CITY OF WEST UNIVERSITY PLACE @

Monthly Investment Report

Period Ending: May 31, 2018 West University

Place
i 22 56% April 30, 2018 May 31, 2018
Security Sector Beginning Balance Ending Balance
2.81% CASH AND INVESTMENT POOLS
JPMorgan Chase Bank * Market Value 769,901.84 740,482.13
TexPool Market Value 10,852,981.67 8,565,469.49
AGENCY SECURITIES
64.62%
Book Value 14,981,311.63 16,953,516.08
Market Value 14,899,480.00 16,885,267.00
Par Value 15,000,000.00 17,000,000.00
TOTAL PORTFOLIO
» TexPool « USAgency =JPMorgan Book Value 26,604,195.14 26,259,467.70
Market Value 26,522,363.51 26,191,218.62
Par Value 26,622,883.51 26,305,951.62
Weighted Average Call/Maturity ( in Days ) ** 182
Weighted Average Maturity ( in Days ) ** 182
Weighted Average Yield to Maturity ** 1.6350%
Earnings / Current Year to Date 172,359.27
Accrued Interest 35,895.10
COMPARATIVE YIELDS
Treasury Bill / 3 Month 1.5000%
Treasury Bill / 6 Month 2.0700%
Treasury Note / 2 Year 2.5100%

* 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
Code 2256 and with the stated palicies and strategies of the City of West University Place.

2=

Harrison Nicholson
Finance Director Treasurer




City of West Universily Place

Date To Date

MONTHLY Irwestment Report - Summary Page
Repori Formai: By Transaction

Group By: Security Seclor
Portiolio / Report Group: All Portfolios
Begin Data: 4/30/2018, End Date: 5/31/2018
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JPMorgan Chase Cash cashaise | 12aeois| WAl 769.90184 74048213 76990184 74048213]  769.901.84 740.482.13] 1 1| 0.000] 0.00| N/A
Sub TotallAverage Cash i T69,901.84 740482.13]  769.501.84]  740.482.13] 769,901.84 740.482.13) 1 1| n.0o0f 0o0| 0.00
Local Govarmment kvestinent Paol
LGIP LGIP 03/3072008] NA| 10.852.96167)  856546949] 1085296167 856546949  10.852,981.67 8,565,469 49| 1 D IRELD 12.487.82] /A
Sub TotaliAversge Locsl G I Pool | 10,852,981.67|  3,565469.49| 10,852981.67| 8565469.45)  10,852.981.67 8,585,463.49| 1 1| e[ 1248782 0.00|
US Agency |
FFCB 117 /17/2018-16 3133£GAV7 | osn7:2018] 05172018 eeses000]  esaceooo]  1,00000000] 1.00000000] 1,000,000.00 1,000,000.00{ 81 s 1,007.50 455.00|
FFCH 1 104725201817 31338F4C8 | 0412572016] 0472572010  ©89,090.00 590,330 00  1.000.000.00] 1,000,000.00]  1,000,000.00 1,000,000.00{ 129 129 1190 1.02472]  1,190.00{
FFCB 1375 12/21/2018-76 NEFSWE | 12/2112015] 12/2112018]  994,320.00 996.080.1 1,000.000.00  1,000.00000]  1,000,000.00 1,000,000.00] 204 204 1.375 198403 a1
