CITY OF WEST UNIVERSITY PLACE @

Monthly Investment Report
Period Ending: April 30, 2018

(

West University

Place

Security Sectqrﬁgq,

March 31, 2018

April 30, 2018

Beginning Balance

Ending Balance

CASH AND INVESTMENT POOLS
IPMorgan Chase Bank * Market Value 561,955.75 769,901.84
TexPool Market Value 12,486,844.9% 10,852,981.67
.34%
263 AGENCY SECURITIES
Book Value 13,983,240.73 14,981,311.63
Market Value 13,908,680.00 14,899,480.00
Par Value 14,000,000.00 15,000,000.00
TOTAL PORTFOLIO
« TexPool Book Value 27,032,041.47 26,604,195.14
Market Value 26,957,480.74 26,522,363.51
Par Value 27,048,800.74 26,622,883.51
Weighted Average Call/Maturity { in Days ) 155
Weighted Average Maturity ( in Days ) 155
Weighted Average Yield to Maturity 1.5210%
Earnings / Current Year to Date 136,464.17
Month End Interest/Dividends Received 33,232.90
COMPARATIVE YIELDS
Treasury 8ill / 3 Month 1.7900%
Treasury Bill / 6 Month 1.9800%
Treasury Note / 2 Year 2.3800%

* 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 Gavernment
2256 and with the stated policies and strategies of the City of West University Place.

OL;OM

Claire Bogard
Finance Director Interim Treasurer




City of Wesl University Place
Date Ta Date

MCNTHLY Investment Report - Summary Page

Report Formal: By Transaclion

Group By; Securily Sector

Partfolio f Report Group: All Porifolios

Begin Date: 3/31/2018, End Date: 4/30/2018
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Cash
IPMorgan Chase Cash CASHB159 1203172015 wa|  ss19s575] 76990184  561,956.75] 76990184 561,955.75 769,901.84 [ 1| 0.000) 0.00 NIA
Sub TotalfAverage Cash | 561,955.75]  769,501.84]  561,95875]  769,501.84| 561,955.75 769,901.84 1 1| 0.000/ 0.00 0.00
Local Government Investment Pool
LGIP LGIP TEXPOOL 09302008 WA| 12,486,844.89] 10.852,981.67| 12.486,844.99] 10,852.081.67] 1248684499  10,852,981.67 1 1| 1.670 16,136.60{ N/A
Sob TotalVAverage Local G [ | 12,486,844.99| 10,852,981.67| 12,425,844.98] 10,852981.67|  12.48534498]  10,852,981.67 1 1| 1.670 16,136.68| 0.00|
US Agency
FFCB 117 5/17/2019-16 3133EGAVT 05172016| 051772019)  988,13000|  986,690.00 1,000,000.00|  1,000,000.00) 1,000,00000]  1,000,000.00 382 32| 1.170 942,50 5.287.50
FFCB 1.19 4252019-17 3133EFACH 041252016 04z572013]  989,77000]  989,090.00] 1,000,000.00]  1,000,000.00 1,000,00000(  1,000,000.00 360 350 1,190 958,61 165,28
FFCB 1.375 12/2172018-16 3133EFSW8 122112005{ 127212018  994,82000]  984,22000| 1,000,000.00]  1,000,000.00 1,000,000.00 1,000,000.00 235 2as| 1.375] 1,107.64 4,527.00|
FFCB 2.375 Y27/2020 3133EJHLG 027r2018| 03272020]  999.90000]  996.700.00] 1,000,00000] 1.00000000] 100000000 1,000,000 697 697 2.375) 1,913.19| 2,177.08|
FHLE 1.03 7/12/2019-17 3130A8P72 07/122016| _07h22019]  oe525000]  o84.22000] 1.000.000.00( 1.000000.00] 100000000  1.000,000.00 438 38| 1.030) 829.72| 3,090.00
FHLR 1.25 7/19/2018 3130ABTZ9 077252017] 07132018 1,996200.00]  1.997.400.00 2.000.000.00{  2,000.000.00]  2,000,000.00 2,000,000.00| 80 so| 1250 2,013.89 7.013.89)
FHLMC 1 872872018-17 3134GABS2 o2m62018] oazarnis|  996.40000] 99710000  997.185.74]  997.740.93]  1.000.000.00 1,000,000.00( 120 120{ 1.688 1,388 53 1,666.67|
FHLMC $ .05 12/26/2018-17 3134GEWUS 04262016| 12282018  95237000)  ©92,540.00] 1,000,00000]  1,000000.00]  1,00000000[  1,000,000.00( 242 242} 1050 845,83 58.33)
FHLMC 1.05 525/2018-16 M34AGILS4 05262016| 05252018]  9983s000] 99,3000 100000000 100000000 100000000  1.000.000.00 25 25 1.050 845.83| 4.520.83)
FNMA 1.13 7/262019-17 3136G3F42 072672016 0772672019(  985810.00)  984,460.00] 1,000000.00] 1,00000000  1,000,00000]  1,000,000.00 52| as2| 1.130) 910.28) 2,950.56)
FNMA 1.375 1/26/2019 3135G0H63 02/06/2018| 0172822019]  1,887,780.00] 1.987,600.00] 1,990.887.50] 1,991,777.27 2,000,00000]  2,000,000.00 2n) 273 1.935 3,105.05 7.027.78)
Sub Total’Average US Agency | | 12914.780.00| 12,909,450.00 12,928,073.24| 1238951820  13,000,00000]  13,000,000.00 281| 281 1.417] 14,861.07 38,895.00
US Treasury
T-Nole 1.25 1273172018 91282889 ozmerzo8| 12m1z018] 99390000 93380000  595167.49]  s9s69467|  1,00000000]  1,000,00000{ 245 245 1.900| 1,562.10 4,143.65|
T-Note 1375 1173072018 912628RTS aanen018| 1130z018| 000  996,130.00 000|  996,098.76| 000[  1,000,000.00] 214 214 2.048] 672.05| 5,703.99
Sub TotaliAverage US Treasury 993,900.00]  1,990,03000{  995167.49] 1,991,79343]  1,00000000)  2,000,000.00 230 230| 1.974 223515 9,847.63|
Totat / Average 26,957.480.74|  26.522,363.51] 27,032,041.47] 26,604,195.14]  z7,048.80074|  26.622,83151) 155 185{ 1.521 33,232.90 az,742.63)




