CITY OF WEST UNIVERSITY PLACE
Monthly Investment Report

Period Ending: February 28, 2018

West University

Place
January 31, 2018 February 28, 2018
Security SECtof‘zm Beginning Balance Ending Balance
CASH AND INVESTMENT POOLS
50.48%
JPMorgan Chase Bank * Market Value 380,980.33 607,613.42
47.31% TexPool Market Value 16,854,884.30 13,869,481.68
TREASURY/AGENCY SECURITIES
Book Value 9,000,000.00 12,981,051.69
Market Value 8,920,150.00 12,900,590.00
Par Value 9,000,000.00 13,000,000.00
TOTAL PORTFOLIO
Tebosl - Tiesun/apeary « Porgsn Book Value 26,235,864.63 27,458,146.79
Market Value 26,156,014.63 27,377,685.10
Par Value 26,235,864.63 27,477,095.10
Weighted Average Call/Maturity { in Days ) ** 146
Weighted Average Maturity ( in Days ) ** 146
Weighted Average Yield to Maturity ** 1.3310%
Investment Income / Current Year to Date ** 69,231.11
Month End Interest / Dividends Received ** 27,002.75
COMPARITIVE YIELDS
Treasury Bill / 3 Month 1.5900%
Treasury Bill / 6 Month 1.7900%
Treasury Note / 2 Year 2.1800%

*  Bank Statement Balance
** Calculation excludes Cash in Bank 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
Code 2256 and with the stated policies and strategies of the City of West University Place.

Mu ok

Claire Bogard
Interim Treasurer

Finance Director



Cily of West University Place
Dale To Date

MONTHLY Investment Report - Summary Page

Report Formal: By Transaclion
Group By: Securily Sector

Portfolic / Report Group: All Portfolios
Begin Date: 1/31/2018, End Date: 2/28/2018

- - , - — - - ————
Description ’Wﬂkk«l 's'.n_m 1 ' ":;'f’ : Seginning WV Ending WV | Beginnieg BY | Ending BV m:g';g ;:%':3;;_":’ ' E:;E:x ET':"'.'U Days’ gﬂgz"‘“ o'u"‘;;“m E“"E":ﬁw“:'
Cash

JPMorgan Chase Cash CASHB159 123172015 N[ 2s098033  e07.613.42]  380,980.33]  607,613.42] 380,980.33] 807,61342 1 1 0.000 0.00 A
Sub TotalAverage Cash 300980.33]  607.61342|  330.880.33]  e07.513.42] 320,980.33| 607,813.42 1 1 0.000 0.00 0.00
Lecal Govemment lvestment Pool

LGIP LGIP TEXPOOL 09/30/2008) Al 168.854,884.30] 13,860,481.6| 16,854,884.30| 13,869,481 68 16,854,884 30| 13,869,481 68 1 1 1.344] 14,597.38| NA
|Sub TotaliAverage Local G P 16,854,084.30 13,869,401.68| 15,854,884.30| 13,869,421.68 16,054,384.30]  13,869,481.68 1 1 1.344) 14,597.38| 0.00
US Agency

FFCB 1,17 5177201916 IINEGAVT | 0sn72008] osv17z019) 987200000  e87.300.00]  1,000,000.00]  1,000.000.00 1,000,000.00 1,000,000.00] 443) 443 1.170 877.50) 3,282.50
FFCB 1.19 425201917 3133EFACE | 0412512018 0472572019)  ©90,210.00]  989.250.00]  ,000,000.00f  1,000,000.00 1,000,000.00) 1,000,000.00] a1 421 1.190) 892.50| 4,065.83
FFCB 1.375 121212018-18 3133EFswa | 1z212008| 12212018)  995310.00) 98422000  1.000,000.00[  1,000.000.00 1,000,000.00) 1,000,000.00( 298] 298] 1375 1,031.25( 2.559.03
FHLB 1.03 7/1272018-17 3130A8P72 | 07122018 071272018  982,97000|  ©982,890.00(  1,000,000.00(  1,000,000.00 1,000,000.00 1,000,000.00 489 499 1,030 77250 1316.11
FHLB 1.25 7102016 313048729 | 07252017 07192018]  1,992,840.00| 1,994,600.00)  2.000,000.00(  2,000.000.00 2,000,000.00 2,000,000.00} 141 141 1.250 1.875.00, 2,708.33
FHLMC 1 B/28/2018-17 3134CABJ2 | 02men018| oazarots) 000 99550000 000  995.553.98 .00 1,000,000.00 181 181 1688, 103229 0.00
FHLMC 1,05 12/28/2018-17 3134GBWUD 04728/2018 1mmma| 932,200.00§ 991,820.00 1,000,000.00 1.000,000 00 1.000,000.00 1,000,000.00| 303 303 1.050 78750 3,500.00
FHLMC 1.05 5/2572018-16 3134GoLS4 | 05252006) 0s252018)  998.400.00]  998,350.00|  1,000,000.00( 1.000,600.00 1,000.000.00| 1.000,000.00 86 86 1.050 787.50 2,712.50
FNMA .13 77261201917 3136G3F42 | o72er2096| 0772672018 98092000  985.300.00  1.000.000.00 1,000,000.00 1.000.000.00| 1,000,000.00 513 513 1.130 847.50 1,004.44
FNMA 1.375 172872019 3135G0H63 | o2werz018| 017282016 0.00] 1,967,360.00 000] 1,989,875.00 0.00| 2,000,000.00 334 334 1,935 2.355 56 2291.67
Sub TolaVAvarage US Agency | 8,920,150.00] 11,906,980.00]  9,000,000.00{ 11,985,428.96 ,000,000.00]  12,000,000.00 308 308 1.337 11,259.10] 23,440.41
US Treasury

