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

Our Mission 
 

Leading the state’s efforts in ensuring a  
secure water future for Texas and its citizens 

 

. . . . . . . . . . . . . 

 

Board Members 

Brooke T. Paup, Chairwoman  Kathleen Jackson, Board Member 

Jeff Walker, Executive Administrator

TO:  Board Members 

THROUGH: Jeff Walker, Executive Administrator 
Amanda Lavin, Assistant Executive Administrator

FROM: Investment Officers 

DATE: December 20, 2021
 
SUBJECT: Quarterly Investment Report for the Quarter Ending May 31, 2021 
 
 
The Quarterly Investment Report (QIR) for the period ending May 31, 2021, is revised to 
accurately report yields and earnings on pages 5 and 7 of the report.  The previous version of this 
report incorrectly reported the yields and earnings lower than they should have been reported. No 
other amounts have been revised. 
 
The market value of all investments as of May 31, 2021, remains to be $3,172,348,793.  

___________________________________
Rebecca Trevino, Chief Financial Officer

___________________________________
Georgia Sanchez, Development Fund Manager 
 
___________________________________
LeeRoy Lopez, Director of Accounting 
 
 
Attachments:  

1. Quarterly Investment Report as of May 31, 2021 - Revised 



Quarterly Investment Report
as of May 31, 2021

(Revised 12/20/21)

Compliant with PFIA Requirements
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INVESTMENTS MATURING WITHIN 18 MONTHS

Compliant with PFIA Requirements
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PORTFOLIO SUMMARY BY SECURITY
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Portfolio totals may not be exact due to rounding.

Compliant with PFIA Requirements

Investment Type PAR Value Book Value Market Value % Share

Treasury Pool/Cash $1,977,174,124 $1,977,174,124 $1,977,174,124 62.33%

Money Market Funds $24,362,038 $24,362,038 $24,362,038 0.77%

Commercial Paper $246,000,000 $245,814,276 $245,893,888 7.75%

Repurchase Agreements $426,211,976 $426,211,976 $426,211,976 13.44%

US Treasury Bills/Notes $74,514,000 $74,565,828 $74,994,503 2.36%

US Agency Discounts/Bonds $301,787,000 $291,652,043 $304,353,926 9.59%

US Govt Aid Bonds $116,423,000 $115,551,790 $119,358,338 3.76%

Portfolio Totals $3,166,472,138 $3,155,332,075 $3,172,348,793 100.00%



PORTFOLIO SUMMARY BY FUND
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Portfolio totals may not be exact due to rounding.

Compliant with PFIA Requirements

Fund Type PAR Value Book Value Market Value Quarterly 
Average Yield

Weighted 
Average  
Maturity  

(WAM) in Days

Earnings for 
Period

State Pools

Treasury Funds $1,977,167,938 $1,977,167,938 $1,977,167,938 0.362% 0.62 $1,764,522

TTSTC Funds (CW/DWSRF) $766,610,085 $766,414,656 $766,540,835 0.025% 14.21 $50,869

Pooled Funds $2,743,778,023 $2,743,582,594 $2,743,708,773 0.264% $1,815,390

Debt Service Funds $6,186 $6,186 $6,186 3.810% 0.00 $4,630

SWIRFT Funds $422,038,038 $411,093,403 $427,983,942 N/A 130.27 N/A

TWRFA Funds $649,891 $649,891 $649,891 2.104% 0.00 $3,409

Portfolio Totals $3,166,472,138 $3,155,332,075 $3,172,348,793 0.265% $1,823,429

Unrealized Gains/(Losses) $17,016,718



PORTFOLIO SUMMARY OF CHANGES BY FUND TYPE
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Compliant with PFIA Requirements

PAR Value Book Value Market Value

Pooled Funds

Beginning Balance 3/1/2021 $2,806,253,162 $2,806,019,584 $2,806,187,199

Period Changes -$62,475,140 -$62,436,990 -$62,478,426

Ending Balance 5/31/2021 $2,743,778,022 $2,743,582,594 $2,743,708,773

Debt Service Funds

Beginning Balance 3/1/2021 $1,557 $1,557 $1,557

Period Changes $4,630 $4,630 $4,630

Ending Balance 5/31/2021 $6,187 $6,187 $6,187

SWIRFT Funds

Beginning Balance 3/1/2021 $575,361,535 $563,690,199 $581,482,283

Period Changes -$153,323,497 -$152,596,796 -$153,498,341

Ending Balance 5/31/2021 $422,038,038 $411,093,403 $427,983,942

TWRFA Funds

Beginning Balance 3/1/2021 $649,960 $649,960 $649,960

Period Changes -$69 -$69 -$69

Ending Balance 5/31/2021 $649,891 $649,891 $649,891