FFCB 2.375 ¥27/2020 IIESLE | 03272018] 03272020  £96.700.00 997,500.00f  1.000.000.00{ 1,000.000.00|  1,000,000.00 1,000,000.00{ 666 668 2.375| 2.045.14] 422222
FHLB 0.875 /572018 313048Y72 |  05/08:2018] 08205:2010] 0.00 582.990.00] 000] 582094 08} 0.00 1.000,000.00| 431 431 2421 1,530 2.018.44
FHLB 103 7/12/2019-17 3130A8PT2 | 07122018] 071212019]  $84,22000{  ©85980.00]  1,000,000.00] 1,000.00000{  1.000.000.00) 1,000,00.00 407 407 1.030] 83654] 397654
FHLB 1.25 7/16/2013 2130ABTZ8 | 077252017] 07102018 1,997.40000|  1.933.204.00]  2.000,00000] 2.000.00000]  2.000.000.00 2,000,000.00 48 49 1.250 215278 9,166 67
FHLIMC 1 8282201517 MNMGABS2 | 02082018] 0A282018]  997.30000]  997,630.00]  997,24093] 0083M42]  1,000,000.00) 1,000,000.00 09 69 1,688 1,426 62 2,500
FHLMC 1.05 12/28/2018-17 213468WU9 | 047282018] 127282018]  992,54000] 99360000  1,000,00000] 1,000,00000[  1,000.000.00) 1.000,000.00{ 211 211 1.0%0{ 904.17] 962 50|
FHLMC 1.05 5252018-16 NUGHSA | osesrme] ozsans]|  999.330.00] 0.00|  1,000,000.00] 000]  1,000,000.00| 0.00| | 72817 0.00|
FNMA 1 13 7/2622018-17 136GIF42 | 077282018) 077262018]  984,460.00(  ©46.520.00]  1,000000.00] 1,000.00000(  1,000.000.00] 1,000,000.00] 42 421 1130) 97305) 392361
FNMA 1.375 1/28/2018 3135G0H63 |  02:082018] 01282018] 1.957.600.00]  1,989.04000]  1.991.777.27] 1.982.728.41 2.000.000.00| 2.000.000.60| 242| 242] 1935] 3310.10)  9,395.89)
|Bub TotalAveraga US Agency | | 12800.45000] 12.905573.00] 12.909,51020] 12,973,15891|  13,000,000.00{ 13,000,000.00( 284 26)  ts22]  nimasd] 472332
US Treasury
T-Nole 1.25 12/3172018 {912628U89 | 02m62018] 12/3172018]  ©93.900.00 99484200|  99569467| ©99623943]  1,000,000.00 1,000,000.00 21 214 1.900 161520 521409
T-Nate 1375 111302098 [912828R79 | oannaz01s| 11302018)  996.130.00 99660000 99609876 996.663.89)  1,000,000.00 1,000.000.00 183 183 2048 1.736.15 0.00
T-Nole 1625 ¥3172018 [912828c85 | 05082018 0a/3172018) 0.00 984.920,00 000]  984,948.27| 0.00] 1,000,000.00 304 04 2240 140337) 270833
T-Nole 1.625 &/30/2018 |p12828ws5 | oswarzo18| 080rzo19) 000 562.530.00 000] 992,507 58 0.00 1,000,000.00 35| 5| 2320 148872) 877831
Subs Total/Averages US Trasaury 1,990,000.00(  3,979.25400]  1,994,783.43] 3,980,383.17 2,000,000.00 4,000,000.00 74| 4|l 292 6223.44] 1470073
[muunug. 26,522,351.51|  26,191,210.62]  26,604,195.14) 25,259,467.70 265,622,883.51 26,305,851.62] ﬂ 182 1.634 35,895.10}




