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Investment Portfolio Performance

Historical Portfolio Performance
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These balances are preliminary
and subject to year-end adjustments 3



NORTH TEXAS TOLLWAY AUTHORITY
STATEMENT OF NET ASSETS

ASSETS
Current Assets:
Cash
Investments, at amortized cost

Accrued interest receivable on investments

Interfund receivables
Interproject/agency receivables
Accounts receivable (net of allowance for uncollectibles)
Inventory at average cost
Prepaid expenses
Total current unrestricted assets
Restricted assets:
Restricted for construction:
Cash
Investments, at amortized cost
Accrued interest receivable on investments
Accounts receivable
Restricted for debt service:
Cash
Investments, at amortized cost
Accrued interest receivable on investments
Accounts receivable
Restricted for pension benefits and other purposes:
Cash
Investments, at amortized cost
Accrued interest receivable on investments
Accounts receivable
Total current restricted assets
Total current assets
Noncurrent Assets:
Investments, at amortized cost for unrestricted assets
Investments, at amortized cost restricted for construction
Investments, at amortized cost restricted for debt service
Deferred improvement cost
Deferred financing cost
Deferred feasibility study cost
Deferred amount on refunding
Capitalized cost (net of accumulated depreciation)
Total noncurrent assets
TOTAL ASSETS

LIABILITIES
Current liabilities:
Accounts payable
Retained from contractors
Employees' income taxes, payroll taxes, and
retirement contributions withheld
Accrued payroll
Interfund payables
Interproject/agency payables
Interagency payable
Recurring accrued liabilities
Deferred income
Toll tag deposits
Total current unrestricted liabilities
Payable from Restricted Assets:
Construction related payables:
Accounts payable
Retained from contractors
Deferred grant income (Toll Equity Grant)
Debt service related payables:
Accrued interest payable on debt
Accrued interest payable on ISTEA loan
Accrued arbitrage rebate payable
Commercial paper notes payable
Revenue Bonds payable, current portion
Transition trust related payables:
Accounts payable
Recurring accrued liabilities
Total current liabilities payable from restricted assets
Noncurrent liabilities:
Texas Department of Transportation loan payable
Texas Department of Transportation - ISTEA loan payable
Dallas North Tollway Authority revenue bonds payable, net
OPEB and workers comp. liabilities
Total noncurrent liabilities
TOTAL LIABILITIES

NET ASSETS

Invested in capital assets, net of related debt
Restricted:

Restricted for construction

Restricted for debt service

Restricted for operations and maintenance
Held in trust for pension benefits and other purposes
Unrestricted:

Unrestricted

Reserved for operations, maintenance, and retiree health benefits

Reserved for capital improvements

Reserved for bond redemption

TOTAL NET ASSETS

These balances are preliminary
and subject to year-end adjustments

April 30, 2010
(Unaudited)

Interfund
eliminations/ Construction & Revenue
Totals reclassifications Property Fund Fund
14,852,786 - - 3,710,525
157,240,120 - 79,006,530
32,220 - - 8,694
(0) (223,914,129) s =
700,339 - - 700,339
27,622,604 - - 16,513,942
1,918,593 - - -
202,366,663 (223,914,129) - 99,940,030
1,713,081 - 1,713,081 -
542,947,578 (434,327,105) 977,274,683 -
3,401,034 - 3,401,034 -
1,399,537 - 1,399,537
(5,984) - - -
900,290,640 434,327,105 - -
3,747,543 - - -
9,699,113 - - -
(771) N . _
427,666 - - -
7 = =
1,463,619,445 - 983,788,335 -
1,665,986,107 (223,914,129) 983,788,335 99,940,030
81,846,383 - 81,846,383 -
168,923,508 - 300 &
- (40,278,774) 40,278,774 -
5,898,334,303 (25,057,274) 5,923,391,577 -
6,149,104,194 (65.336,048) 6,045,517,034 -
7.815,080,302 (289,250,177) 7.028,305,370 99,940,030
460,004 - - -
3,799,529 - -
233,958 - - =
2,061,176 - - -
- (223,914,129) 76,210,564 66,994,974
(66,461) i - (66.461)
2,139,716 - 1,981,012
11,019,555 - 8,204,789 -
29,111,546 - - 29,111,546
943,056 - - 943,056
49,702,078 (223,914,129) 84,415,353 98,964,126
206,733 - 206,733 -
9,618,350 - 9,618,350 -
54,475,988 - 54,475,988 -
121,641,699 % = =
2,030,252 - 2,030,252 -
15,766 - 15,766 -
44,200,000 - -
33,045,000 - 33,045,000 =
721 = - =
265,234,510 - 99,392,090 -
4,600,000 - 4,600,000
140,416,601 - 140,416,601 -
7,005,162,287 (65,336,048) 7,070,498,335 -
5,618,914 - - -
7,155,797,801 (65,336,048) 7,215,514,936 -
7,470,734,390 (289,250,177) 7.399,322.379 98,964,126
(1,169,784,426) (934,802,607) (370,017,009) -
540,654,397 540,654,397 - -
995,046,926 419,940,792 - 975,904
426,174 (7) - &
(21,987,158) (21,987,158) - .
- (42,765,705) - -
- 14,213,238 E s
- 24,747,051 - =
344,355,912 - (370,017,009) 975,904




