money Market Funds Category. These funds invest in high quality financial instruments rated in top two
grades with dollar-weighted average maturities of less than 90 days. Money market funds intend to keep a constant net asset value. You cannot invest directly in a Lipper Average.

U.S. Investment Grade Bonds-Taxable: Bloomberg Barclays U.S. Aggregate Bond Index (BBG BARC US Aggregate) is unmanaged and is composed of the Barclays U.S. Government/Credit Index and the
Barclays U.S. Mortgage-Backed Securities Index, and includes Treasury issues, agency issues, corporate bond issues, and mortgage-backed securities.

U.S. Investment Grade Bonds-Tax Advantaged: Bloomberg Barclays Municipal Bond 1-15 Year Blend Index (BBG BARC 1-15 Yr Muni) measures the performance of municipal bonds with maturities of between
one and fifteen years.

High Yield Bonds-Taxable: Bloomberg Barclays U.S. Corporate High Yield Bond Index (BBG BARC US Corp HY) is a market value-weighted index which covers the U.S. non-investment grade fixed-rate debt
market. The index is composed of U.S. dollar-denominated corporate debt in Industrial, Utility, and Finance sectors with a minimum of $150 million par amount outstanding and a maturity greater than 1 year. The
index includes reinvestment of income.

High Yield Bonds-Tax Advantaged: Bloomberg Barclays Capital High Yield Municipal (BBG BARC HY Muni) is a market cap-weighted index that represents a broad universe of U.S. non-investment grade municipal
debt. By using the same index provider as the U.S. Investment Grade Bonds - Tax Advantaged asset class, there is consistent categorization of corporate bonds among investment grade and non-investment grade
municipals.

Developed Market Ex U.S. Bonds: JPMorgan GBI Global ex-US (Unhedged) (JPMorgan GBI Global Ex US) in USD is an unmanaged index market representative of the total return performance in U.S. dollars on
an unhedged basis of major non-U.S. bond markets. The JPM GBI is broadly used by managers in the asset class given the predominance of sovereign debt within the developed (ex U.S.) world.

Emerging Market Bonds: JP Morgan Emerging Markets Bond Index (EMBI) (JPMorgan EMBI Global) measures the total return performance of international government bonds issued by emerging market countries
that are considered sovereign (issued in something other than local currency) and that meet specific liquidity and structural requirements.
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BENCHMARK DEFINITIONS - REPORT PERIOD: 7/1/13 TO 6/30/21 AGG453079 FORT WORTH PERMANENT FUND - CONS

Blended Benchmarks: (cont.)

U.S. Large Cap: S&P 500 Index is a market capitalization-weighted index composed of 500 widely held common stocks that is generally considered representative of the US stock market. The Index is unmanaged
and not available for direct investment.

U.S. Mid Cap: Russell Midcap Index measures the performance of the 800 smallest companies in the Russell 1000 Index, which represent approximately 25% of the total market capitalization of the Russell 1000®
Index.

U.S. Small Cap: Russell 2000 Index measures the performance of the 2,000 smallest companies in the Russell 3000® Index, which represents approximately 8% of the total market capitalization of the Russell
3000 Index.

Developed Market Ex U.S. Equity: MSCI EAFE Index-NET (MSCI EAFE FNet) (Europe, Australasia, Far East) is a free float-adjusted market capitalization index that is designed to measure the equity market
performance of developed markets, excluding the US & Canada. The Index consists of the following 21 developed market country indexes: Australia, Austria, Belgium, Denmark, Finland, France, Germany, Hong
Kong, Ireland, Israel, Italy, Japan, the Netherlands, New Zealand, Norway, Portugal, Singapore, Spain, Sweden, Switzerland, and the United Kingdom. The net index adjusts for reinvested dividends and accounts
for foreign withholding taxes paid by money managers, thereby offering a truer picture of realizable returns available to U.S. investors.

Emerging Market Equity: MSCI Emerging Markets Index-NET (MSCI EM Net) is a free float-adjusted market capitalization index that is designed to measure equity market performance of emerging markets. The
Index consists of the following 21 emerging market country indices: Brazil, Chile, China, Colombia, Czech Republic, Egypt, Greece, Hungary, India, Indonesia, Korea, Malaysia, Mexico, Peru, Philippines, Poland,
Russia, South Africa, Taiwan, Thailand, and Turkey as of November 2013. The net index adjusts for reinvested dividends and accounts for foreign withholding taxes paid by money managers, thereby offering a
truer picture of realizable returns available to U.S. investors.

Public Real Estate: FTSE EPRA/NAREIT Developed (FTSE EPRA/NAREIT Dvilp TR USD) is a market cap-weighted index designed to track the performance of listed real-estate companies and REITs in developed
countries worldwide.

Commodities: Bloomberg Commodity Total Return (Bloomberg Commodity Total Return Index) reflects the returns that are potentially available through an unleveraged investment in the futures contracts on 19
physical commodities comprising the Index plus the rate of interest that could be earned on cash collateral invested in specified Treasury Bills. The Index is a rolling index rebalancing annually.

Alternative Investments Asset Group: Due to the unique nature of this asset group, Alternative investments manager performance is benchmarked differently than from fixed income, equity, and real assets.
Performance is compared to peer group returns rather than a universe of potential investable securities.

Global Hedge Funds: HFRI Fund Weighted Composite Index is a global, equal-weighted index of over 1,400 single-manager funds that report to the HFR Database. Constituent funds report monthly net of all fees
performance in US Dollar and have a minimum of $50 Million under management or a twelve month track record of active performance. The HFRI Fund Weighted Composite Index is comprised primarily of Equity
Hedge, Relative Value, Event Driven, and Macro Hedge funds strategies. The index does not include funds of Hedge Funds.
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DISCLOSURE

AGG453079 FORT WORTH PERMANENT FUND - CONS

Wells Fargo Wealth Management provides products
and services through Wells Fargo Bank, N.A. ("WFB")
and its various affiliates and subsidiaries.

WFB has retained a third party (Investment Scorecard,
a division of Informa Investment Solutions) to provide
performance information included in your performance
reports. Investment Scorecard calculates monthly
returns by the Modified Dietz (approximated time-
weighted return) or Daily Valuation Method (time-
weighted return). For all securities, Investment
Scorecard calculates the total return. Total return
includes market value appreciation or depreciation and
any interest or dividends. Values reflected for publicly
-traded assets are derived from unaffiliated financial
industry sources believed to be reliable. Values for
non-publicly traded assets are derived using external
sources and may be based on estimates. Assets for
which a current value is unavailable from an external
source may be valued at the last reported price, at par,
or may be shown as having nominal or no value.
Reported values may not reflect the price at which an
asset may be sold. Asset values are updated as they
become available from external sources, and may be
updated less frequently than statements are
generated. Although asset values are obtained from
sources deemed reliable, values should only be used
for reference. Values indicated should not be used to
calculate gain/loss ratios or for tax preparation
purposes. Investment Scorecard displays returns for
periods less than 12 months as cumulative and
annualizes returns for periods greater than or equal to
12 months.

Due to the unique characteristics of private equity
assets (PE), including irregular cash flows and lack of
reinvestment options, performance measurement is
better assessed through different methods than those
typically used for more liquid asset classes (which use

time weighted metrics) as such methods may not
provide representative PE performance. In practice,
PE funds are typically long-lived and interim estimates
of returns must be based on implicit assessments of
expected future cash flows. In order to more effectively
gauge performance, PE generally uses two principal
cash flow based performance indicators where capital
calls, capital reimbursement and profit distributions are
the basis for calculation: the internal rate of return
"IRR" and the presentation of investment "multiples”.
IRR is the estimated rate needed to convert (or
discount or reduce) the sum of the future uneven cash
flow to equal initial investment or down payment.
Multiples are calculated as the ratio of cash paid out
(distributions) to total funds supplied (drawdowns or
capital calls), but do not take into account the timing of
the cash flows.

This report is in addition to your account statement for
assets custodied at WFB. This report may include
assets not custodied at WFB and is in addition to and
does not replace statements furnished to you by other
service providers and custodians; WFB has not
independently verified and is not responsible for the
accuracy or completeness of this information. Pricing
of assets not held at WFB is for informational purposes
only.