City of West Universily Place

Dale To Dale

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

Group By: Securily Sector

Portfolio / Report Group: All Parifolios

Begin Dale: 3/31/2018, End Date: 4/30/2018
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|Cash
JPMorgan Chase Cash CASHB159 561,955.75 76080184]  56185575]  760901.84]  561.95575| 76990184 a aoo| 0.000] NIA 0.00| 0.00|
|Sub TotalAversge Cash 561,955.75 760.901.84)  561.95575|  760.001.84]  561.85575] 76990184 0.000| 0.000| 0.00 0.00| 0.00|
|Local Government Investment Pool
LGIP LGIP TEXPOOL 12,486,844.90 10,852,9881.67|  12486,844.00| 10652,981.67) 12.486,844. 99| 10,852,881.67 1518 1670 A 18,136.68| 16.136.63
Sub Tolal/Average Local Gavemment Investment 12.486,844.99 10,652,901.67)  12486844.99| 10,852,961.67| 12.486,844.99| 10,852,981.67 1.516] 1.670{ 0.00] 16,136.68|  16,136.68
US Agency
FFCB 1.17 5/17/2018-16 3133EGAVT 1,000 000.00{ 100000000  ©98,130.00]  986,600.00]  1,000,000.00{ 1,000.000.00| 1.170] 1.170 5,287.50 0.00] 94250
FFCB 1.19 4125/2018-17 3133EF4CE 1,000,000.00| 1,000,00000] 98977000  ©89,00000|  1,000,000.00]  1,000,000.00{ 1.100] 1.180 165.28 5,950.00 958 61
FFCB 1.375 12/21/2016-16 3133EFSWB 1,000,000.00 1,000,00000{  ©0482000]  ©8432000]  1,000,000.00]  1,000,000.00] 1,375 1375 4.927.08] 0.00 1.907.64
FFCB 2.375 3/27/2020 3133EJHLE 1,000,000.00 100000000 0990000  ©06,70000]  1,000,000.00]  1,000,000.00| 2.375| 2375 2,177.08 0.00 1,913.19
FHLB 1.03 7/12/2013-17 3130A8P72 1,000,000.00{ 1,000,000.00 985,250.00]  84,220.00]  1,000,00000|  1,000,000.00] 1030 1.030 3,090.00 0.00 82872
FHLE 1,25 7/18/2018 3130ABTZ9 2,000.000.00] 2,000000.00]  1.896.200.00]  1.897.400.00]  2,000,000.00|  2.000,000.00( 1.250| 1.250 7.013.89 0.00| 2,013.89
FHLMC 1 &/28/2018-17 3134GABJ2 1,000,000.00{ 1.00000000] 90640000  967,10000] 99718574  997,740.83 1.688] 1.688] 1,686.67 0.00| 1,388.53
FHLMC 1.05 12/28/2018-17 3134G8WUS 1.000.000.00 1,00000000] 99237000 9254000  1,000,000.00|  1,000,000.00 1.050 1.050 5833 5,250.00| 845,83
FHLMC 1.05 5/25/2018-16 31346954 1,000,000.00 1.000.00000]  998350.00|  999.330.00]  1.000.000.00]  1.000.000.00 1.050| 1.050 4,520.83 0.00] 845.83
FNMA 1.13 7/26/2018-17 2136G3FA2 1,000,000.00| 1,00000000] 98581000 88446000  1,000,00000|  1,000,00000 1.130] 1130 2,950.56| 0.00] 910.28
FNMA 1.375 1/28/2019 3135G0HE) 2,000,000.00 200000000  1967,780.00  1.987.60000]  1990,887.50  1,991,777.27 1.935] 1.935 7.027.78| 0.00] 3,105.05
Sub TotaliAverage US Agency 13,000,000.00 13,000,000.00  12,914,780.00] 12.909450.00] 12.968,073.24] 12.989,518.20 1.417| 1417 38,895.00| 11,200.00) 1486107
US Treasury
T-Note 1.25 1273112018 |912828U89 1,000,000.00| 1,00000000)  993,00000]  ©9390000] 99516748 09560467 1.900 1,800 4,143 65 0.00| 1,683.10
T-Nota 1.375 11/30/2018 |912828RTS 0.00| 1.000,000.00| 000  996,13000| 000  ©996,098.76| 2.048 570398 000/ 67205
|Sub TotalAverage US Traasury 1,000,000.00| 2,000000.00|  s93900.00| 199%003000]  ss5167.48) 1,991,783.43 1.800 1.974 9,B47.63 0.00 223515
[Total £ Average 27,048,800.74| 26,622,882.5¢]  26,957,480.74] 26,522,36351|  27,022,041.47] 26,604,195.14 1.451 1.521 48,742.63 27,3668 3323290