Operation Reserve Consolidated Capital DFW Tumpike Debt Service Fund
& Maint. Maint. Improvement Transition Trust Bond Reserve Redemption
Fund Fund Fund Fund Interest Account Account
12,609,166 (266,761) (1,200,144) = = = -
3,047 45,609,289 32,621,255 - - - -
0 23,015 511 - - - -
- 63,622 5,416,286 - 211,658,435 6,775,785 -
103,468 - 11,005,195 - - - -
1,918,593 - - - - - -
14,634,273 45,429,165 47,843,102 - 211,658,435 6,775,785 -
- - - - (5,984) - -
- - - - 43,925,828 412,142,514 9,895,194
- B - - 532 3,746,891 121
z S - - 9,699,113 - =
- - - (771) - " -
- - - 427,666 - - -
5 . = 7 & = .
- - - 426,902 53,619,489 415,889,405 9,895,314
14,634,273 45,429,165 47,843,102 426,902 265,277,924 422,665,190 9,895,314
- - 168,923,208 - - = -
= = 168,923,208 - N N -
14,634,273 45,429,165 216,766,310 426,902 265,277,924 422,665,190 9,895,314
297,418 - 162,586 - - - -
- 1,639,415 2,160,115 - - - -
233,958 - - - - - -
2,061,176 - - - 2 2 %
4,674,280 - 41,391,946 - - - 34,642,365
- - 158,704 - - - -
2,770,474 2,100 42,192 - - - -
10,037,305 1,641,515 43,915,543 - - - 34,642,365
- - 78,815 - 121,562,884 - -
- - 44,200,000 - - - E
- - - 721 - - -
- - 44,278,815 721 121,562,884 - -
5,618,914 - - - - - -
5,618,914 - - - = = =
15,656,219 1,641,515 88,194,358 721 121,562,884 - 34,642,365
- - 135,035,190 - - - -
- - 7,750,000 - 143,715,040 422,665,190 -
- - - 426,181 - - -
(1,021,946) 43,787,650 - - - - -
- - (14,213,238) - - - -
. R = = % - (24,747,051)
(1,021,946) 43,787,650 128,571,952 426,181 143,715,040 422,665,190 (24,747,051)
These balances are preliminary
and subject to year-end adjustments 5



and

NORTH TEXAS TOLLWAY AUTHORITY
Consolidating Schedule for Capital Improvement Fund

April 30, 2010
(Unaudited)

ASSETS
Current Assets:

Cash 3

Investments, at amortized cost
Accrued interest receivable on investments

Interfund receivables

Interproject/agency receivables

Accounts receivable (net of allowance for uncollectibles)

Inventory at average cost

Prepaid expenses
Total current unrestricted assets

Restricted assets:

Restricted for construction:
Cash
Investments, at amortized cost
Accrued interest receivable on investments
Accounts receivable

Restricted for debt service:
Cash
Investments, at amortized cost
Accrued interest receivable on investments
Accounts receivable

Restricted for pension benefits and other purposes:
Cash
Investments, at amortized cost
Accrued interest receivable on investments
Accounts receivable
Total current restricted assets
Total current assets

Noncurrent Assets:

Investments, at amortized cost for unrestricted assets

Investments, at amortized cost restricted for construction

Investments, at amortized cost restricted for debt service

Deferred improvement cost

Deferred financing cost

Deferred feasibility study cost

Deferred amount on refunding

Capitalized cost (net of accumulated depreciation)
Total noncurrent assets

TOTAL ASSETS

LIABILITIES
Current liabilities:
Accounts payable
Retained from contractors
Employees' income taxes, payroll taxes, and
retirement contributions withheld
Accrued payroll
Interfund payables
Interproject/agency payables
Interagency payable
Recurring accrued liabilities
Deferred income
Toll tag deposits
Total current unrestricted liabilities
Payable from Restricted Assets:
Construction related payables:
Accounts payable
Retained from contractors
Deferred grant income (Toll Equity Grant)
Debt service related payables:
Accrued interest payable on debt
Accrued interest payable on ISTEA loan
Accrued arbitrage rebate payable
Commercial paper notes payable
Revenue Bonds payable, current portion
Transition trust related payables:
Accounts payable
Recurring accrued liabilities
Total current liabilities payable from restricted assets
Noncurrent liabilities:
Texas Department of Transportation loan payable
Texas Department of Transportation - ISTEA loan payable
Dallas North Tollway Authority revenue bonds payable, net
OPEB and workers comp. liabilities
Total noncurrent liabilities
TOTAL LIABILITIES

NET ASSETS
Invested in capital assets, net of related debt
Restricted:
Restricted for construction
Restricted for debt service
Restricted for operations and maintenance
Held in trust for pension benefits and other purposes
Unrestricted:
Unrestricted
Reserved for operations, maintenance, and retiree health benefits
Reserved for capital improvements
Reserved for bond redemption
TOTAL NET ASSETS 3

se palances are prelimina
subject to year-epng argjlust%ents

Consolidated Capital Capital Feasibility

Improvement Improvement Study

Fund Fund Fund
(1,200,144) (976,305) (223,839)
32,621,255 32,621,255 0
511 511 -
5,416,286 5,416,286 -
11,005,195 1,527,640 9,477,554
47,843,102 38,589,386 9,253,716
47,843,102 38,589,386 9,253,716
168,923,208 3,221 168,919,987
168,923,208 3,221 168,919,987
216,766,310 38,592,607 178,173,703
162,586 76,933 85,653
2,160,115 489,051 1,661,064
41,391,946 - 41,391,946
158,704 160,534 (1,830)
42,192 40,512 1,680
43,915,543 777,030 43,138,513
78,815 78,815 -
44,200,000 44,200,000 -
44,278,815 44,278,815 -
88,194,358 45,055,845 43,138,513
135,035,190 . 135,035,190
7,750,000 7,750,000 -
(14,213,238) (14,213,238) -
128,571,952 (6,463,238) 135,035,190
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NORTH TEXAS TOLLWAY AUTHORITY
STATEMENT OF CHANGES IN NET ASSETS

Year to Date April 30, 2010
(Unaudited)

BEGINNING NET ASSETS January 1, 2010

Revenues:
Toll Revenues
Interest Revenue
Other revenue
Total operating revenues
Operating Expenses:
Administration
Operations

Preservation of system assets:
Reserve Maintenance Fund expenses
Capital Improvement Fund expenses
Total operating expenses before amortization and depreciation
Operating revenues before amortization and depreciation
Amortization and depreciation
Operating revenues

Nonoperating revenues (expenses):
Interest earned on investments
Gain (Loss) on sale of investments
Net increase (decrease) in fair value of investments
Grant revenue
Government subsidy
Unallocated infrastructure depreciation - Sam Rayburn Tollway
Interest expense on revenue honds
Interest accretion on 2008D Bonds
Bond discount/premium amortization
Bond issuance cost amortization
Interest on loan
Interest on short term notes (net of capitalized interest)
Deferred amount on refunding amortization
Net nonoperating revenues (expenses):
Net revenues

Revenue bonds retired
Sale of Revenue bonds
SWAP Termination Payment
Transfer from/to Escrow Account
Transfer to Debt Service Funds
Principal value retired
Deferred amount on refunding
Interfund and Interproject Transactions
Transfer to Feasibility Study Fund
Payment to Other Agencies
Distribution from Revenue Fund
Transfer of excess money from other funds
Capitalized cost transferred to/from
Construction & Property Fund
Transfer of Interest Accretion on 2008D Bonds
Transfer to/from Construction Fund
Transfer to Employees' Healthcare Trust Account
Change in net assets year to date April 30, 2010
ENDING NET ASSETS April 30, 2010

