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investment policies managed by Harris County Office of Management and Budget. 
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Summary of Harris County Portfolio Balances & Characteristics
September 30, 2025 through December 31, 2025

Market Value Book Value
Unrealized 
Gain/Loss

YTM @ Cost
YTM @ 
Market

Duration

Beginning 5,541,272,176.23 5,539,511,099.86 1,761,076.37 3.94 3.79 0.34

5,344,083,303.56 5,342,383,185.47 1,700,118.09 3.95 3.72 0.37

5,087,082,024.19 5,085,405,460.21 1,676,563.98 3.87 3.60 0.31

7,160,388,755.23 7,158,003,821.42 2,384,933.81 3.47 3.36 0.21

5,863,851,360.99 5,861,930,822.37 1,972,049.61 3.73 3.54 0.29

Ending BV + 
Accrued Interest

Investment Income-BV

$5,496,464.41 $53,763.32

$1,140,228,195.03 $11,762,701.77

$1,005,458,588.07 $8,509,576.90

$3,337,184,784.93 $10,737,932.82

$92,600,302.95 $709,532.02

$353,171,902.02 $6,039,554.78

$1,233,660,645.46 $13,759,236.78

$7,167,800,882.87 $51,572,298.39

Money Market

Municipal

US Agency

US Treasury

114

Certificate of Deposit

Days To 
Maturity

Corporate

Local Government 
Investment Pool

Average

Month

10/31/2025

11/30/2025

12/31/2025

106

124

Book & Market Value Comparison

Distribution By Maturity Range

Total

Quarterly Investment Income By Sector Portfolio Distribution by Sector

78

136
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Portfolio Yield vs. Benchmark Treasury
September 30, 2025 through December 31, 2025

Beginning BV + 
Accrued Interest

Realized
Gain/Loss-BV

Investment
Income-BV

Average Capital 
Base-BV  3 Month Treasury

Beginning 5,784,790,925.54 5,601,394,534.47

5,552,219,059.49 1,250.00 18,112,656.26 5,515,247,354.67 3.98

5,356,082,628.22 0.00 16,511,636.10 5,257,697,140.33 3.94

 5,095,685,159.77 -1,960.46 16,948,006.03 5,078,811,965.29 3.68

5,334,662,282.49 -710.46 51,572,298.39 5,283,918,820.10 3.87

Month
Interest Earned

 During Period-BV

10/31/2025 18,111,406.26

YTM @ Cost

3.95

3.87

3.47

16,511,636.10

16,949,966.4912/31/2025

11/30/2025

YTM @ Cost vs. Benchmark

Total/Average 51,573,008.85 3.73
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 *Revisions reflect funds transferred between accounts, with supporting statements received after the initial report was prepared.
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