Return figures shown may not reflect fees and
expenses, which, if applied, would result in lower
return figures than shown. Net of fees returns may be
impacted based on fee payment election method. The
performance of individual managers, indexes and
markets for periods after any period shown may differ
substantially from the period shown. Neither WFB nor
Informa Investment Solutions undertake to make
available updated information for any periods after
those included in the report. Past performance is no
guarantee and is not indicative of future results.

The value or income associated with a security may
fluctuate. There is always the potential for loss as well
as gain. Asset allocation does not assure or guarantee
better performance and cannot eliminate the risk of
investment losses. The asset allocation reflected in
this report may fluctuate based on asset values,
portfolio decisions, and account needs.

Market Commentary, if provided, in this report was
prepared by the investment management arm within
Wells Fargo Wealth Management, a part of Wells
Fargo Bank, N.A. Information and opinions have been
obtained or derived from information we consider
reliable, but we cannot guarantee their accuracy or
completeness. Opinions represent WFB's opinion as of
the date of this report and are for general information
purposes only. WFB does not undertake to advise you
of any change in its opinions or the information
contained in this report. Wells Fargo & Company
affiliates may issue reports or have opinions that are
inconsistent with, and reach different conclusions from,
this report.

Report information is un-audited and for illustrative
purposes only and should not be used for tax
preparation, estate and or retirement planning
purposes. Wells Fargo & Company and its affiliates do
not provide tax advice. Please consult your tax advisor
for advice and information concerning your particular
situation.

Additional information available upon request.
Investment and Insurance products:

* Are NOT insured by the FDIC or any other federal
government agency.

* Are NOT deposits of or guaranteed by the Bank or
any Bank affiliate.

* May Lose Value.

The information in this report is believed to be reliable but is not guaranteed. Third party data contained herein may only be used in conjunction with this report and may not be re-distributed to other parties. Such data is provided
without warranty and data providers shall have no liability of any kind. Source for any FTSE Data contained herein is FTSE International Limited ("FTSE") © FTSE 2021. For important disclaimers in relation to FTSE Data, please
see the relevant attribution and disclaimer requirements at http://www.ftse.com/About_Us/Legal/Attribution_Requirements.jsp.
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Economic and Market Forecasts - July 2021

2021 2022

Assumptions Assumptions

GDP 5.8% -7.5% 3.5% -4.5%

S&P500 earnings | $175 - $195 $205 - $215

Unemployment 4.9% - 5.4% 4.1% - 4.8%

Core PCE Inflation | 2.1% - 2.5% 2.0% -2.3%

Fed Funds Target 0.0% - 0.25% 0.0% - 0.25%

2021 - 2022 Projections Source - Highmark Asset Allocation Committee
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EXECUTIVE SUMMARY- City Of Fort Worth OPEB

Economic overview-

Asset Allocation: OPEB Plan Moderately Conservative

2Q 2021

Allocation Target — 32.5% stocks (20-40% range), 67% bonds (50-80% range), 0.5% cash (0-20% range)

Performance: Fort Worth OPEB Plan

(as of 6-30-21) Net of Investment management fees
3-months: 3.70%
Bonds: 2.18% 2Q
Stocks: 7.08% 2Q

Economic stimulus, low interest rates, pent-up demand/re-opening of the economy, strong earnings, ignoring the Delta variant.

Risks — Fed/inflation, Virus, Taxes, Valuations, Global conflict

Year to date: 3.73%
1 year: 12.38%
3-year: 8.69%
5-year: 6.74%
Since Inception (10/2010) 5.79%

3-Month Changes
No change to asset allocation policy
No change in investment managers
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JHIGHMARK®

Account Name: PARS/CITY OF FORT WORTH PRHCP

Beginning Portfolio Value

66,793,731.69

66,793,731.69

70,196,472.36

75,572,509.95

73,506,699.24

84,109,194.50

As of: June 30, 2021 Account ID: 6746034300 CAPITAL MANAGEMENT
History of Asset Growth Graphs
Jan 2016- Jan 2017- Jan 2018- Jan 2019- Jan 2020- Jan 2021-
Consolidated Dec 2016 Dec 2017 Dec 2018 Dec 2019 Dec 2020 Jun 2021

92,472,868.85

Contributions 1,063,154.39 A9 .00 .00 .00 758,089.74 305,064.46
Withdrawals -2,309,901.98 -215,321.94 -223,042.51 -228,648.93 -237,178.79 -985,397.18 -420,312.63
Income Earned 10,573,425.25 1,568,242.99 1,615,737.31 2,027,499.25 2,208,518.76 2,157,916.88 995,510.06
Gain/Loss 19,755,189.93 2,049,819.43 3,983,342.79  -3,864,661.03 8,631,155.29 6,433,064.91 2,522,468.54

Ending Portfolio Value

95,875,599.28

70,196,472.36

75,572,509.95

73,506,699.24

84,109,194.50

92,472,868.85

95,875,599.28

Total Return 7.10 5.42 7.99 -2.44 14.76 10.23 3.81
Allocation Over Time Ending Market Values Over Time

Cash Equivalents M Total Fixed Income $
% N Total Equities 105M
100 100M
95M

80
90M
60 85M
80M

40
75M
65M

0 2016 2017 2018 2019 2020 2021
2016 2017 2018 2019 2020 2021

CITY OF FORT WORTH, TX | 16



As of: December 31, 2015

Account Name: PARS/CITY OF FORT WORTH PRHCP

History of Asset Growth Graphs

Beginning Portfolio Value

Consolidated

15,548,550.64

Jan 2011-
Dec 2011

15,548,550.64

Contributions 51,210,776.50 .00
Withdrawals -6,656,368.13 -76,565.82
Income Earned 4,331,787.31 437,714.23
Gain/Loss 2,358,985.37 87,444.65

Ending Portfolio Value

Total Return

66,793,731.69

4.58

15,997,143.70

3.38

Allocation Over Time
Cash Equivalents M Total Fixed Income
% N Total Equities

100
80
60
40
20

0

2011 2012 2013 2014

Account ID:

Jan 2012-
Dec 2012

15,997,143.70
12,987,470.94
-6,072,556.84
519,656.86
871,703.38

24,303,418.04

2015

7.89

6746034300

Jan 2013-
Dec 2013

24,303,418.04
27,591,074.14
-116,936.00
680,960.61
1,403,437.64
53,861,954.43

6.64

Jan 2014-
Dec 2014

53,861,954.43
.32
-188,604.20
1,240,711.84
1,640,874.40
56,554,936.79

5.36

JHIGHMARK@

€

Jan 2015-
Dec 2015

56,554,936.79
10,632,231.10
-201,705.27
1,452,743.77
-1,644,474.70
66,793,731.69

-17

Ending Market Values Over Time

$
80M

70M
60M
50M
40M

30M

10M

2011
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APITAL MANAGEMENT

Vo

2014 2015
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As of: December 31, 2010

Account Name: PARS/CITY OF FORT WORTH PRHCP

History of Asset Growth Graphs

Consolidated
Beginning Portfolio Value 5,039,635.48

Contributions 10,194,678.00

Withdrawals -12,971.63
Income Earned 96,807.81
Gain/Loss 230,400.98

Ending Portfolio Value 15,548,550.64

Total Return 2.24

Allocation Over Time

Oct 2010-
Dec 2010

5,039,635.48
10,194,678.00
-12,971.63
96,807.81
230,400.98
15,548,550.64
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Selected Period Performance