These balances are preliminary
and subject to year-end adjustments 8

$

Construction & Revenue
Totals Property Fund Fund
370,671,733 (310,492,730) (6,692,012)
127,276,501 - 127,276,501
4,485,228 19,118
6,605,765 20,337 6,216,424
138,367,495 20,337 133,512,043
(4,661,912) - -
(21,706,989) - -
(26,368,901) - -
(2,725,575) - -
(2,350,788) - -
(31,445,264) - -
106,922,231 20,337 133,512,043
(1,390,042) (1,390,042) =
105,532,189 (1,369,706) 133,512,043
3,039,419 3,039,419
(24,634) (71,172) -
(1,783,625) (1,571,456) -
5,311,897 2,635,126 -
9,699,113 - -
(24,039,250) (24,039,250) -
(103,038,582) (54,239,831) -
(13,323,320) - -
(392,818) (392,818) -
(1,154,140) (1,154,140) -
(2,030,232) (2,030,232) -
(24,194) - .
(2,279,054) (2,279,054) -
(130,039,422) (80,103,409) -
(24,507,233) (81,473,115) 133,512,043

- 32,170,000 :
(2,758) (2,758) ’

; - (125,844,127)
(1,068,588) 3,104,914 .

- (13,323,320) .
(737,242) . ;
(26,315,821) (59,524,279) 7,667,916
344,355,912 (370,017,009) 975,904




Operation Reserve Consolidated Capital DFW Turnpike Debt Service Funds
& Maint. Maint. Improvement Transition Trust Bond Reserve Redemption
Fund Fund Fund Fund Interest Account Account
1,231,643 46,859,652 131,216,420 429178 89,654,592 418,463,596 1,394
0 94,537 2,646 36 1,361 4,367,225 306
190,513 - 178,491 - - - -
190,514 94,537 181,137 36 1,361 4,367,225 306
(4,658,879) - - (3,033) - - -
(21,706,989) - - - - - -
(26,365,868) - - (3,033) - - -

- (2,725,575) - B - = -

- - (2,350,788) - - - -
(26,365,868) (2,725,575) (2,350,788) (3,033) - - -
(26,175,354) (2,631,037) (2,169,651) (2,998) 1,361 4,367,225 306
(26,175,354) (2,631,037) (2,169,651) (2,998) 1,361 4,367,225 306

- - - - - 46,538 -

- - - - - (212,169) -

- - 2,676,770 - - - -

- - - - 9,699,113 - -

B - - - (48,798,751) - -

- G - - (13,323,320) - -

- - - - (24,194) - -

- - 2,676,770 - (52,447,152) (165,631) -
(26,175,354) (2,631,037) 507,119 (2,998) (52,445,791) 4,201,594 306

= = % = - - (32,170,000)

24,659,008 - 580,951 - 93,182,919 - 7,421,250

- (440,964) (3,732,538) - - - -

- - - - 13,323,320 - -

(737,242) - - - - - -
(2,253,588) (3,072,002) (2,644,468) (2,998) 54,060,448 4,201,594 (24,748,445)
(1,021,946) 43,787,650 128,571,952 426,181 143,715,040 422,665,190 (24,747,051)

These balances are preliminary
and subject to year-end adjustments



STATE HIGHWAY 161
STATEMENT OF NET ASSETS
April 30, 2010
(Unaudited)

ASSETS
Current Assets:

Interagency Receivable
Accounts receivable (net of allowance for uncollectibles)
TOTAL ASSETS

LIABILITIES
Current liabilities:
Accounts payable
Interproject/agency payables
Deferred income
Total current liabilities
TOTAL LIABILITIES

NET ASSETS

Restricted:

Restricted for payments to other agencies
TOTAL NET ASSETS

These balances are preliminary
and subject to year-end adjustments 10

SH161
Fund

2,141,547

2,141,547

2,141,547

2,141,547



STATE HIGHWAY 161
STATEMENT OF CHANGES IN NET ASSETS

Year to Date April 30, 2010
(Unaudited)

BEGINNING NET ASSETS January 1, 2010

Revenues:
Toll Revenues
Interest Revenue
Other revenue
Total operating revenues
Operating Expenses:
Administration
Operations

Preservation of system assets:
Reserve Maintenance Fund expenses
Capital Improvement Fund expenses

Total operating expenses before amortization and depreciation
Operating revenues before amortization and depreciation
Amortization and depreciation

Net revenues

Change in net assets year to date April 30, 2010
ENDING NET ASSETS April 30, 2010

See notes to financial statements

These balances are preliminary
and subject to year-end adjustments 11

SH161
Fund
$ 1,016,940

1,124,607

1,124,607

T 1,124,607

1,124,607

1,124,607
$ 2,141,547



NORTH TEXAS TOLLWAY AUTHORITY
CASH RECEIPTS AND DISBURSEMENTS
Year to Date April 30, 2010

BEGINNING CASH January 1, 2010

Receipts

Toll revenues

Issuance of Bonds

Bond premium

Issuance of Bond Anticipation Notes
Issuance of Commercial Paper
Investments

Earnings received from investments
Gain/Loss from sale of investments
Prepaid customers’ accounts

Toll tag deposits

Damage claims collected

Lane violation fee

Misc revenue

Reimbursable receipts

Rental fee

Sale of excess land

Deferred grant income

Misc revenue - Tag Store

Disbursements

Bond discount

Transfer to escrow for defeasance
Revenue bonds retired

Commercial paper retired

Interest on bonded debt

Interest on other debt

Investments

Operating expenses

Reserve Maintenance Fund expenses
Capital Improvement Fund expenses
Deferred feasibility study cost
Capitalized costs

Equipment (net of trade-in)

