CITY OF WEST UNIVERSITY PLACE
Monthly Investment Report
Period Ending: October 31, 2017

o

West University
Place

Security Sector

20.98%

CASH AND INVESTMENT POOLS

September 30, 2017

Octaober 31, 2017

Beginning Balance

Ending Balance

JPMorgan Chase Bank * Market Value 541,620.17 261,776.81
TexPool Market Value 4,842,471.58 4,026,445 .44
AGENCY SECURITIES
Book Value 14,891,032.59 14,891,032.59
Market Value 14,847,797.00 14,840,200.80
Par Value 14,500,000.00 14,900,000.00
TOTAL PORTFOLIO
» TexPool = US Agency = IPMorgan Book Value 20,275,124.34 19,179,254.84
Market Value 20,231,888.75 19,128,423.05
Par Value 20,284,091.75 15,188,222.25
Weighted Average Call/Maturity ( in Days ) 213
Weighted Average Maturity ( in Days ) 222
Weighted Average Yield to Maturity 1.0850%
Earnings / Current Year to Date 172,967.70
Fully Accrued Interest 16,752.76
COMPARATIVE YIELDS
Treasury Bill / 3 Month 1.0900%
Treasury Bill / 6 Month 1.2500%
Treasury Note / 2 Year 1.5500%

* Bank Statement Balance

This report is presented in accordance with the Texas Government Code Title 10 / Section 2256.023.
The below signed hereby certify that, to the best of their knowledge on the date this report was
generated, the City of West University Place is in compliance with the provisions of Government

i i i ity of West University Place.

[\'ﬁm.o A’\(\(L{ S r 2

Claire Bogard
Acting Treasurer

Finance Director



Tracker Report https://vd.tracker.us.com/Apps/Tracker/Reports/PV.aspx?dt~9/30/2017)9/30/2017/10/31/201 7&:...

City of Weast Univarsity Place

MONTHLY Investment Report - Summary Page
Repodt Format: By Transaction

Group By: Security Sector

Portlalio  Report Group: All Portialios

Begin Date: 9/30/2017, End Date: 10/31/2017

Ending Ending InterestEasned Ending Markel

Seftlement  Maturity Baginning Face Ending Face EndingPays To DaysTo YTM @&  Curing Period- Accruad
Dascription CUSIPTicker Date Date Beginning MV EndingMV  Beginning BV Ending BY A t/Shares A JShares CalM aturity Maturity Cosat av Interest
Cash
JPMoganChaseCash  CASHBISS 1273172015 NA 5162017 26077681 54162007 26177681 541.620.17 26177681 1 1 0.000 000 NA
o oy 54162017 260,71681  SA162047 26177681 541,620.17 261,776.81 1 1 0.000 .00 0.00
Local Government Investment Pool
LGP LGP TEXPOOL W3072008 NA 484247158 402644544 484247158 402644544 4842471,58 4,026 445.44 1 1 1032 397386 NA
Sub Total/Average
Local Goverament 44247158 402644544 4BA247158 402644544 434247158 202644544 1 1 1032 3,973.86 080
tnvestmant Pool : .
USs Agency
FFCB 1 47 517201016 3133EGAVT  SA7/2016 172099 95232000 95204000 100000000  1,000000.00 1,000,000.00 1,000,000.00 563 563 1470 1.007.50 5.330.00
FFCB 110 4250201917 3133EF4CH AR5/2016 47572019 99368000 09246000  1,00000000  1.000,000.00 1.000,000.00 1000,000.00 541 541 1.190 102472 19833
R s JMIEFSWE 12212015 12212018 99604000 99696000  1,00000000  1.000.000.00 1.000.000.00 1.000,000.00 416 46 1315 1,183.09 496528
FHLB 0 177972018 313385RZ 7252017 119720%8 199348000 109524880 108902334  1,9890233 2.000,000.00 2,000,000.00 80 B0 1141 000 000
FHLB 102 12202017 31NASPLY 1252017 12292017 99993000  §99.94000 100104327 100104327 1.000,000.00 1,000,000.00 59 = 0810 B78.34 3,456 67
FHLB 1037127201817  3130A3PT2 7122016 722019 99092000 98862000 100000000  1.000,000.00 1,000,000.00 1.000,000.00 819 6 103 886 84 3,18.61
FHLB 125121182017 3130A0489 252017 12182017 190024700 189977200 190096598  1.900,965.98 1,800.000.00 1.900,000.00 18 a8 1120 2,045.34 8773
FHLB 1257192018 3130ABTZS 7052017 749018 199344000 199650000 200000000  2000.000.00 2:000,000.00 2:000,000.00 261 261 1.250 215278 722222
e NMGEMO 224016 1242017 99979000 99985000 100000000  1000,000.00 1000,000.00 1.000,000.00 24 24 0950 818.06 1,769.06
fz';:'rczoiig , NUGSWLD 4282018 12282018 99456000 99347000 100000000 100000000 1,000.000.00 1.000,000.00 423 423 1050 904.17 87.50
2,:,';,"2‘51;"33 FMGILSS SO52016  S252018 99875000 99875000  1,00000000  1,000,000.00 1000,000.00 1,000,000.00 25 206 1050 90417 455000
FNMA 113 7/262019-17  3136GIF42 72672016  7/2672019  987.64000 98635000 100000000  1,000.000.00 1,000,000.00 1.000,000.00 633 63 1130 973,05 2,981,684
fg":;‘:'w'“w us 14,847,797.00 14,840,20080 14,891,032.50  14,391,032.59 14,900,000.00 14,900,000.00 214 286 1118 12,778.90 42,452.92
e
Total / Average 20,231,088.75 19,126,423.05 20,275,124.34 19,17925484  20,284091.75  19,188,222.25 213 222 1.085 1675276 42,452.92