PARS/CITY OF FORT WORTH PRHCP
Account 6746034300
Period Ending: 6/30/2021

Year Inception
to Date to Date
3 Months (6 Months) 1 Year 3 Years 5 Years 10 Years 10/01/2010
Cash Equivalents .01 .01 .03 1.14 1.00 .52 .49
Lipper Money Mark et Funds Index .00 .00 .01 1.11 .95 .48 44
Fixed Income ex Funds 2.20 -1.10 91 5.84
Total Fixed Income 2.18 -.99 1.04 5.79 3.19 3.28 3.15
BBG Barclays US Aggregate Bd Index 1.83 -1.60 -.33 5.34 3.03 3.39 3.29
Total Equities 7.08 14.68 42.76 15.07 15.17 11.73 12.54
Large Cap Funds 8.38 15.33 40.89 18.24 17.32 14.54 15.16
S&P 500 Composite Index 8.55 15.25 40.79 18.67 17.65 14.84 15.45
Mid Cap Funds 7.39 16.13 49.58 16.24 15.47 13.18 14.26
Russell Midcap Index 7.50 16.25 49.80 16.45 15.62 13.24 14.37
Small Cap Funds 4.09 17.88 62.40 13.07 16.25 13.18 14.47
Russell 2000 Index 4.29 17.54 62.03 13.52 16.47 12.34 13.64
International Equities 5.09 9.47 35.30 9.76 10.85 4.60 5.32
MSCI EAFE Index 5.17 8.83 32.35 8.27 10.28 5.89 6.58
MSCI EM Free Index 5.05 7.45 40.90 11.27 13.03 4.28 4.75
RR: REITS 11.46 21.24 34.38 11.78
Wilshire REIT Index 12.84 22.78 37.52 10.06 6.36 9.38 10.52
Total Managed Portfolio 3.74 3.81 12.54 8.85 6.90 5.84 5.97
Total Account Net of Fees 3.70 3.73 12.38 8.69 6.74 5.66 5.79

Account Inception: 10/1/2010
The City of Fort Worth initially contributed $5,000,000 to the Plan in November 2009. This contribution was invested in a money market fund through August 2010. Performance inception for the

Plan is October 1, 2010. Returns are gross of account level investment advisory fees and net of any fees, including fees to manage mutual fund or exchange traded fund holdings. Returns for
periods over one year are annualized. The information presented has been obtained from sources believed to be accurate and reliable. Past performance is not indicative of future returns. Securities
are not FDIC insured, have no bank guarantee, and may lose value.

JHIGHI\/[ARK®
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Asset Allocation — City of Fort Worth PRHCP
As of June 30, 2021

Current Asset Allocation Ticker Investment Vehicle
Equity 32.41% Range: 20%-40% 30,989,423
Large Cap Core 9.11% \YAYJ iIShares Core S&P 500 ETF 8,711,899
Large Cap Value 3.76% IVE iIShares S&P 500 Value ETF 3,596,510
Large Cap Growth 3.52% VW iIShares S&P 500 Growth ETF 3,368,999
Mid Cap Core 2.71% IWR iIShares Russell Mid-Cap ETF 2,590,276
Small Cap Value 2.25% IWN iIShares Russell 2000 Value ETF 2,150,368
Small Cap Growth 2.25% WO iIShares Russell 2000 Growth ETF 2,148,479
International Core 4.47% IEFA iIShares Core MSCI EAFE ETF 4,276,228
Emerging Markets 2.79% VWO Vanguard FTSE Emerging Markets ETF 2,670,911
Real Estate 1.54% VNQ Vanguard Real Estate ETF 1,475,751
Fixed Income 66.66% Range: 50%-80% 63,746,367
62.92% Individual Bonds 60,167,384
Short-Term 1.75% VEFSUX Vanguard Short-Term Investment-Grade Adm 1,671,253
High Yield 2.00% PHIYX PIMCO High Yield Instl 1,907,730
Cash 0.93% Range: 0%-20% 886,839
0.93% FGZXX First American Government Oblig Z 886,839
TOTAL 100.00% $95,622,630

JHIGHMARK@
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CITY OF FORT WORTH
For Period Ending June 30, 2021

LARGE CAP EQUITY FUNDS

1-Month 3-Month Year-to- 1-Year 3-Year 5-Year 10-Year
Fund Name Inception Return Return Date Return Return Return Return
iShares S&P 500 Growth ETF 5.66 11.87 14.20 41.11 22.87 21.61 17.08
iShares Core S&P 500 ETF 2.33 8.54 15.23 40.75 18.64 17.61 14.78
iShares S&P 500 Value ETF -1.18 4.96 16.18 39.27 12.96 12.36 11.67
MID CAP EQUITY FUNDS
iShares Russell Mid-Cap ETF (3/16) 1.45 7.43 16.15 49.53 16.29 15.44 13.06
SMALL CAP EQUITY FUNDS
iShares Russell 2000 Value ETF -0.63 4.49 26.53 72.96 10.09 13.46 10.72
iShares Russell 2000 Growth ETF 4.66 3.87 8.90 51.18 15.87 18.74 13.59
INTERNATIONAL EQUITY FUNDS
iShares Core MSCI EAFE ETF -1.35 5.22 9.14 33.89 8.50 10.75 --
Vanguard FTSE Emerging Markets ETF (3/11) 1.44 5.16 8.91 38.82 11.66 11.96 3.93
REAL ESTATE FUNDS
Vanguard Real Estate ETF (10/15) 2.62 11.66 21.37 34.33 11.92 7.06 9.72
BOND FUNDS

Vanguard Short-Term Investment-Grade Adm -0.05 0.68 0.21 2.13 4.18 2.80 2.61
BBgBarc US Agg Bond TR USD 0.70 1.83 -1.60 -0.33 5.34 3.03 3.39
PIMCO High Yield Instl (12/20) 1.26 2.48 2.54 12.44 6.89 6.59 5.99
ICE BofA US High Yield Mstr Il Index 1.37 2.77 3.70 15.62 7.15 7.30 6.53

Source: SEI Investments, Morningstar Investments

Returns less than one year are not annualized. Past performance is no indication of future results. The information presented has been obtained from sources believed
to be accurate and reliable. Securities are not FDIC insured, have no bank guarantee and may lose value.
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Fixed Income Portfolio: Statistics
As of Second Quarter 2021

City of Fort Worth

BC Aggregate Bond
Index

Weighted Average Maturity

Effective Duration

Average Coupon

Yield to Maturity

Average Quality

JHIGHI\/[ARK®

CAPITAL MANAGEMENT

7.27 years
5.74 years
2.73%
1.68%

Aa3

8.17 years
6.28 years
2.56%
1.38%

Aa2

Source: BondEdge
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Fixed Income Portfolio: Sectors
As of Second Quarter 2021

40.0% -
35.0% -
30.0% -
25.0%
20.0%
15.0% -
10.0% -

5.0%

0.0%

Cash Treasury Agency Corp Non -Corp MBS ABS CMBS Oth

= City of Fort Worth 0.0%
" Barclays U.S. Aggregate Bond Index  0.0%

JHIGHMARK®
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28.4% 0.0% 38.2% 0.3% 22.9% 0.0% 8.9% 0.7% 0.7%
37.3% 1.5% 26.2% 4.4% 28.2% 0.0% 0.3% 2.2% 0.0%

Source: BondEdge
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Fixed Income Portfolio: Effective Duration and Effective Maturity

As of Second Quarter 2021

Effective Duration

40% -
35% -
30% -

25% -

20% -
15% -
10% -
5% ]
0% -

0-1¥r. 1-3¥rs. 3-5Yrs. 5-7Yrs. 7-10Yrs. 10+ Yrs.
m City of Fort Worth 9.66% 2466% 23.19% 9.74% 2008% 12.68%
BC Aggregate Bond Index 0.38%  35.56% 24.74% 13.33% 7.75% 18.24%

JHIGHMARK@

CAPITAL MANAGEMENT

Effective Maturity

30% ~
25% ~
20% ~

15% -

10% -
5%
0% -

0-1Yr. 1-3Yrs. 3-5Yrs. 5-7Yrs. 7-10Yrs. 10+ Yrs.
m City of Fort Worth 10.44% 13.00% 29.37% 13.32% 19.48% 14.40%
BC Aggregate Bond Index 0.32% 24.05% 29.23% 14.96% 12.54% 18.89%

Source: BondEdge
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Holdings - Reporting as of Trade Date
Account: 6746034300 - PARS/CITY OF FORT WORTH PRHCP
As of: 30-Jun-2021