Damage claims

Reimbursable costs

Interfund and Interproject Transactions

Transfer of capitalized interest

Transfer of deferred revenue

Transfer of excess monies

Distribution from Revenue Fund

Interoperative Agencies Transfers

Other interfund transactions - net

Dallas-Fort Worth Turnpike Transition
Trust Fund - net

Texas Turnpike Authority Feasibility
Study Fund - net

Receipts over (under) disbursements for

year to date April 30, 2010

BALANCE OF CASH April 30, 2010

These balances are preliminary
and subject to year-end adjustments

Construction & Revenue
Totals Property Fund Fund
$ 35,235,563 22,605,233 2,754,083
14,221,659 - 14,276,659
66,088,181 62,712,218 -
119,342,191 B 119,704,930
152,720 19,479 -
12,710,646 - 12,710,646
436,644 20,337 840
1,210,237 - 1,164,019
33,491 - 33,491
214,195,769 62,752,034 147,890,585
(5,984) - -
(34,246,307) B (2,925,930)
(10,647) - -
(22,984,208) - -
(84,550,762) (84,550,762) -
(12,366,058) - R
(154,163,966) (84,550,762) (2,925,930)

(121,751,414)

7,720,450

(121,751,414)

’ (22,256,800)

35,322,709 906,576 -
(78,708,255) 906,576 (144,008,214)
(18,676,452) (20,892,152) 956,441

$ 16,559,111 1,713,081 3,710,524

12



Operation Reserve Consolidated Capital DFW Turnpike Debt Service Funds
& Maint. Maint. Improvement  Transition Trust Bond Reserve Redemptior
Fund Fund Fund Fund Interest Account Account
12,091,113 1,307,883 (3,522,483) (266) - - -
(55,000) - s = = = .
- 1,274,038 2,098,576 3,349 - - -
- (176,399) (186,340) - . = -
133,241 - - - - = =
308,441 - 107,026 - - - -
392 - 45,825 - = = =
387,074 1,097,639 2,065,087 3,349 - - -
- - - - (5,984) - -
(31,316,523) - - (3,854) - - -
- - (10,646) - - - -
- - (22,984,208) - - - -
- (3,745,269) (8,620,789) - - - -
(31,316,523) (3,745,269) (31,615,643) (3,854) (5,984) - -
28,993,526 - 983,724 - - - -
0 = - s = = =
1,899,722 1,072,986 31,443,426 - -
554,255 - (554,255) - -
31,447,502 1,072,986 31,872,895 - -
518,053 (1,574,644) 2,322,339 (505) (5,984)
12,609,166 (266,761) (1,200,144) (771) (5,984)
These balances are preliminary
and subject to year-end adjustments 13




NORTH TEXAS TOLLWAY AUTHORITY
Budget and Actual Revenues and Expenses on Trust Agreement Basis
Month Ending

April 30, 2010
Total Variance
2010 Budget Actual Over(Under)
Budget To Date To Date Budget
Revenues:
Toll Revenues $ 377,132,800 121,538,200 127,276,501 5,738,301
Interest revenue 9,300,000 3,100,000 4,485,228 1,385,228
Other revenues 23,588,616 7,862,872 6,585,429 (1,277,443)
Gross revenues 410,021,416 132,501,072 138,347,158 5,846,086
Operating expenses:
Administration:
Administration 1,269,571 423,190 285,213 (137.977)
Board 303,460 101,153 38,747 (62.4086)
Business diversity 207,277 69,092 77,864 8,771
Communications 2,556,369 852,123 392,365 (459,758)
Finance 3,841,677 1,280,559 815,705 (464,854)
Government affairs 555,229 185,076 122,209 (62,868)
Human resources 11,576,399 3,858,800 2,680,906 (1,177,893)
Internal audit 983,831 327,944 179,939 (148,004)
Legal services 3,375,125 1,125,042 65,930 (1,059,111)
Total administration 24,668,938 8,222,979 4,658,879 (3,564,100)
Operations:
Customer service center 27,246,233 9,082,078 7,848,265 (1,233.813)
Information technology 11,540,166 3,846,722 3,759,654 (87,068)
Maintenance 21,668,988 7,222,996 5,856,261 (1,366,735)
Operations 1,076,517 358,839 153,131 (205,708)
Project delivery 135,863 45,288 27,854 (17.,433)
System & incident management 8,285,623 2,761,874 1,922,535 (839,339)
Toll collection 6,684,162 2,228,054 1,893,635 (334,419)
Vault 913,714 304,571 245,654 (58.917)
Total operations 77,551,266 25,850,422 21,706,989 (4,143,433)
Total operating expenses 102,220,204 34,073,401 26,365,868 (7,707,533)
Net revenues available for debt service $ 307,801,212 98,427,671 111,981,290 13,553,619
Net revenues available for debt service 111,981,290
Bond interest expense 48,798,751
Allocated principal amount 29,677,104
Calculated debt service coverage 78,475,855
Bond interest coverage 2.29
Debt service requirement coverage 1.43

These balances are preliminary
and subject to year-end adjustments
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INVESTMENT REPORT
NORTH TEXAS TOLLWAY AUTHORITY
4/01/2010 - 4/30/2010

This report summarizes the investment position of the North Texas Tollway Authority for the period

4/01/2010 to 4/30/2010.
Change due to
Maturities / investing Chg in Mkt
4/1/2010 Purchases Redemptions activities Value 4/30/2010

Book Value $ 1,597,665,586 $ 263,490,831 $ (258,759,325) $ 4,731,507 $ (1,491,088) S 1,600,906,005

Market Value $ 1597665586 $§ 263,490,831 $ (258,759,325) § 4,731,507 $ (1,491,088) $ 1,600,906,005

Par Value $ 1,600,471,891 $ 263,490,831 § (258,759,325) § 4,731,507 $§ - $ 1,605,203,398
Change in Market Value (1,491,088)
Weighted Average Maturity (in days) 344 342
Weighted Avg. Yield-to-Maturity of Portfolio 1.5672% 1.4578%
Yield-to-Maturity of 2-Year Treasury Note 1.0200% 0.9700%
Accrued Interest 7,180,804

Eamings for the Period 2,102,894

This report is presented in accordance with the Texas Government Code Title 10, Section 2256.023. The signatories
found at the front of the Monthly Financial and Investment Report hereby certify that, to the best of their knowledge
on the date this report was created, the North Texas Tollway Autherity is in compliance with the provisions of
Government Code 2256 and with the stated policies and strategies of the North Texas Tollway Authority.
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FUND