lofl 11/2/2017, 3:52 PM
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City of West University Place

01 Monthty Investment Report - Part A
Report Format: By Transaction

Group By Securty Sedor

Portfotio / Report Group: All Portiolios
Begin Date: 9/30/2017, End Date: 10/31/2017

htips://vd.arackerus.com/Apps/Tracker/Reports/PV.aspx 2dt=9/30/201719/30/201 7)1 0/31/201 7&.....

Begianing Face Ending Face Beginning YTM Ending YTM  Enting Market Interest Eaned

Description CUSIP[Ticker  AmountiSharas A /Shares B ing MV EndingMV  Beginning BV Ending BV @ Cost __@Cost Accrued Interost  InterestDividends  During Period-BY
Cash
JPMorgan Chase Cash CASHa159 54162017 261 776.81 541.620.17 261.778.81 51162017 261 776.81 0.000 0.000 NA 000 D00
Sub Total/Awerage Cash 541,620.17 261,776.81 541,620.17 281,776.81 541,620.17 261,776.81 0.000 0.000 0 400 000
Local Gavernment Investment Pool
LGP LGP TEXPOOL 484247158 4,026,44544 4,842.471.58 4.026,44544 4,842,471 58 402644544 1015 1032 NA 3,87386 397386
2"::::”‘:'.:9: m : Poat 4,842,471.58 4,026,445.24 484247158  4,026,44544 430247158 4,026,445 44 1015 1.032 0.00 397386 3197386
US Agency
FFCB 1.17 5/17/2019-16 313ECAVT 1,000.900.00 1,000.000.00 992.320,00 $82.040.00 1,000.000.00 1,000.000.00 1170 1170 5.330.00 000 1007.50
FFCB 1.10 42522019.17 3133EFICH ,000.000.00 1,000.000.00 ©93.680.00 99246000  1,000.000.00  1,000.000.00 1180 1,190 19833 595000 1.024.72
FFCB 1.375 12/21/2018-16 J1I3EFSWS 1.000.000.00 1,000,000 .00 996,040.00 §96,960.00  1,000,00000  1,000.000.00 1375 1375 4,965 28 0.00 1184.03
FHLB 0 111972018 313385R2) 2,000,000.00 200000000 199348000 199524880 198902334  1989,02334 1141 1141 000 000 000
FHLB 102 1212672017 3130A5PL7 1.008.000.00 1.000,000.00 999,930.00 90994000 100104327 100104327 0.810 0810 3.456.67 000 87834
FHLB 103 72/12/2019-17 3130A8P72 1.000.000.00 1.000,000.00 990,520.00 988 620.00 1,000,000.00 1,000,000.00 1.030 1.030 3,118.61 000 88694
FHLB 1.25 1241872017 3130ADHEY 1,900.000.00 1.900.000 00 1,900,237 00 1.899,772.00 1,900,965 98 1,900.965 98 1120 1320 8T 000 204514
FHLB 1.257/16/2018 3130ABTZS 2000.000.00 2000000 00 1.998,440.00 1.996.50000  2,000.000.00 2,000.000.00 1.250 1.250 72222 000 215278
FHLMC 0.35 11/24/2017-16 3134GEMLO 1.000.000.00 1.000 000.00 999.790.00 999,830.00  1.000.006.00  1.000.000.00 0.950 0.950 1.768.08 0.00 813.06
FHLMC 1.05 12/28/2018-17 NJGEWWLR 1.000,000.00 1.000,000.00 994 560.00 993,670 00 1,000,00G 00 1.000,006.00 1.050 1.050 87.50 525000 904 17
FHLMC 105 52572018-16 3134GALS4 1.000.000.00 1.000.000.00 938,750.00 998,750.00 1.000,000.00 1.000,000.00 1.050 1050 4,550.00 000 90417
FNMA 1 13 77267201917 3136G3IF42 1.000.000.00 1.000.000.00 987,640.00 986,350.00 1,000,000.00 1.000,000.00 1130 1130 29819 0.00 97305
Sub TotallAwerage US Agency 14,900,000.00 14,900,00000 14,847,797.00 14B840,20G80 14,891,032.59 14,891,032.59 1.118 1.18 42 45292 11,200.00 12,778.50
Tolal | Average 20,284,091.75 19,188,222.25 20,231,888.75 19,128,423.05 20,275,124.34 19,179,254.84 1.064 1.085 42,452.92 15,173.86 16.,752.76