Asset Type Asset Name Ticker Shares/Units Price Market Value
Equities ISHARES RUSSELL 2000 GROWTH ETF IWO 6,893.0000 $311.6900 $2,148,479.17
Equities ISHARES RUSSELL 2000 VALUE ETF IWN 12,972.0000 $165.7700 $2,150,368.44
Equities ISHARES RUSSELL MIDCAP ETF IWR 32,689.0000 $79.2400 $2,590,276.36
Equities ISHARES S&P 500 GROWTH ETF IVW 46,322.0000 $72.7300 $3,368,999.06
Equities ISHARES S&P 500 VALUE ETF IVE 24,360.0000 $147.6400 $3,596,510.40
Equities ISHARES TR CORE S&P500 ETF \AY, 20,264.0000 $429.9200 $8,711,898.88
Equities ISHARES TR ETF IEFA 57,123.0000 $74.8600 $4,276,227.78
Equities VANGUARD FTSE EMRG MRKTS ETF VWO 49,179.0000 $54.3100 $2,670,911.49
Equities VANGUARD REAL ESTATE ETF VNQ 14,498.0000 $101.7900 $1,475,751.42
Fixed Income PIMCO HIGH YIELD,INSTL #108 PHIYX 209,410.5720 $9.1100 $1,907,730.31
Fixed Income VNGRD ST TERM INVMT GRADE ADM #539 VFSUX 152,486.5650 $10.9600 $1,671,252.75
Fixed Income AMERICREDIT AUTO REC 3.580% 10/18/24 AAR3524A 375,000.0000 102.032% $382,620.00
Fixed Income CITIGROUP INCSR NT 6/09/27 CIS0027A 415,000.0000 99.570% $413,215.50
Fixed Income UNITED STATES TREA 0.00001% 10/31/25 UST0025C 500,000.0000 97.770% $488,850.00
Fixed Income UNITED STATES TREAS 0.000% 3/31/26 UST0026B 406,000.0000 99.551% $404,177.06
Fixed Income UNITED STATES TREAS 0.125% 3/31/23 UST0023lI 940,000.0000 99.848% $938,571.20
Fixed Income UNITED STATES TREAS 0.250% 6/15/24 UST0224B 616,000.0000 99.391% $612,248.56
Fixed Income UNITED STATES TREAS 0.375% 11/30/25 UST0025D 730,000.0000 98.199% $716,852.70
Fixed Income UNITED STATES TREAS 0.500% 2/28/26 UST0026A 472,000.0000 98.484% $464,844.48
Fixed Income UNITED STATES TREAS 1.500% 10/31/21 UST0021B 135,000.0000 100.479% $135,646.65
Fixed Income UNITED STATES TREAS 0.0001% 5/31/26 UST0026D 396,000.0000 99.430% $393,742.80
Fixed Income US TREAS NTS 1.875% 4/30/22 UST0022A 1,850,000.0000 101.484% $1,877,454.00
Fixed Income VERIZON COMMUNICATIO 2.987% 10/30/56 VC22956A 319,000.0000 94.004% $299,872.76
Fixed Income ACACN 2015-1A NTS 3.600% 9/15/28 A2N3627 390,139.5000 101.659% $396,611.91
Fixed Income ALASKA AIRLINES EQ 4.800% 2/15/29 AAE4829 336,282.0500 110.642% $372,069.19
Fixed Income ANDEAVOR SR GLBL  4.750% 12/15/23 TC44723 505,000.0000 107.015% $540,425.75
Fixed Income AT&TINCGLBLNT 3.500% 6/01/41 AlG3541 750,000.0000 103.877% $779,077.50
Fixed Income ATT 2013-1-22A  3.070% 3/15/48 A233048 420,000.0000 100.486% $422,041.20
Fixed Income AVIATION CAP GROUP 1.950% 1/30/26 ACG1926 450,000.0000 100.027% $450,121.50
Fixed Income BANK OF AMERICA CORP 3.194% 7/23/30 BOA3130 552,000.0000 107.656% $594,261.12
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Holdings - Reporting as of Trade Date
Account: 6746034300 - PARS/CITY OF FORT WORTH PRHCP
As of: 30-Jun-2021

Asset Type Asset Name Ticker Shares/Units Price Market Value
Fixed Income BELL2018-1A2l 4.318% 11/25/48 B2A4348 355,875.0000 100.214% $356,636.57
Fixed Income BERKSHIRE HATHAWAY 2.850% 10/15/50 BH22850 125,000.0000 99.820% $124,775.00
Fixed Income BIMBO BAKERIES USA 4.000% 5/17/51 BBU4051 405,000.0000 107.380% $434,889.00
Fixed Income BNP PARIBAS F/R 2.871% 4/19/32 BP22832 300,000.0000 102.697% $308,091.00
Fixed Income BOEING CO CR SEN SR 2.196% 2/04/26 BCC2126 450,000.0000 100.956% $454,302.00
Fixed Income BRITISH AIRWAYS 2013 4.625% 12/20/25 BA24625 174,735.0900 105.440% $184,240.68
Fixed Income CREDIT SUISSE GROUP 3.091% 5/14/32 CSG3032 400,000.0000 103.025% $412,100.00
Fixed Income CUBESMARTLP SRNT 2.000% 2/15/31 CLP2031 400,000.0000 97.166% $388,664.00
Fixed Income CVS HEALTH CORP  5.050% 3/25/48 CHC5048 235,000.0000 129.888% $305,236.80
Fixed Income DARDEN RESTAURANTS 4.550% 2/15/48 DR44548 440,000.0000 117.356% $516,366.40
Fixed Income DEVON ENERGY CORP NE 4.500% 1/15/30 DEC4530 141,000.0000 109.940% $155,015.40
Fixed Income ENERGY TRANSFER OPER 5.800% 6/15/38 ETO5838 335,000.0000 124.318% $416,465.30
Fixed Income FAIRFAXUSINC  4.875% 8/13/24 FUI4824 305,000.0000 109.372% $333,584.60
Fixed Income FGLMC #G16300  3.500% 5/01/32 G16300F 397,130.9000 108.105% $429,318.36
Fixed Income FHLMC G08823 3.500% 7/01/48 G08823F 102,317.7100 105.536% $107,982.02
Fixed Income FHLMC G14752 3.0000% 5/1/2028 G14752F 293,878.1100 106.033% $311,607.78
Fixed Income FHLMC G16219 3.0000% 3/1/2032 G16219F 612,196.6800 105.990% $648,867.26
Fixed Income FHLMC RB5091 2.500% 11/01/40 RB5091A 1,031,297.7100 103.816% $1,070,652.03
Fixed Income FHLMC SB0380 3.500% 2/01/34 SBO380A 298,506.3800 107.934% $322,189.88
Fixed Income FLOWERS FOODS INC SR 2.400% 3/15/31 FF12431 325,000.0000 100.191% $325,620.75
Fixed Income FNMA #MA3238 3.500% 11/01/47 MA3238A 630,142.9400 105.726% $666,224.92
Fixed Income FNMA #MA3415 4.000% 6/01/48 MA3415A 129,450.1800 106.581% $137,969.30
Fixed Income FNMA AL7510 3.50000% 10/1/2045 AL7510A 729,400.4000 108.379% $790,516.86
Fixed Income FNMA AL7945 3.50000% 1/1/2046 AL7945A 485,657.2200 109.023% $529,478.07
Fixed Income FNMA AS4972 3.0000% 5/1/2045 AS4972A 533,217.3800 106.382% $567,247.31
Fixed Income FNMA AS7701 2.500% 8/01/31 AS7701A 486,194.4800 105.361% $512,259.37
Fixed Income FNMA AS8647 3.00000% 1/1/2047 AS8647A 537,953.3700 106.275% $571,709.94
Fixed Income FNMA BM1228 3.00000% 5/1/2032 BM1228A 425,357.3200 105.993% $450,848.98
Fixed Income FNMA CA1686 3.500% 3/01/48 CA1686A 542,197.6200 105.640% $572,777.57
Fixed Income FNIMA CA6638 2.500% 8/01/50 CA6638A 1,150,426.3100 103.527% $1,191,001.85
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Holdings - Reporting as of Trade Date
Account: 6746034300 - PARS/CITY OF FORT WORTH PRHCP
As of: 30-Jun-2021