2130 - 90 Construction Fund

2150 - DNT 1995 Construction Fund PGBT

2151-1 - PGBT East Ext Toll Equity Grant Total

2151-BABs - 20098 PGBT EE BABs Constr

2170 - DNT Phase 3 Construction Fund

2180 - LLTB BABs Construction Fund

2190-1 - SH 121 Capitalized Int 2008 A-D

2190-2 - SH 121 Capitalized Int 2008 E

2190-3 - NTTA 2008 H Cap Int Fund

NGRS e Bl

North Texas Tollway Authority

INVESTMENTS AT
APRIL 30, 2010

cusip

CONSTRUCTION FUNDS

Federated Govt Obligation MMF
Mutual Fund - Money Market Total
2130 - 90 Construction Fund Total
Federated Govt Obligation MMF
Mutual Fund - Money Market Total
2150 - 95 Construction Fund Total
Federated Govt Obligation MMF
Mutual Fund - Money Market Total

2151-1 - PGBT East Ext Toll Equity Grant Total

3133XKXD2

3133XTZN9

FHLB Total

3134A4VB7

FHLMC Total

313396AMS

313397735

FHLMC Discount Note Total
313588C50

313588CL7

313588DQ5

FNMA Discount Note Total
912828JL5

Treasury Note Total

NOW Account

NOW Account Total

2151-BABs - 2009B PGBT EE BABs Constr Total

Federated Govt Obligation MMF
Mutual Fund - Money Market Total

2170 - DNT Phase 3 Construction Fund Total

NOW Account

NOW Account Total

2180 - LLTB Construction Fund Total
3136F9FX6

3136F9FXC

3136F9FXD

3136F9FY4

3136F9FYB

3136F9FYC

FNMA Zero Coupon Bond Total
Federated Govt Obligation MMF
Mutual Fund - Money Market Total

2190-1 - SH 121 Capitalized Int 2008 A-D Total

31331XG30

FFCB Total

3133955V3

31339XNW0

31339XWG5

3133XC4R1

3133XC4U4

3133XGaw2

3133XKSK2

FHLB Total

3128X1MBO

3128X4DMO

FHLMC Total

31364FCD1

FNMA Total

3136F9FZ1

3136F9FZD

3136F9FZE

3136FSFZF

3136F9FZG

3136F9FZH

FNMA Zero Coupon Bond Total
Federated Govt Obligation MMF
Mutual Fund - Money Market Total

2190-2 - SH 121 Capitalized Int 2008 E Total

31331RKVE
31331XH3g
FFCB Total
313392MU8
3133955V3
31339X4H4
31339X5Q3
31339XBA1
31339XHD9
31339XNWO
3133MNVVO
3133XBT39
3133XDTA9
3133XFJY3
3133XHPH9
3133XLEAT
3133XNHZ5
3133XQuze
3133XR5T3
3133XRCW8
FHLB Total
3128X1GP6

ents
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Invest
Number

AR-0051

AR-0051

AR-0051

09-0016
08-0008

09-0007

10-0010
10-0012

09-0017
10-0013
10-0011

09-0032

AR-0057

AR-0051

AR-0057

08-0060
08-0058
08-0059
08-0055
08-0053
08-0054

AR-0051

08-0035

08-0036
08-0028
08-0030
08-0032
08-0031
08-0034
08-0029

08-0026
08-0038

08-0037

08-0069
08-0064
08-00865
08-0066
08-0067
08-0068

AR-0048

08-0089
08-0087

08-0084
08-0107
08-0073
08-0077
08-0074
08-0094
08-0075
08-0098
08-0108
08-0091
08-0092
08-0111
08-0090
08-0095
08-0093
08-0085
08-0086

08-0078

Security
Description

Mutual Fund - Money Market

Mutual Fund - Meney Market

Mutual Fund - Money Market

FHLB 4.875 05/14/10
FHLB 0.56 06/22/10

FHLMC 4.125 07/12/10

FHLMC Discount Note 0.00 01/12/11
FHLMC Discount Note 0.00 12/15/10

FNMA Discount Note 0.00 08/19/10
FNMA Discount Note 0.00 02/28/11
FNMA Discount Note 0.00 03/28/11

Treasury Note 2.00 09/30/10

NOW Account

Mutual Fund - Money Market

NOW Account

FNMA Zero Coupon Bond 0.00 12/30/12
FNMA Zero Coupon Bond 0.00 12/30/10
FNMA Zero Coupon Bond 0.00 12/30/11
FNMA Zero Coupon Bond 0.00 06/29/12
FNMA Zero Coupon Bond 0.00 06/29/10
FNMA Zero Coupon Bond 0.00 06/29/11

Mutual Fund - Meney Market

FFCB 5.45 06/21/12

FHLB 6.435 12/12/11
FHLB 5.00 06/30/10
FHLB 5.00 06/30/11
FHLB 5.125 06/30/10
FHLB 4.375 06/29/10
FHLB 5.60 06/28/11
FHLB 4.875 06/08/12

FHLMC 5.00 06/20/11
FHLMC 4.75 06/28/12

FNMA 6.46 06/29/12

FNMA Zero Coupon Bond 0.00 12/29/12
FNMA Zero Coupon Bond 0.00 06/29/10
FNMA Zero Coupon Bond 0.00 12/29/10
FNMA Zero Coupon Bond 0.00 06/29/11
FNMA Zero Coupon Bond 0.00 12/29/11
FNMA Zero Coupon Bond 0.00 06/29/12

Mutual Fund - Money Market

FFCB 6.26 12/02/11
FFCB 5.25 06/28/10

FHLB 6.10 12/13/10
FHLB 6.435 1211211
FHLB 5.00 12/10/10
FHLB 5.00 12/16/11
FHLB 5.00 12/10/10
FHLB 3.51 06/24/10
FHLB 5.00 06/30/10
FHLB 5.75 05/15/12
FHLB 4.375 06/08/12
FHLB 4.75 12/10/10
FHLB 5.25 06/10/11
FHLB 4.875 11/18/11
FHLB 5.375 06/08/12
FHLB 3.625 1211710
FHLB 2.75 06/18/10
FHLB 3.625 06/08/12
FHLB 3.375 06/24/11

