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The report is presented in accordance with the Texas Government Code - Public Funds Investment Act, Section 2256.023. Financial Management 
certifies that to the best of our knowledge that Harris County is in compliance with the provisions of Government Code 2256 and with the stated 

policies and strategies of Harris County. Unless otherwise noted, values do not include custodial funds or portfolios of entities with separate 
investment policies managed by Harris County Office of Management and Budget. 
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Summary of Harris County Portfolio Balances & Characteristics
December 31, 2025 through March 31, 2026

Market Value Book Value
Unrealized 
Gain/Loss

YTM @ Cost
YTM @ 
Market

Duration

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

8,645,198,593.10 8,643,533,535.00 1,665,058.10 3.51 3.45 0.17

7,068,019,979.15 7,066,231,164.04 1,788,815.11 3.56 3.49 0.19

6,863,130,690.65 6,863,967,861.20 -837,170.55 3.59 3.54 0.21

7,525,449,754.30 7,524,577,520.08 942,947.95 3.55 3.49 0.19

Ending BV + 
Accrued Interest

Investment Income-BV

$5,544,163.15 $47,698.74

$1,499,747,050.92 $14,440,825.53

$1,261,118,826.48 $10,380,257.94

$1,397,808,166.93 $21,466,397.15

$90,790,737.94 $693,887.49

$234,841,121.34 $2,885,026.27

$2,383,384,096.13 $15,540,137.22

$6,873,234,162.89 $65,454,230.34

Money Market

Municipal

US Agency

US Treasury

70

Certificate of Deposit

Days To 
Maturity

Corporate

Local Government 
Investment Pool

Average

Month

1/31/2026

2/28/2026

3/31/2026

70

78

Book & Market Value Comparison

Distribution By Maturity Range

Total

Quarterly Investment Income By Sector Portfolio Distribution by Sector

80

63
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Portfolio Yield vs. Benchmark Treasury
December 31, 2025 through March 31, 2026

Beginning BV + 
Accrued Interest

Realized
Gain/Loss-BV

Investment
Income-BV

Average Capital 
Base-BV  3 Month Treasury

Beginning 5,095,685,159.77 5,078,811,965.29

7,167,800,882.87 0.00 21,877,906.99 7,406,235,570.97 3.67

8,654,983,827.58 16,569.76 22,164,280.14 9,077,336,490.02 3.69

      7,075,095,309.30 0.00 21,412,043.21 6,924,640,260.73 3.72

7,632,626,673.25 16,569.76 65,454,230.34 7,802,737,440.57 3.69

Month
Interest Earned

 During Period-BV

1/31/2026 21,877,906.99

YTM @ Cost

3.51

3.56

3.59

22,147,710.38

21,412,043.213/31/2026

2/28/2026

YTM @ Cost vs. Benchmark

Total/Average 65,437,660.58 3.55
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