Asset Type Asset Name Ticker Shares/Units Price Market Value
Fixed Income FNMA CA6801 2.500% 8/01/50 CA6801A 1,137,525.7700 103.527% $1,177,646.30
Fixed Income FNMA CA7231 2.500% 10/01/50 CA7231A 1,887,279.8600 103.616% $1,955,523.90
Fixed Income FNMA FM3494 2.500% 4/01/48 FM3494A 742,218.8700 103.775% $770,237.63
Fixed Income FNMA MA2895 3.000% 2/01/47 MA2895A 254,284.3100 105.228% $267,578.29
Fixed Income FNMA MA3210 3.500% 11/01/47 MA3210A 516,593.0000 105.769% $546,395.25
Fixed Income FNMA MA3489 3.500% 10/01/33 MA3489A 150,239.3100 106.996% $160,750.05
Fixed Income FNMA MA3536 4.000% 12/01/48 MA3536A 48,074.7200 106.540% $51,218.81
Fixed Income FORD CREDITAUTO 1.850% 3/15/23 FCA0023 1,300,000.0000 100.525% $1,306,825.00
Fixed Income FORD CREDIT FLRPLN 3.040% 3/15/24 FCF3024 385,000.0000 101.881% $392,241.85
Fixed Income GENERAL MTRS FINL CO 4.000% 10/06/26 GMF4026 300,000.0000 110.402% $331,206.00
Fixed Income GM FIN CONS ATMB REC 0.710% 10/20/22 GFC0722 268,170.7400 100.178% $268,648.08
Fixed Income GM FINLAUTO LEASE 2.040% 12/20/23 GFA2023 620,000.0000 101.648% $630,217.60
Fixed Income GOLDMAN SACHS BDS 3.691% 6/05/28 GSB3628 275,000.0000 110.411% $303,630.25
Fixed Income HAROT 2019-1 A3 2.830% 3/20/23 H2A2823 268,882.5600 101.200% $272,109.15
Fixed Income HASBRO INC 3.550% 11/19/26 HI33526 270,000.0000 109.612% $295,952.40
Fixed Income HCA INC NTS 5.375% 2/01/25 HIN5325 270,000.0000 112.800% $304,560.00
Fixed Income HSBC HLDGS PLC SR NT 5/19/32 HHP0O032 250,000.0000 102.625% $256,562.50
Fixed Income LOS ANGELES REV BDS 6.574% 7/01/45 LAR6545 110,000.0000 161.953% $178,148.30
Fixed Income MOTOROLA SOLUTIONS 5.500% 9/01/44 MS55544 245,000.0000 130.251% $319,114.95
Fixed Income MVW 2020-1 1.740% 10/20/37 M211737 499,030.7400 101.907% $508,547.26
Fixed Income NATIONAL FUEL GAS CO 0.000% 3/01/31 NFGO0031 385,000.0000 100.580% $387,233.00
Fixed Income NGPL PIPECO LLCSR 3.250% 7/15/31 NPL3231 345,000.0000 103.063% $355,567.35
Fixed Income ONE GASINCSRNT 1.100% 3/11/24 0Gl1124 470,000.0000 100.069% $470,324.30
Fixed Income PACIFIC GAS & ELEC 3.150% 1/01/26 PGE3126 335,000.0000 103.143% $345,529.05
Fixed Income PENN MUTUAL LIFE INS 3.800% 4/29/61 PML3861 455,000.0000 103.470% $470,788.50
Fixed Income PHYSICIANS RLTY LP 3.950% 1/15/28 PRL3928 475,000.0000 109.771% $521,412.25
Fixed Income SANTANDER RENG AT LN 2.800% 1/26/32 SRA2832 390,000.0000 105.110% $409,929.00
Fixed Income SANTANDER RETAILAUT 3.660% 5/20/24 SRA3624 700,000.0000 102.065% $714,455.00
Fixed Income SBA TOWERTRUST  1.631% 5/15/51 STT1651 360,000.0000 99.976% $359,913.60
Fixed Income SCHWAB CHARLES F/R 4.000% SCC0049 390,000.0000 104.250% $406,575.00

JHIGHMARK@

CAPITAL MANAGEMENT

CITY OF FORT WORTH, TX | 27




Asset Type

Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
Fixed Income
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Holdings - Reporting as of Trade Date
Account: 6746034300 - PARS/CITY OF FORT WORTH PRHCP

Asset Name
SMBC AVIATION CAP Fl 4.125% 7/15/23
SPRINT SPECTRUM CO 4.738% 9/20/29
STIFEL FINL CORP SR 4.000% 5/15/30
SYNOVUS BK COLUMBUS 2.289% 2/10/23
TRI-STATE GENERATION 6.000% 6/15/40
TRITON CONTAINER INT 3.150% 6/15/31
UNITED STATES TREAS 0.375% 1/31/26
UNITED STATES TREAS 0.750% 1/31/28
UNITED STATES TREAS 1.625% 5/15/31
UNITED STATES TREAS 1.625% 10/31/26
UNITED STATES TREAS 1.875% 2/15/41
UNTD AIR 2013-1  4.300% 8/15/25
US TREAS NTS 2.000% 2/15/25
WOART 2017-BA3  1.950% 2/15/23
ANHEUSER-BUSCH INBEV WLDW IN
BLOCK FINL CORP BDS 5.250% 10/01/25
HESS CORP
PETRO-CDA NT 6.800% 5/15/38
PLAINS ALL AMERN PIP 6.700% 5/15/36
TIME WARNER CABLE IN 6.550% 5/01/37
AERCAP IRELAND CAPITAL LIMIT
AMERICAN HOMES 4 REN 4.250% 2/15/28
BOARDWALK PIPELINES 4.800% 5/03/29
BRITISH AIRWAYS PLC 3.300% 6/15/34
DELTA AIRLINES  2.500% 12/10/29
DEPOSITORY TR & CLEA 3.375%
FEDERALEX CORP  1.875% 8/20/35
JPMORGAN CHASE & CO 3.650%
SPIRIT AIRLINES 2017-1
TRUIST FINL CORP F/R 5.125%

As of: 30-Jun-2021

Ticker
SAC4123
SSC4729
SFC4030
SBC2223
TG66040
TCI3131
UST0026
UST0728
UST1631
UST1626
usT1841
UA24325
UTN2025
W2A1923
BUD/42
HRB/25
HES/33
SU/38
PAA36
TWC37

Shares/Units

315,000.0000
525,000.0000
440,000.0000
315,000.0000
320,000.0000
345,000.0000
179,000.0000
2,775,000.0000
3,688,000.0000
350,000.0000
472,000.0000
338,941.1800
50,000.0000
125,176.9600
350,000.0000
355,000.0000
460,000.0000
400,000.0000
375,000.0000
400,000.0000
280,000.0000
325,000.0000
330,000.0000
284,649.5600
295,633.3600
250,000.0000
369,840.2000
395,000.0000
251,725.0300
310,000.0000

Price
106.342%
107.286%
110.762%
100.773%
135.189%
100.587%

97.996%

97.356%
101.531%
103.574%

97.891%
105.762%
105.000%
100.334%
126.673%
113.628%
135.557%
143.557%
122.546%
136.223%
104.963%
111.976%
115.077%
101.722%
101.510%
101.625%

99.225%
100.140%

98.009%
107.250%

Market Value

$334,977.30
$563,251.50
$487,352.80
$317,434.95
$432,604.80
$347,025.15
$175,412.84
$2,701,629.00
$3,744,463.28
$362,509.00
$462,045.52
$358,470.97
$52,500.00
$125,595.05
$443,355.50
$403,379.40
$623,562.20
$574,228.00
$459,547.50
$544,892.00
$293,896.40
$363,921.35
$379,754.10
$289,551.23
$300,096.54
$254,062.50
$366,973.94
$395,553.00
$246,713.18
$332,475.00
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Holdings - Reporting as of Trade Date
Account: 6746034300 - PARS/CITY OF FORT WORTH PRHCP
As of: 30-Jun-2021