T-Note 1.25 1213172018 912828u99 | o02m67018| 120172018 000)  993,600.00] voo|  9sa.622.73| 0,00 1,000,000,00 206 308 1,900 1,146.27 2,037.29
Sub TotaAvarage US Treasury 000]  ©a3,600.00 [ 0.00 1,000,000.00, 306 306 1.900 1,146.27] 2,037.29
Total ! Average 26,156,014.63| 27,377,685.10]  26,235,864.63] 27,459,14.79| 26.235864.63]  27.477,005.10 148 146 1,331 27,002.75| 25,477.70




City of West Universily Place

Date To Date

01 Monthly Invesiment Report - Part A
Reporl Format: By Transaclion

Group By: Securily Sector

Portfolio / Report Group: All Partiglios

Begin Date: 1/31/2018, End Date: 2/28/2018

Cash

JPMorgan Chase Cash CASH8159 38096033|  60761342]  38098033]  607.613.42] 38098033  607.613.42 0.000 0.000f wia| 0.00[0.00
Sub Total/Average Cash 380,980.33]  607,61342]  320,980.33]  e07,613.42]  380,9m0.33]  607,61342 0.000) 0.000| 0.00) 0.00/0.00
{Local Government Investment Pool
LGIP LGIP |vexpooL 16,854,884.30|  13,869.481.68] 16,854,884.30] 13,860,481.68| 16,854,884.30| 13,869.481.68 1.209| 1344 N/A|  14597.38[14,597.38
Sub TotaliAverage Lacal Governmant Investn) 16,854,884.30|  13,869,481.68] 16,854,884.30| 13,869,481.68] 16,854,884.30| 13,869,481.68| 1.209| 1.344 0.00| 14,597.3814,567.38
US Apgency
FFCB 1.17 5/17/2019-16 3133EGAV? 1,000,00000(  1.000.000.00]  967.200.00(  987.100.00(  1,000.000.00[ 1.000.000.00 1170 1470] 328250 0.00[877.50
FFCB 1.19 4125/2019-17 3133EF4C8 1,00000000(  1,000,000.00]  9%0210.00]  989,250.00]  1.000,000.00[ 1,000,000.00 1.190 1.190[ 406583 0.00/892.50
FFCB 1.375 12/21/2018-16 3133EFSW8 1,000,00000]  1,00000000]  99531000]  99422000[ 1.00000000| 1,000,000.00 1375 1375|  2,550.03 0.00[1,031.25
|FHLB 1.03 71127201817 3130ABP72 1,00000000(  1,00000000]  98297000|  882,880.00]  1,000000.00{ 1,000,000.00 1.030] 1.030 1,316.11 0.00[772.50
|FHLB 1.25 711912018 3130ABTZ9 2000.00000(  2,000000.00[  1.992.940.00{ 199460000  2.000.000.00|  2.000.000.00 1.250| 1250]  2.708.33 0.00[1,875.00
|FHLMC 1 B128/2018-17 3134GABJ2 000|  1,000,000.00( 0.00|  995,900.00 000  996,553.96 1.688| 000  5000.0001,032.29
FHLMG 1.05 12/28/2018-17 3134G8wu9 | 1,00000000] 300000000  99220000]  991,920.00] 1,00000000| 1,000,000.00] 1.050| 1.050]  3,500.00| 0.00{787.50
FHLMC 1.05 5/25/2018-16 313469154 1,000.00000]  1.00000000]  998.400.00]  998,350.00]  1,000,000.00] 1,000,000.00 1.050 1050) 271250 0.00{787.50
FNMA 1.13 7/26/2019-17 3136G3F42 1,000,000.00]  1.00000000  980920.00]  985.300.00]  1,000.000.00]  1,000,000.00 1.130] 1130]  1,004.44] 0.00[847.50
FNMA 1.375 1/28/2019 3135GOHB3 0.00|  2,000,000.00 0.00]  1.987.360.00 0.00|  1.989,875.00 1935  2.291.67 0.00]2,355 56
Sub Total/Average US Agency 9,000,000.00|  12,000,000.00|  8,920,150.00( 11,906,990.00]  9,000,000.00| 11,986,428.96] 1.165| 1.337]  2344041|  5,000.00[11,259.10
US Treasury
T-Nole 1.25 12/31/2018 912828099 0.00[  1,000,000.00| 000  993,600.00 000 99462273 1.900] 203729 0.00[1,146.27
Sub TotalAverage US Treasury 0.00|  1.000,000.00| 0.00|  993,600.00 0.00| 99462273 1900f  2,037.28] 0.00[1,148.27
Total / Average 26,235,864.63]  27,477,095.10| 26,156,014.63] 27,377,885.10| 26,235,864.63] 27,458,146.79 1234 1331]  25A77.70| 19,567.38[27,002.75