117212017, 4:06 PM
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Cily of West Univarsity Placs

01 Monthly Activity

Repoit Formal: By Tianzacton

Pocifolio ! Report Group: All Portiollas
Begin Dala: 3072017, End Date: 1072112017

Baginning  Ending

Beaglnning Buy Salf Marka? Markat  Differance

Seithement  Faca Buy Accrued  SeR  Accrued  EndingFace dcerd  Accrued  in Accsusd " d d Onginal  Orlginal
Desciiplion CUSIP/Tiehar Dats Amount’Sharss Principsl imerect Principal inlarast AmountShares Baginning MV Ending MV Bapinning BY Ending BY intarest Imerest Intarest da
R omhp NSEGA7  SUZBIE 100000000 009 000 000 000 $00000000  SPIOM0  $04000  10OCG000 100000000 43250 6300 100750 000 000 063 0o om0 om a0
i;g;;,:fw JEFICE 4257018 100000000 DOO 000 000 BOO 100000000  OH3GB000  DI2<8000 100000000 100000000 SI2061 19820 492328 555 00 o0 Q0o 060 000 000 o
o i MEFSWS (271701 10000 000 000 000 000  100A00000  SGSGA000  OGGSQ00  POOOOOOOO 100000000 A7EIZS  4WSIR  NIMGD con ago am 000 coo 000 000
e INERZL JSMY 2000000 0 00 000 000 2000000 ISNMN00  LWSTAE  18903M  1889023M 0 000 000 000 oo 000 000 10GMEs 000 10wsss
TASIY aaoae7 1237017 100000 000 000 OO0 D00 100000 9S00  OMGI00  10010H321 1001027 26733 Jdseer  em 000 0 00 10627 000 -1.936 88 0%
ety JNOMPTZ 7M20IE 100000000 000 000 000 000 100000000  90S000  9SAED0  TMOOOO00  100OW00  Z23167  INEGI  BEEH ooe o 200 ) 000 0 0%
o mayy NAXEY 705717 100000 000 000 D00 000  1N0MOM0 SN0 LENTI00  1M0MS 10006898 672317 ANl 2musu 000 000 000 s 0w -eeses 000
i,’"fm"’: IMBIZ8 7252017 200000000 000 000 000 000 200000000 189544300 199650000 200000000 200000000 ACEIM 72222 218278 000 000 000 060 000 00 000
s MIMOWAC 224718 10000000 000 060 000 GO0 100000000 PGATIO00 NS00 10000000 100000000 6000  170ADA 41008 ot 000 a0 000 too 0.00 060
:;ﬁ;‘?ﬂ R ksel B 428216 1 000,000 0O o oo co0 oo0 1.000 000 00 T 8000 WD ETT 00 1.000,000 00 100000000 443033 8750 434563 5 25000 000 ooo oo oo oco ooo
:Q"sg"o_"‘: MIGRS A7E2018 100000000 000 900 000 000 100000000  GOA75000  BOATS000 100000000 100000000 364583 455000 00417 000 000 oo 200 Qe 000 000
O yy SNG4 262015 1600 000 000 000 000 10000000 TG00 08636000 10000000 100000000 200880 GAIGC G706 i 000 000 000 0o 000 000
L“:;w 1490000000 000 000 000 0.0 1490000000 14847,797.00 14540.300.00 1489103253 14.891,03259 ADATA0Z 24T 157830 120000 000 000 200925 1097866 -2901.8) 10,978.66

lofl 11/2/2017,4:11 PM