Asset Type Asset Name Ticker Shares/Units Price Market Value

Fixed Income UNITED STATES TREAS 1.875% 2/15/51 895,000.0000 95.438% $854,170.10
Fixed Income US TREAS NTS 1.625% 8/15/29 2,643,000.0000 102.277% $2,703,181.11
Fixed Income WELLS FARGO F/R  3.900% 12/31/99 375,000.0000 103.530% $388,237.50
Fixed Income ZIONS BANCORPORATION 3.250% 10/29/29 445,000.0000 104.804% $466,377.80
Cash & Cash Equivalents CASH (283,386.6800) $1.0000 ($283,386.68)
Cash & Cash Equivalents FIRST AMERN GOVT OBLIG FD CL Z #3676 FGZXX 1,170,226.1100 $1.0000 $1,170,226.11
SUBTOTALS

Cash & Cash Equivalents $886,839.43
Equities $30,989,423.00
Fixed Income $63,746,367.07
TOTALS $95,622,629.50

JHIGHI\/[ARK®
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Monthly Investment Performance

Analysis
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Capital Markets Review As of June 30, 2021

General Market Commentary Treasury Yield Curve (%)

Equity markets finished June with mixed results. US equity markets generally outperformed international 3.50
equity markets, and growth stocks vastly outperformed value stocks both in the US and abroad. The S&P

500 and technology-heavy Nasdaq Composite finished June at record highs after another consecutive

monthly gain. 3.00 -

Markets reacted positively to the Federal Reserve’s announcement that it would begin to slowly wind down
its $13.7 billion corporate bond position it initiated during the height of the COVID-19 pandemic to stabilize

investment grade bond markets. However, some uncertainty following the Fed’s June meeting limited the 250
upside in the month. While no change in monetary policy was announced, Fed officials now expect to raise
rates by the end of 2023. 200 4

Inflation continues to weigh on investors’ minds as the Consumer Price Index (CPI) increased 5% in May
on a year-over-year basis, the largest increase in CPI since August 2008. The 5% increase outpaced
economists projections of a 4.7% YoY increase. 150 -

Equity markets posted mixed returns in June as the S&P 500 (Cap Wtd) Index returned 2.33% and the
MSCI EAFE (Net) Index returned -1.13%. Emerging markets returned 0.17% as measured by the MSCI EM

(Net) Index. 100 1
* The Bloomberg US Aggregate Bond Index returned 0.70% in June, outperforming the -0.07% return by the
Bloomberg US Treasury Intermediate Term Index. International fixed income markets returned -2.10%, as 0.50 4
measured by the FTSE Non-US World Gov't Bond Index.
* Public real estate, as measured by the FTSE NAREIT Eq REITs Index (TR), returned 2.61% in June and il
6.31% over the trailing five-year period. 0.00 T — : : : : . .
« The Cambridge US Private Equity Index returned 48.11% for the trailing one-year period and 17.51% for 3M 6M 1Y 2y 5Y Yy 10y 20Y 30Y
the trailing five-year period ending March 2021. | —6/3012021  ——>5/28/2021 6/30/2020 ——6/28/2019 ——6/20/2018

Absolute return strategies, as measured by the HFRI FOF Comp Index, returned 0.45% for the month and
18.20% over the trailing one-year period.

 Crude oil's price increased by 10.78% during the month, and has increased by 87.09% YoY. Treasury Yield Curve (%) Jun-21
Economic Indicators May-21 Jun-20 10Yr 20 Yr 3 Month 0.05 0.01 0.16 2.12 1.93
Federal Funds Rate (%) 0.08 A 0.05 0.08 0.63 1.37 6 Month 0.06 0.03 0.18 2.09 2.1
Breakeven Inflation - 5 Year (%) 2.50 v 2.60 1.17 1.74 1.83 1 Year 0.07 0.05 0.16 1.92 2.33
Breakeven Inflation - 10 Year (%) 2.34 v 2.45 1.34 1.93 2.02 2 Year 0.25 0.14 0.16 1.75 2.52
Breakeven Inflation - 30 Year (%) 2.28 v 2.34 1.56 2.04 2.24 5 Year 0.87 0.79 0.29 1.76 273
Bloomberg US Agg Bond Index - Yield (%) 1.50 — 1.50 1.25 2.28 3.39 7 Year 1.21 1.24 0.49 1.87 2.81
Bloomberg US Agg Bond Index - OAS (%) 0.32 A 0.30 0.68 0.51 0.61 10 Year 1.45 1.58 0.66 2.00 2.85
Bloomberg US Agg Credit Index - OAS (%)  0.77 v 0.79 1.42 1.28 1.43 20 Year 2.00 2.18 1.18 2.31 2.91
Bloomberg US Corp: HY Index - OAS (%) 2.68 v 2.96 6.26 4.65 BER) 30 Year 2.06 2.26 1.41 2.52 298
Capacity Utilization (%) 75.38 A 75.08 68.68 76.50 76.51 Market Performance (%) MTD QTD CYTD 1Yr 3Yr 5Yr 7Yr 10 Yr
Unemployment Rate (%) 5.9 A 5.8 11.1 5.9 6.1 S&P 500 (Cap Wtd) 2.33 8.55 15.25 40.79 18.67 17.65 14.10 14.84
PMI - Manufacturing (%) 60.6 v 61.2 52.2 54.0 531 Russell 2000 1.94 429 1754  62.03 1352 1647 11.39  12.34
Baltic Dry Index - Shipping 3,383 A 2,596 1,366 1,153 2,319 = MSCI EAFE (Net) -1.13 517 8.83 32.35 827  10.28  4.96 5.89
Consumer Conf (Conf Board) 128.90 A 120.00 98.30 98.28 90.48 MSCI EAFE SC (Net) -1.65 4.34 9.04 40.98 8.40 12.03 7.75 8.38
CPI YoY (Headline) (%) 54 A 5.0 0.6 1.8 2.1 MSCI EM (Net) 0.17 5.05 7.45 40.90 11.27  13.03 6.35 4.29
CPI YoY (Core) (%) 45 A 3.8 1.2 2.0 2.0 Bloomberg US Agg Bond 0.70 1.83 -1.61 -0.34 5.34 3.03 3.28 3.39
PPI YoY (%) 9.4 A 8.7 2.3 1.3 2.1 ICE BofAML 3 Mo US T-Bill 0.00 0.00 0.02 0.09 1.34 1.17 0.87 0.63
M2 YoY (%) 12.20 v 13.9 22.9 8.2 71 NCREIF ODCE (Gross) 3.93 3.93 6.12 8.02 5.52 6.57 8.40 9.60
US Dollar Total Weighted Index 112.85 A 111.03 120.78 106.07 103.17 FTSE NAREIT Eq REITs Index (TR) 2.61 12.02 21.96 38.02 10.10 6.31 8.39 9.41
WTI Crude Oil per Barrel ($) 73 A 66 39 67 63 HFRI FOF Comp Index 0.45 2.80 4.87 18.20 6.29 6.11 4.08 3.85
Gold Spot per Oz ($) 1,770 v 1,904 1,781 1,420 1,048 Bloomberg Cmdty Index (TR) 1.85 13.30 21.15 45.61 3.90 2.40 -4.13 -4.44

NCREIF performance is reported quarterly; MTD and QTD returns are shown as "N/A" on interim-quarter months and until available. Data shown is as of most recent quarter-end.
Treasury data courtesy of the US Department of the Treasury. Economic data courtesy of Bloomberg Professional Service.