FHLMC 4.125 06/16/10

Purchase Market Val On

Date

1213107

09/23/09

12/31/07

08/31/09
08/28/09

08/28/09

04/13/10

08/31/09
04/14/10
04/13/10

08/28/09

10/01/09

12/31/07

10/01/08

04/03/08
04/03/08
04/03/08
04/03/08
04/03/08
04/03/08

12/31/07

04/03/08

04/03/08
04/03/08
04/03/08
04/03/08
04/03/08
04/03/08
04/03/08

04/03/08
04/03/08

04/03/08

04/03/08
04/03/08
04/03/08
04/03/08
04/03/08
04/03/08

12/31/07

09/24/08
09/24/08

09/24/08
09/24/08
09/24/08
09/24/08
09/24/08
09/24/08
09/24/08
09/24/08
09/24/08
09/24/08
09/24/08
08/24/08
09/24/08
09/24/08
08/24/08
09/24/08
09/24/08

09/24/08

4/30/10

4,960,908.49
4,960,908.49
4,960,908.49
95,882.87
95,882.87
95,882.87
22,258,755.03
22,258,755.03
22,258,755.03
15,023,400.00
15,004,650.00
30,028,050.00
15,112,500.00
15,112,500.00
14,965,500.00
14,971,500.00
29,937,000.00
32,980,200.00
14,952,000.00
14,940,000.00
62,872,200.00
32,228,800.00
32,228,800.00
38,638,061.50
38,638,061.50
208,816,611.50
15,079,691.96
15,079,691.96
15,079,691.96
8,339,308.67
8,339,308.67
8,339,308.67
28,119,529.65
24,875,928.17
20,548,489.93
36,797,030.17
19,524,954.78
18,773,994.99
148,639,927.69
47.02

47.02
148,639,974.71
1,181,293.75
1,181,293.75
541,405.00
1,309,750.00
262,500.00
1,007,810.00
538,509.60
5,800,795.00
53,797.00
9,514,566.60
20,945.40
214,666.00
235,611.40
936,995.15
936,995.15
10,758,787.57
9,182,698.94
2,554,679.27
7,060,734.05
1,701,732.61
3,5674,877.04
34,833,509.48
4,473,153.17
4,473,153.17
51,175,129.55
229,880.08
1,209,000.00
1,438,880.08
175,737.50
59,554.55
256,640.00
682,003.20
148,806.25
175,820.75
251,875.00
486,024.55
1,057,190.00
297,250.00
340,743.00
1,426,547.35
276,993.75
61,125.00
727,269.25
1,050,630.00
4,042,987.50
11,517,197.65
1,004,510.00



2190-5 - NTTA 2008F Capitalized Int Fund

2190-6 - NTTA 2008J Capitalized Interest

2190-7 - NTTA 2008K-L Capitalized Int.

2190-8 - NTTA 2009D COI Fund

2190-9 - NTTA 2009C COI Fund

2190-BABs - 20098 SRT BABs Constr

20098 BABs Cap Int

3601 - NTTA 2009A Construction Fund

2200 - Revenue Fund

2200-1 - Deferred Tag Revenue

3128X1JF5

3128X1M80

3128X2EV3

3128X2HT5

3128X3H89

3128X3K69

3137EABES

FHLMC Total

31359MLS0O

31364BRF9

3136F3B47

3136F7BD8

3136F7BE6

FNMA Total

Federated Govt Obligation MMF
Mutual Fund - Money Market Total
2190-3 - NTTA 2008 H Cap Int Fund Total
3136F9A29

3136F9A37

3136F9A45

3136F9A52

3136F9A60

3136F9AT8

FNMA Zero Coupon Bond Total
Federated Govt Obligation MMF
Mutual Fund - Money Market Total

2190-5 - NTTA 2008F Capitalized Int Fund Total

3133XC6Y4

3133XCA86

3133XQuze

FHLB Total

Federated Govt Obligation MMF
Mutual Fund - Money Market Total

2190-6 - NTTA 2008J Capitalized Interest Total

31331GEJ4

31331YU40

FFCB Total

3133XC6Y4

3133XCA86

3133XDTA9

3133XFJY3

3133XHRKO

3133XQuze

FHLB Total

Federated Govt Obligation MMF
Mutual Fund - Money Market Total
2190-7 - NTTA 2008K-L Capitalized Int. Total
Federated Govt Obligation MMF
Mutual Fund - Money Market Total
2190-8 - NTTA 2009D COI Fund
Federated Govt Obligation MMF
Mutual Fund - Money Market Total
2190-9 - NTTA 2009C COI Fund
31331JCY7

FFCB Total

3133XRWLO

3133XUATO

3133XUAX1

3133XTJ64

3133XVDMO

3133XVSY8

FHLB Total

3137EAAXT

3134A40DY7

FHLMC Total

313396AP8

FHLMC Discount Note Total
31359MC92

31398ASC7

FNMA Total

912828JL5

Treasury Note Total

NOW Account

NOW Account Total

2190-BABs - 2009B SRT BABs Constr Total
3133XTV45

FHLB Total

3137EABL2

FHLMC Total

3136FH5F8

FHLMC Discount Note Total
9128284V3

Treasury Note Total

Federated Govt Obligation MMF
Mutual Fund - Money Market Total
2009B BABs Cap Int

NOW Account

NOW Account Total

3601 - NTA 2009A Construction Fund
TOTAL CONSTRUCTION FUNDS

REVENUE FUND

Federated Govt Obligation MMF
Wells Fargo Govt Money Market
NOW Account

NOW Account Total

2200 - Revenue Fund Total
Federated Govt Obligation MMF

and Subeal & yeat g Ealiehhents
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08-0088
08-0076
08-0103
08-0104
08-0101
08-0105
08-0100

08-0106
08-0096
08-0099
08-0079
08-0097
AR-0048
08-0048
08-0046
08-0047
08-0045
08-0044
08-0049
AR-0048
08-0123
08-0124
08-0127
AR-0048
08-0121
08-0120
08-0123
08-0124
08-0122
08-0125
08-0126
08-0127

AR-0051

AR-0051

AR-0051

10-0014
09-0020
09-0005
09-0040
10-0016
10-0017
10-0019

09-0019
10-0020

10-0015

09-0022
09-0006

09-0033

AR-0057

09-0025

09-0024

09-0026

09-0032

AR-0048

AR-0057

AR-0051
AR-0048
AR-0057

AR-0051

FHLMC 3.50 06/16/10
FHLMC 5.00 06/20/11
FHLMC 4.75 12/08/10
FHLMC 4.50 12/16/10
FHLMC 4.375 11/09/11
FHLMC 4.50 11/15/11
FHLMC 4.125 12/21/12