City of West Universily Place
Transaclions Summary

MONTHLY Transaction Summary - by Action

Group By: Aclion

Portiolio / Report Group: All Porifolios

Begin Date: 03/31/2018, End Date: 04/30/2018
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Deacription icud’en[g«' sfeTicker | "%Eg.“ © ‘Socurty Sector ‘Security Type: " |Tracenate| |,  EaSR | Principal | IMOSSOMIE]  rog Prica | Y48
Buy
T-Note 1375 11/30/2018  |94282BRT9 1.375|US Treasury Treasury Note 1130:2018)  0418/2018| 08172018 1,00000000) 99588000] 525069 1001.13068| 99588 2.048
Sub Tatal / Average | | | | 1,000,00000( 995880.00]  5250.69) 1,001,130.69) |
Daposit
JPMorgan Chase Cash CASH8159 N/A|Cash Cash NA|  o4noros] ospozoie 207,84800(  207,946.08| 000  207,946.00| 100 0.000|
LGIP LGIP TEXPOOL N/A|Loca) Govemment Investment Pool |Local Govemment nvestment Pool N/A[  o4noroia] 043012018 16,136.68  16,135.68| 000 16,3664 100 0.000|
LGIP LGIP TEXPOOL N/A|Local Govemment lnvestment Pool |Local Govemment lnvestment Pool NiA|  o4rzar018] o4zazon8 350,000.00)  350,000.00 000  350,000.00] 100 0.000|
LGIP LGIP TEXPOOL N/ALocal Govemment Investment Pool |Lacal Govemment lnvestment Pool N/A|[  04r16/2018] 0411612018 600,000.00|  600,000.00 000  600,000.00| 100 a.000|
Sub Total | Average | 1.174,082.77| 117408277 0.00| 1.174,082.77|
Intorest
FFCB 1.194/25/2019-17  [3133EF4CS 1.190[US Agency |FFcB Bond 04252019 04/25/2018| 0412572018 0.00) 000 595000  5850.00 0.000
FHLMC 1.05 1228/2018-17 [3134GeWU9 1.050|US Agency {FHLMG Bond 12/28/2018|  o4r28i2018| 0412872018 000 000| 525000  5250.00 0.000
LGP LGIP TEXPOOL NiA|Local Govemment investment Pool [tocal Govemment investment Poot NA|  04130,2018] 0413072018 0.00 000| 1613668  16,135.69 0.000
Sub Total | Average | | 0.00} oto|  z7.3%668]  27.336.68)
Withdraw
LGIP LGIP TEXPOOL NiA|Local Govemment Investment Pool |Local Govermment Investment Pool | o4i2sr2018| D4r25v2018] 750,000.00(  750,000.00( 0.00[  750,000.00 of 0.000}
LGP LGIP TEXPOOL NIA|Local Govemment Investment Pook [Local Goveriment Investment Pool Nl oanarzo18| 0418018 1,000,00¢.00] 1,000,000.00| 0.00] 1,000,000.00 of 0.000)
LGIP LGIP TEXPOOL N/A|Local Govemment Investment Poot | Local Government Investment Paol Nl 04r1212018) 0411212018 850,000.00  850,000.00| 0.00)  850,000.00 0 0.000
Sub Total / Average | | | 2,600,000.00( 2,600,000.00| 0.00| 2.600,000.00 |