RVK
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Fort Worth Employees' Retirement Fund
Total Fund

Asset Allocation by Asset Class, Asset Allocation vs. Target Allocation, and Schedule of Investable Assets

Asset Allocation by Asset Class

June 30, 2021 : $2,803,677,981

As of June 30, 2021

Asset Allocation vs. Target Allocation

Asset Asset .
Allocation Allocation T"E‘g/f)’ft ’\(Aol/g '\?(;:)(
(%) (%)

Total Fund Ex Transitions 2,803,571,598 100.00 100.00 - -
Public Equity 1,236,415,534 44.10 45.00 30.00 60.00
Fixed Income 442,612,838 15.79 19.00 10.00 40.00
Diversified Opportunities 281,246,145 10.03 10.00 5.00 20.00
Private Equity 329,173,665 11.74 15.00 5.00 20.00
Real Assets 354,484,325 12.64 10.00 5.00 20.00
Cash 62,168,879 2.22 1.00 0.00 5.00

Asset Allocation vs. Target Allocation Differences

Public Equity

Fixed Income

-3.21%

Market Value  Allocation Diversified Opportunities
®) (%)

B Public Equity 1,236,415,534 44.10 Private Equity -3.26 %
B Fixed Income 442,612,838 15.79 Real Asset 2 64%

Private Equity 320,173,665  11.74 cal Assets o8
m Diversified Opportunities 281,246,145 10.03 Cash 1.22%
B Open-Ended 97,470,211 3.48
B Real Assets 354,484,325 12.64 -6.00 % -3.00 % 0.00% 3.00% 6.00%
B Cash 62,168,879 2.22 - ) .

Transitions 106,383 0.00 Allocation Differences

Schedule of Investable Assets
. . Beginning Net . Ending o
Periods Ending Market Value ($) Cash Flow ($) Gain/Loss (3) Market Value ($) /6 Return
CYTD 2,580,210,400 -35,429,506 258,897,087 2,803,677,981 10.16
Allocations shown may not sum up to 100% exactly due to rounding. Performance shown is net of fees.
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Fort Worth Employees' Retirement Fund
Asset Allocation by Asset Class

June 30, 2021 : $2,803,677,981

-
Y

4

B Domestic Equity
B International Developed Equity
B Emerging Markets Equity
B Global Equity
W Core Fixed Income
Venture Capital Private Equity
Other Private Equity
B Hedge Funds
B Credit Strategies
B Open-Ended
B Real Assets
B Cash
Transitions

Allocations shown may not sum up to 100% exactly due to rounding. Market values shown are preliminary and subject to change.

Page 4

Market Value
%)
218,057,378
227,146,966
100,055,425
691,155,765
442,612,838
25,994,807
303,178,858
276,120,013

5,126,132
97,470,211
354,484,325
62,168,879
106,383

As of June 30, 2021

Allocation
(%)
7.78
8.10
3.57
24.65
15.79
0.93
10.81
9.85
0.18
3.48
12.64
2.22
0.00



Fort Worth Employees' Retirement Fund As of June 30, 2021
Asset Allocation & Performance

Market o 1 3 5 10 Since Inception
Value ($) & MTD QTD CYTh Year Years Years Years Incep. Date

Target Allocation Index 1.59 5.60 9.26 25.95 9.93 9.81 7.76 N/A

MSCI ACW Index (USD) (Net) 1.32 7.39 12.30 39.26 14.57 14.61 9.90 6.44

Bloomberg US Agg Bond Index 0.70 . . . . 3.03 3.39 4.31

Diversified Opportunities Custom Index

. ______________________________________________________________________________________________________|
NCREIF ODCE Index (AWA) (Net) 3.72 3.72 5.68 7.13 4.61 5.63 8.60 4.58

Private Equity Custom Benchmark 2.72 9.04 16.82 48.49 22.29 21.42 18.14 13.45

Performance shown is net of fees, except where noted. Performance is annualized for periods greater than one year. RVK calculates performance for
composites and investment managers using different methodologies. Indices show N/A for since inception returns when the fund contains more history than the
corresponding benchmark. Market values and performance shown are preliminary and subject to change. )

A\ RVK

Page 5 A



Fort Worth Employees' Retirement Fund As of June 30, 2021
Asset Allocation & Performance

Market o 1 3 5 10 Since Inception
Value ($) & MTD QTD  CYTD Year Years Years Years Incep. Date

Public Equity

Russell 3000 Index . 8.24 15.11 4416  18.73 17.89 14.70 11.48

NTAM Collective R1000 Growth F (CF) 109,200,061 389 6.25 1191 13.03 42.49 N/A N/A N/A  42.49 07/01/2020
Russell 1000 Grth Index 6.27 11.93 12.99 4250 25.14 23.66 17.87 4250

Westwood Small Cap Value (SA) 108,857,315 3.88 -1.92 484 2288 57.46 9.02 1381 N/A 1549 03/01/2016
Russell 2000 Val Index -0.61 4.56 26.69 73.28 10.27 13.62 10.85 15.32

MSCI ACW Ex US Index (USD) (Net) -0.65 5.48 9.16  35.72 9.38  11.08 5.45 N/A
Franklin Templeton Small Cap International Equity (SA) 110,920,418 3.96 -0.35 6.69 13.21  46.89 9.12 11.94 N/A 7.87 05/01/2013
MSCI ACW Ex US Sm Cap Index (USD) (Net) -0.62 6.35 1224  47.04 9.78  11.97 7.02 8.12
Wellington International Horizons (SA) 116,226,548 415 -1.10 5.02 8.06 36.84 1194 N/A N/A 9.38 03/01/2018
MSCI ACW Ex US Index (USD) (Net) -0.65 5.48 9.16  35.72 9.38  11.08 5.45 6.97

MSCI Emg Mkts Index (USD) (Net) 0.17 5.05 745 4090 11.27 13.038 4.29 7.81

Wm Blair EM Equity (CF) 100,055,425 3.57 1.39 5.61 6.84  42.02 15.36 14.49 N/A 9.98 02/01/2014
MSCI Emg Mkts Index (USD) (Net) 0.17 5.05 745 4090  11.27 13.038 4.29 7.81

Performance shown is net of fees. Performance is annualized for periods greater than one year. RVK calculates performance for composites and investment
managers using different methodologies. Market values and performance shown are preliminary and subject to change. )

A RVK
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Fort Worth Employees' Retirement Fund
Asset Allocation & Performance

As of June 30, 2021

Market 1 3 5 10 Since  Inception
Value ($) % MTD QTh  CYTD Year Years Years Years Incep. Date

Global Equity 691,155,765 24.65 0.78 6.71 13,68 39.90 12.86 N/A N/A 13.61 02/01/2017
MSCI ACW Index (USD) (Net) 1.32 7.39 12.30 39.26  14.57 14.61 9.90 14.33

Difference -0.54 -0.68 1.23 0.64 -1.71 N/A N/A -0.72
NTAM ACW IM Index (CF) 356,226,867 12.71 1.24 7.30 12.84 4129 1471 N/A N/A 14.60 02/01/2017
MSCI ACW IM Index (USD) (Net) 1.21 7.18 12.68 40.94 14.24 14.55 9.90 14.18

Difference 0.03 0.12 0.16 0.35 0.47 N/A N/A 0.42
NTAM ACW Dvsfd Multi-Factor Index (CF) 334,928,808  11.95 0.29 6.09 14.28 38.51 11.01 N/A N/A 12.23  04/01/2017
MSCI ACW Divsfd Multi-Factor Index (USD (Net) 0.26 5.98 14.17 39.19 10.87 13.32 10.05 12.08

Difference 0.03 0.11 0.11 -0.68 0.14 N/A N/A 0.15
Core Fixed Income 442,612,838  15.79 0.72 1.93 -1.37 1.08 5.87 3.85 3.73 5.83 07/01/2007
Bloomberg US Agg Bond Index 0.70 1.83 -1.61 -0.34 5.34 3.03 3.39 4.31

Difference 0.02 0.10 0.24 1.42 0.53 0.82 0.34 1.52
Aberdeen Total Return (SA) 177,409,349 6.33 0.82 2.02 -1.15 1.93 6.44 3.98 3.86 4.30 01/01/2010
Bloomberg US Agg Bond Index 0.70 1.83 -1.61 -0.34 5.34 3.03 3.39 3.76

Difference 0.12 0.19 0.46 2.27 1.10 0.95 0.47 0.54
Garcia Hamilton Aggregate (SA) 91,911,928 3.28 0.34 1.36 -2.19 -0.75 4.82 N/A N/A 3.44  11/01/2016
Bloomberg US Agg Bond Index 0.70 1.83 -1.61 -0.34 5.34 3.03 3.39 3.31