FNMA 5.375 11/15/11

FNMA 6.08 12/15/10

FNMA 3.27 06/30/10

FNMA 5.00 06/15/10

FNMA 4.375 06/21/10

Mutual Fund - Money Market

FNMA Zero Coupon Bond 0.00 07/01/10
FNMA Zero Coupon Bond 0.00 12/31/10
FNMA Zero Coupon Bond 0.00 07/01/11
FNMA Zero Coupon Bond 0.00 12/30/11
FNMA Zero Coupon Bond 0.00 06/29/12
FNMA Zero Coupon Bond 0.00 12/31/12
Mutual Fund - Money Market

FHLB 4.50 06/22/10

FHLB 4.55 06/22/10

FHLB 2.75 06/18/10

Mutual Fund - Money Market

FFCB 3.875 1113112

FFCB 3.875 06/04/12

FHLB 4.50 06/22/10

FHLB 4.55 06/22/10

FHLB 4.75 12/10/10

FHLB 5.25 06/10/11

FHLB 4.75 12/09/11

FHLB 2.75 06/18/10

Mutual Fund - Money Market

Mutual Fund - Money Market

Mutual Fund - Money Market

FFCB 0.350 02/01/11
FHLB 3.375 08/13/10
FHLB 0.55 07/22/10
FHLB 0.55 07/29/10
FHLB 1.37505/16/11
FHLB 0.700 04/18/11
FHLB 0.700 06/24/11

FHLMC 5.125 08/23/10
FHLMC 5.625 03/15/11

FHLMC Discount Note 0.00 01/14/11

FNMA 4.125 05/15/10
FNMA 3.00 07/12/10

Treasury Note 2.00 09/30/10

NOW Account

FHLB 1.125 06/03/11

FHLMC 2.875 06/28/10

FHLMC Discount Note 0.00 12/30/11
Treasury Note 0.875 12/31/10

Mutual Fund - Money Market

NOW Account

Mutual Fund - Money Market
Mutual Fund - Money Market
NOW Account

Mutual Fund - Money Market

09/24/08
09/24/08
09/24/08
09/24/08
09/24/08
09/24/08
09/24/08

09/24/08
09/24/08
08/24/08
09/24/08
09/24/08

12/131/07
08/01/08
08/01/08
08/01/08
08/01/08
08/01/08
0s/01/08
12/31/07
11/21/08
11/21/08
11/21/08
04/03/08
11/21/08
11/21/08
11/21/08
11/21/08
11/21/08
11/21/08
11/21/08
11/21/08

12/31/07

12131/07

12131/07

08/31/09
08/28/09
08/28/09
04/21/10
04/21/10
04/21/10

08/31/09
04/21110

04/21110

08/31/09
08/28/09

08/28/09

10/01/09

08/11/09
08/12/09
08/12/09
08/28/09

08/12/09

08/12/09

12/31/07
04/03/08
10/01/09

12/31/07

752,827.50
1,065,073.59
5,635,795.00

706,601.40
988,099.80
2,061,977.60
2,940,881.94
15,155,766.83
244,672.76
118,813.40
84,393.96
1,507,965.00
1,387,327.80
3,343,172.92
13,838.711
13,838.71
31,468,856.19
22,446,106.92
22,334,081.75
17,892,031.82
17,708,093.52
9,061,884.93
8,887,574.08
98,329,773.02
2,737,551.93
2,737,551.93
101,067,324.95
906,351.94
227,342.44
1,046,264.59
2,179,958.97
2,229,033.48
2,229,033.48
4,408,992.45
2,996,262.50
2,928,680.00
5,924,942.50
3,308,536.66
828,894.56
4,781,625.00
4,508,292.00
4,670,454.60
3,818,915.91
21,916,718.73
768,156.94
768,156.94
28,609,818.17
371,220.34
371,220.34
371,220.34
241,630.06
241,630.06
241,630.06
12,979,720.00
12,979,720.00
31,508,306.25
10,374,743.10
14,013,160.00
14,109,340.00
20,025,000.00
11,006,930.00
101,037,479.35
19,609,800.00
13,564,720.00
33,174,520.00
11,972,400.00
11,972,400.00
20,025,000.00
10,053,100.00
30,078,100.00
46,328,900.00
46,328,900.00
47,130,795.04
47,130,795.04
282,701,914.39
17,447,155.05
17,447,155.05
17,107,022.07
17,107,022.07
17,056,327.80
17,056,327.80
17,346,361.75
17,346,361.75
142.67

142.67
68,957,009.34
81,654.80
81,654.80
81,654.80

977,274,683.47

0.00
0.00
40,677,338.92
40,677,338.92
40,677,338.92
38,329,190.59



2300 - Operation & Maintenance Fund

2400 - Reserve Maintenance Fund

2500 - Capital Improvement Fund

2500-1 - TECP Interest Payment Fund

1300 - Feasibility Study Fund

0300 - Transition Trust Fund

2610 - Bond Interest Fund

2610-1 - 2nd Tier Bond Interest Fund

2620 - Bond Reserve Fund

2620-1 - NTTA 2nd Tier DS Reserve Fund

2630 - Bond Redemption Fund

These balances are preli
an sugj%c{] to year- ng

Wells Fargo Govt Money Market
Mutual Fund - Money Market Total
2200-1 - Deferred Tag Revenue Total
TOTAL REVENUE FUND

AR-0048 Mutual Fund - Money Market

OPERATIONS & MAINTENANCE FUND
Federated Govt Obligation MMF AR-0051 Mutual Fund - Money Market
TOTAL OPERATIONS & MAINTENANCE FUND

RESERVE MAINTENANCE FUND
NOW Account - 307 Reserve Maint AR-0057 NOW Account
NOW Account Total
2400 - Reserve Maintenance Fund Total
TOTAL RESERVE MAINTENANCE FUND

CONSOLIDATED CAPITAL IMPROVEMENT FUND
Federated Govt Obligation MMF AR-0051 Mutual Fund - Money Market
Mutual Fund - Money Market Total
2500 - Capital Improvement Fund Total
Federated Govt Obligation MMF
Mutual Fund - Money Market Total
2500-1 - TECP Interest Payment Fund Total
Federated Govt Obligation MMF
Mutual Fund - Money Market Total
1300 - Feasibility Study Fund Total
TOTAL CONSOLIDATED CAPITAL IMPROVEMENT FUND