Cily of West University Place
Transaclions Summary
MONTHLY Transaclion Summary - by Action

Group By: Aclion

Porifolio / Report Group: All Portfalios

Begin Dale: 01/31/2018, End Dale: 02/28/2018
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|FHLME 1 81282018 3134GABS2 1.000|US Agency |FHLMC Bond 0282018  02/06/2018| 02/05/2018}1,000,000.00 996,132.78 4388.89 1,000,52167| 99.643278] 1,688
FNMA 1.375 11282019 [3135G0H63 1.375|US Agency |FNMA Bond 01728/2019]  02/06/2018| 02105/2018(2,000,000 00 1,889,200.00| 613.41| 1,989,811 99.46| 1.935)|
T-Nole 1.25 1273172018 |912628U99 1.250|US Treasury Treasury Note 12/31/2018  02006/2018| 02/05/2018{1.000,000 00 994,236.13| 127762] 08551375 89423613 19001
Sub Total  Average | | |4,000,000.00 3,979,568.91| 6.277.62] 3,985,846.53

{Depaosit
JPMorgan Chase Cash | CASHB159 N/A|Cash Cash NiA|  0228/2018| 02128/2018[226.83).00 226,633.09| 000|  226633.09) 100 0000
LGIP LGIP TEXPOOL NiA|Local Govemment lnvestment Pool |Local Govemment Investment Poof NiA|  02i2872018| 02128/2018]14,597 38 14,597.28 000  14,507.38) 100 0.000|
LGIP LGIP TEXPOOL N/A |Local Govemment Investment Pool |Local Govemment lnvestment Poo| NA| 0272112018 02/21/2018]500,000.00 500,000.00 000  500,000.00 100{ 0.000|
LGIP LGIP TEXPOOL Ni#[Local Government Investment Pool |Local Goverment lavestment Poof NA|  02/12/2018] 02/12/2018]700.000.00 700,000.00] 0.00|  700,000.00 100| 0.000|
Sub Total/ Avacago | | | [1.481,230.47 1,641,230.47| 0.00| 1.441,230.47 1
interast
FHLMC 1 8/28/2018 3134GABI2 1.000{US Agency [FHLMC Bond | oazazo18]  02r282018] 0212872018{0.00 0.00 5,000.00] 5,000.00 0.000
LGIP LGIP TEXPOOL N/A|Local Govemment Investmant Pool [Local Govemment Investment Poof NA|  02r282018| 02r2820180.00 000  1459738]  14.507.38 0.000
Sub Total { Average | | Jo.oo o000  19,597.38] 19,5073
Withdeaw
LGIP LGIP TEXPOOL N/A|Local Govemment investment Pool [Local Gavemment Investment Poo| N/A|  azr2eros| 02/28/2018)500,000.00 500,000.00{ 0.00|  500.000.00f 0 0.000|
LGIP LGIP TEXPOOL N/A|Local Govemment investment Pool [Loca) Gavemment Investment Poo| N/A|  02/05/2018] 02/05/2018]3,200,000.00 3,200,000.00 0.00| 3,200,000.00} 0 a.000|
LGIP LGIP TEXPOOL N/A|Local Govemment tnvesiment Pool |Local Gavemment Investment Poo| NA[  0210172018] 02/0412018]500,000.00 500,000.00] 0.00| 500,000 00| o 0000
Sub Total / Average | | | |4.200,000.00 4,200,000,00( 0,00  4,200,000.00| | |