Difference -0.36 -0.47 -0.58 -0.41 -0.52 N/A N/A 0.13
PIMCO Total Return (SA) 173,291,562 6.18 0.83 2.15 -1.15 1.22 5.86 3.95 3.61 6.69 12/01/1988
Bloomberg US Agg Bond Index 0.70 1.83 -1.61 -0.34 5.34 3.03 3.39 6.06

Difference 0.13 0.32 0.46 1.56 0.52 0.92 0.22 0.63
Private Equity 329,173,665 11.74 0.38 10.88 27.21 56.57 19.03 19.06 17.26 11.64 07/01/2007
Private Equity Custom Benchmark 2.72 9.04 16.82 48.49  22.29 21.42 18.14  13.45

Difference -2.34 1.84 10.39 8.08 -3.26 -2.36 -0.88 -1.81
Hedge Funds 276,120,013 9.85 0.50 3.90 8.90 21.82 6.01 7.32 5.07 5.05 03/01/2004
Diversified Opportunities Custom Index 0.87 2.09 3.55 13.53 5.91 6.27 5.60 6.03

Difference -0.37 1.81 5,315 8.29 0.10 1.05 -0.53 -0.98
Performance shown is net of fees. Performance is annualized for periods greater than one year. RVK calculates performance for composites and investment
managers using different methodologies. Market values and performance shown are preliminary and subject to change. R \/ K
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Fort Worth Employees' Retirement Fund As of June 30, 2021
Asset Allocation & Performance

Market 1 3 5 10 Since  Inception
Value ($) % MTD QTD  CYTD  vear  vYears Years Years Incep. Date

Credit Strategies 5,126,132 0.18 0.00 6.72 11.75  20.06 N/A N/A N/A  15.75 04/01/2020
Open-Ended 97,470,211 3.48 0.96 3.30 1.10 12.70 6.47 5.19 4.78 5.16 07/01/2007
Stone Harbor EM Dbt;Inst (SHMDX) 45,974,715 1.64 0.61 4.19 -0.78 9.97 6.39 4.70 454 455 06/01/2011
JPM Emg Mkts Bond Gbl Dvf'd Index (TR) 0.73 4.06 -0.66 7.53 6.71 4.86 5.66 5.70

Difference -0.12 0.13 -0.12 244  -0.32 -0.16 -1.12 -1.15
Loomis Sayles & Company LP High Yield (SA) 51,495,496 1.84 1.26 2.52 2.84 15.24 6.55 5.97 5.85 7.80 06/01/2008
Loomis Sayles Custom Index 1.34 2.74 3.62 15.37 7.45 5.15 4.58 5.02

Difference -0.08 -0.22 -0.78 -0.13  -0.90 0.82 1.27 2.78
Real Assets
Real Assets 354,484,325 12.64 -0.03 3.56 7.01 12.64 5.65 5.64 5.87 N/A  10/01/2003
NCREIF ODCE Index (AWA) (Net) 3.72 3.72 5.68 7.13 4.61 5.63 8.60 6.82

Difference -3.75 -0.16 1.33 S5l 1.04 0.01 -3.23 N/A
Core Real Estate 163,338,568 583 -0.75 3.14 4.55 753 N/A N/A N/A 5.77  04/01/2020
NCREIF ODCE Index (AWA) (Net) 3.72 3.72 5.68 7.13 4.61 5.63 8.60 4.18

Difference -4.47 -0.58 -1.13 0.40 N/A N/A N/A 1.59
Non Core Real Estate 108,159,011 3.86 -0.08 0.11 3.84 7.75 N/A N/A N/A 4.35 04/01/2020
Other Real Assets
Harvest Fund Advisors MLP Alpha (SA) 29,060,452 1.04 432 1794  39.75 54.69 -0.36 0.29 N/A -3.22  11/01/2014
S&P MLP Index (TR) 6.19 21.64 46.49 62.22 0.07 0.32 1.83 -5.25

Difference -1.87 -3.70 -6.74 -7.53  -0.43 -0.03 N/A 2.03
Nuveen Real Asset Inc;R6 (NRIFX) 53,926,294 1.92 0.04 5.05 7.67  22.76 N/A N/A N/A 6.26  04/01/2019
Nuveen Real Asset Income Blend Index 0.29 4.12 6.43 21.58 6.96 6.23 6.37 6.77

Difference -0.25 0.93 1.24 1.18 N/A N/A N/A -0.51

The Target Allocation Index is calculated monthly using the passive target weights applied to each corresponding primary benchmark.

The Diversified Opportunities Custom Index consists of 50% Bloomberg US Corp Hi Yld Index and 50% CS Lvg'd Loan Index.

The Private Equity Custom Benchmark consists of the Russell 3000 Index +3%.

The Loomis Sayles Custom Index consists of 100% Bloomberg US Unv Bond Index through 03/31/2017, 100% Loomis Sayles manager performance during 04/2017, and 100%
Bloomberg US Corp Hi Yld Index thereafter.

e The NCREIF ODCE Index (AWA) (Net) performance is reported quarterly; performance is assumed to be 0.00% in interim-quarter months.

Performance shown is net of fees. Performance is annualized for periods greater than one year. RVK calculates performance for composites and investment
managers using different methodologies. Market values and performance shown are preliminary and subject to change. R \/ K
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Fort Worth Employees’ Retirement Fund
Active/Passive Allocation & Effective Fees

Composite/Manager

Total Fund 100%

Public Equity

Actual Weight

44%

Composite Weight

Active/Passive

74% Active/26% Passive
59% Passive/41% Active

As of June 30, 2021

Effective Fee

0.61%

0.29%

Wm Blair EM Equity (CF) 4% 8% Active 0.82%
NTAM ACW IM Index (CF) 13% 29% Passive 0.015%
NTAM ACW Dvsfd Multi-Factor Index (CF) 12% 27% Passive 0.05%
NTAM Collective R1000 Growth F (CF) 4% 9% Passive 0.015%
Westwood Small Cap Value (SA) 4% 9% Active 0.84%
Wellington International Horizons (SA) 4% 9% Active 0.60%
Franklin Templeton Small Cap Int'l Equity (SA 4% 9% Active 0.81%
Fixed Income 16% 100% Active 0.24%
Garcia Hamilton Aggregate (SA) 3% 21% Active 0.19%
PIMCO Total Return (SA) 6% 39% Active 0.23%
Aberdeen Total Return (SA) 6% 40% Active 0.28%

Private Equit 12% 100% Active 1.23%
Diversified Opportunities 10% 100% Active 1.54%

Hedge Funds 10% 98% Active 1.56%
Opportunistic Credit 0% 2% Active 0.73%
Stone Harbor EM Dbt;Inst (SHMDX) 2% 47% Active 0.71%
Loomis Sayles High Yield (SA 2% 53% Active 0.44%
Real Assets 13% 100% Active 0.98%
Core Real Estate 6% 46% Active 0.93%
Non-Core Real Estate 4% 31% Active 1.20%
Harvest Fund Advisors MLP Alpha (SA) 1% 8% Active 0.75%
Nuveen Real Asset Inc;R6 (NRIFX 2% 15% Active 0.81%
Cash 2% 100% Passive N/A
Liquidity 2% 100% Passive N/A
Allocations may not sum to 100% due to rounding.
Private Equity, Hedge Fund, Opportunistic Credit, and Real Estate fees consist of management fees and exclude all performance-based fees.
Private Equity fee is based on invested capital.
Page 9 A



PORTLAND BOISE CHICAGO NEW YORK

Disclaimer of Warranties and Limitation of Liability - This document was prepared by RVK; Inc. (RVK) and may. include
information'and data from some or all of the following sources: client staff; custodian banks; investment managers;
specialty investment consultants; actuaries; plan administrators/record-keepers; index providers; as well as other.
third-party sources as directed by the!client or as we believe necessary or appropriate. RVK has taken

reasonable care to ensure the accuracy of the information or data, but makes no warranties and d|scla|ms =
responsibility for the accuracy or completeness of information or data provided or methodologies '
employed by any external source.: This document is provided for the client’s internal use only
and does not constitute a recommendation by RVK or‘an offer of, or a solicitation for, any
particular security and it is not.intended to convey any guarantees as to the future
performance of the investment products, asset classes, or capital markets.
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