AR-0051 Mutual Fund - Money Market

AR-0051 Mutual Fund - Money Market

TRANSITION TRUST FUND
Federated Govt Obligation MMF AR-0051 Mutual Fund - Money Market
Mutual Fund - Money Market Total

0300 - Transition Trust Fund Total

INTEREST & SINKING - BOND INTEREST FUND
Wells Fargo Govt Money Market AR-0048 Mutual Fund - Money Market
Federated Govt Obligation MMF AR-0051 Mutual Fund - Money Market
Mutual Fund - Money Market Total
2610 - Bond Interest Fund Total
Federated Govt Obligation MMF
Mutual Fund - Money Market Total
2610-1 2nd Tier Bond Interest Fund Total
TOTAL INTEREST & SINKING - BOND INTEREST FUND

AR-0051 Mutual Fund - Money Market

INTEREST & SINKING - RESERVE FUND

31315PAD1 08-0117 Farmer Mac 3.85 12/30/12

Farmer Mac Total

31331JGU1 10-0004 FFCB 2.95 03/11/15

31331JMI9 10-0018 FFCB 2.980 04/28/15

FFCB Total

3133MYYZ4 08-0009 FHLB 3.375 05/14/10

3133XBTH8 08-0010 FHLB 4.25 06/11/10

3133XBvV28 08-0013 FHLB 4.25 11/02/10

3133XLHQ9 08-0008 FHLB 5.375 06/10/11

3133XSCN6 08-0070 FHLB 3.90 12/28/12

3133XXE78 10-0005 FHLB 2.20 09/16/13

3128X9T34 10-0006 FHLB 3.05 03/30/15

3133XXJws 10-0003 FHLB 3.00 04/01/15

FHLB Total

3134A4FM1 08-0007 FHLMC 6.00 06/15/11

3137EABL2 08-0116 FHLMC 2.875 06/28/10
3134A4VT8 09-0030 FHLMC 0.000 07/15/14
3128X9WU0 10-0002 FHLMC 3.100 02/03/15

FHLMC Total

3134A4MH4 09-0028 FHLMC Discount Note 0.00 07/15/14
3137FOFGO 09-0029 FHLMC Discount Note 0.00 07/15/14
FHLMC Discount Note Total

313586QR3 09-0027 FNMA 0.00 04/16/12

FNMA Total

313589YU1 10-0001 FNMA Discount Note 0.00 07/01/10

Mutual Fund - Money Market Total
NOW Account -304 Bond Reserve
NOW Account Total

AR-0056 NOW Account

912828JC5 09-0035 Treasury Note 2.875 06/30/10
912828JV3 09-0036 Treasury Note 0.875 12/31/10
912828FK1 09-0037 Treasury Note 5.125 06/30/11
912828GC8

09-0038 Treasury Note 4.625 12/31/11
Treasury Note Total

2620 - Bond Reserve Fund Total

3136F92Y2 08-0041 FNMA 4.12 12/30/12
FNMA Total

Federated Govt Obligation MMF

Mutual Fund - Money Market Total

2620-1 - NTTA 2nd Tier DS Reserve Fund Total
TOTAL INTEREST & SINKING RESERVE FUND

AR-0051 Mutual Fund - Money Market

INTEREST & SINKING - REDEMPTION FUND
Federated Govt Obligation MMF AR-0051 Mutual Fund - Money Market
Mutual Fund - Money Market Total
2630 - Bond Redemption Fund Total
TOTAL INTEREST & SINKING - REDEMPTION FUND

INVESTMENT TOTAL AJO 4/30/10

ina
l0etthents 20

04/03/08

0.00
38,329,190.59
38,329,190.59

79,006,529.51

12/31/07

07/02/09

12/31/07

12/31/07

12/31/07

12/31/07

04/03/08
12/31/07

12/31/07

11/13/08

03/11/10
04/28/10

04/24/08
04/08/08
04/10/08
04/07/08
09/24/08
03/16/10
03/30/10
04/01/10

04/07/08
11/07/08
08/12/09
02/03/10

08/12/09
08/12/09

08/12/09
01/04/10
07/02/09
08/12/09
08/12/09
08/12/09
08/12/09

08/01/08

12/31/07

12/31/07

3,046.96
3,046.96

45,609,288.91
45,609,288.91

45,609,288.91
45,609,288.91

26,978,522.52
26,978,522.52
26,978,522.52
5,642,732.07
5,642,732.07
5,642,732.07
0.44

0.44

0.44

32,621,255.03

427,665.74
427,665.74

427,665.74

0.00
40,056,515.43
40,056,515.43
40,056,515.43

3,869,312.10
3,869,312.10
3,869,312.10

43,925,827.53

16,943,840.00
16,943,840.00
14,045,421.15
10,021,900.00
24,067,321.15
23,021,620.00
24,346,171.20
7,512,830.60
21,631,912.20
40,095,121.20
16,030,080.00
36,067,680.00
10,493,490.00
179,198,905.20
26,507,750.00
16,723,452.05
149,980.80
12,063,360.00
55,444,542.85
16,961,064.00
718,456.13
17,679,520.13
20,791,588.14
20,791,588.14
15,134,458.30
0.00
33,945,415.62
33,945,415.62
523,240.30
530,877.95
559,376.64
579,787.35
2,193,282.24
366,019,914.27
44,979,258.24
44,979,258.24
1,143,341.09
1,143,341.09
46,122,599.33

—_412,142,513.60

9,895,193.85
9,895,193.85
9,895,193.85

9,895,193.85

1,600,806,004.60



Portfolio Composition

$1,600,906,005
afo4/30/10
598,097,344
6% $179.575533 $214,421,863

11% 14%

$16,943,840
1%

$460,560,024
29%

45,592,157.48
3%

$372,840,032

$212,875,211
23%

13%
B Farmer Mac HFFCB = FHLB H FHLMC
o FNMA M Treasury = Money Market " Interest Bearing Acct
Portfolio Composition
by Fund
afo4/30/10
$45,609,289 $3,047
0%
3% ’ $412,142,514 $9.895,194
$79,006,530 26% 0%
5%
$427,666 543,925,828
0% 3%
$32,621,255
2%
$977,274,683
61%
W Transition Trust Fund ® Revenue Fund m Reserve Maint Fund
mO&M Fund | & S Reserve Fund m | & S Redemption Fund
# | & S Bond Interest Fund Construction Fund Consolidated Cap Imp Fund

These balances are preliminary
and subject to year-end adjustments 21
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