Cily of West University Place

Date To Date

01 Monthly Investment Report - Parl A
Report Format: By Transaction

Group By: Security Seclor

Partfalio / Report Group: All Porifolios
Begin Daie: 4/30/2018, End Date: 5/31/2018
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Cash
JPhlorgan Chase Cash CASHE159 769,901.64 740.482.03] 76990184 74048293  76v90184) 74048213 o000]  0.000{ wa) 0.00{0.00
Sub Total/Average Cash 769,901.84 740482.13]  769.301.84]  740.482.1 769,901.84]  740,482.13 o.000] o000 0.00| 2.00[0.00
Local Government Investmant Pool
LGIPLGIP TEXPOOL 10,852,981.67 8.565469.49| 10.852,981.67] 6,565.469.49] 10852,981.67] 856546943 1670]  1.718] na12.407.82[12,487.82
Sub TotallAverags Local G In Pool 10,852,981.67|  5,565.463.49] 10.852.981.67] 8,565469.49 10,852.901.67] 0.565.469.43] 1.670] .78} 0.00|  12487.92{12,487.82
US Agency
FFCB 1.17 5/17/2019-16 INBEGAVT 1,000.000.00]  1,000,000.00|  986.690.00]  988,090.00]  1.000.000.00| 1,000,000.00] 1170 1170 455.00)  5850.00{1.007.50
FFCB 1,19 47252019-17 3133EF4CA 1,00000000]  1,000,00000]  989,090.00) 990,330.00]  1,000,00000| 1,000,000.00| 1190 1190 1,190.00] 0.00[1,024.72
FFCB 1.375 12/2172018-16 IIIEFSWS 100000000 $,000,000.00]  934320.00]  996,080.00]  1,000,000.00| 1,000,000.00| 1375 1975 6,111 81 0.00]1.184.03
FFCB 2.375 37272020 JNIEIHLE 1,000,000.00 1,000,000.00 m.mnm[ 997,500.00 1.mo,ooom[ 1.ono,mo_oo[ 2375 2375 4,222 22 0.00|2,045.14
FHLB 0.875 8/572019 3130A8Y72 0.00) 1,000,000.00 0.00|  982,890.00( 000|  982,094.08 2.427 2,819.44 0.00|1,530.33
FHLB 1.03 7/12/2019-17 3130A8P72 1,000,000.00 1,000,00000(  984.220.00|  985980.00|  1,000,000.00{ 1,000,000.00 1000 1000 3,976.94) 0.00/886.94
[FHLB 1.25 77192018 2130ABTZ9 2,000,000.00 2,000,00000( 1,997,400.00 1,998,204.00]  2,000,000.00] 2,000,000.00| 1250 1250 9,166.67, 0.00|2,152.78
FHLMC 1 8728/2018-17 3134GABS2 1,000,000.00 1,000,000.00 991.100.00’ 997,639.00 997.7@0.93‘ 990.33&.42[ 1.688 1.688 2,500.00 0.00]1,426.82
FHLMC 1.05 12/282018-17 2134GEWUS 1,00000000] 100000000 99254000 99360000  1,000,000.00] 1,000,000.00} 100 1.050 962.50 0.00[904.17
FHLMC 1.05 5/25/2016-16 3134GOLS4 1,000,000.00 000]  999,330.00] 0.00]  1,000,000.00 0.00) 1.050 00|  525000[728.47
FNMA 1,13 772622019-17 3138GF42 1000.00000]  1.000.00000]  984.460.00]  985,520.00(  1.000,000.00] 1.000.000.00] 1120 1130 292361 0.00|973.05
FNMA 1.375 172672019 3135G0H63 2000.000.00]  2.000.00000] 1,967.600.00] 1.969.040.00] 199177727 1.992.728.41 193] 1935 9,395.83 0.00[3,319.19
Sub TotalAverage US Agency 13,000,000.00]  13,000,000.00] 12.909.450.00 12,905973.00| 12,989,508.20| 12,973,156.91 1417) 1522 4472332 11,100.00(17,183.8¢
US Treasury
T-Note 1.25 1213172016 |o12828u99 1,000,000.00 3,000000.00)  993900.00(  994844.00]  995694.67]  996239.43 1.900]  1.900] 5,214,09 0.00[1,615.20
T-Note 1.375 111302018 |s12828R79 1.000.000.00]  +,00000000]  99.13000  95%6.600.00]  996.098.76|  996.663.69 2028 2048 0.00]  6.67500]1.736.15
T-Nots 1.625 V3172019 ]912828C55 0.00] 1,000,000.00 0.00 994,920.00 0.00 994,948.27 2.240 2,70!.33] 0.00|1,403.37
T-Note 1.625 61302019 912828WS5 000]  1,000,000.00 0.00[  992,930.00] 000]  992.507.58 2329 ,770.31 0.00|1,468.72
5ub Tolali/Average US Treasury 2,000,00000[  4,000,00000 1,990,030.00( 3979,234.00] 1,991,793.43] 3930,388.47 1974) 2129 14,700.73|  6,875.00/6,223.44
Total / Averaga 26,622,883.51  26,%05,951.62 26,522,%6351] 26,191,218.62( 26,604,195.14| 25,259,467.70 1821] 1634 59424.05|  30,462.82{35,885.10




City of Wesl University Place

Transaclions Summary

MONTHLY Transaction Summary - by Action

Group By: Action

Portfolio / Report Group: All Portfolios

Begin Date; 05/01/2018, End Dale: 05/31/2018
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FHLE 0.875 8/5/2019 [313088v72 0.875[US Agancy FHLS Bond 0ama2018]  0sner018| 050772018)1,000,000.00 981322.77|  226042] 983383.18] sp.112277| 2427
T-Note 1.625 3312019 |912828C65 1.625|US Treasury Treasury Nole 033172018 050872038 05/0772018}1,000,000.00 934,566.07|  1,887.18] 996,253.23| 99.456607| 2.240|
T-Nole 1.625 6/302018  |912B28WS5 1.625[US Treasury Treasury Note 06/302018]  050820%8| 0sve7/2018)1,000,000.00 232071.31|  6574586| 997,817.17] s920m31| 2.328|
Sub Total { Average | | | [3.800,000.00 2967,760.45]  9.693.44| 2.977,451.59)
Daposit
LGIP LGP TEXPOOL N/A[Local Government lovestment Pool  [Local Government invesunent Pool WA 053172018] 05/31/2018]12,487.82 12,487.82 000|  12487.82 100} 0,000
LGIP LGIP TEXPCOL N/A[Local Government lnvestment Pool  |Local Govemment investment Pool niA|  05/3072018| 05/30r2018]700,000.00 700,000.00 000/  700,000.00 00| 0000
|Sub Total f Aversge | | |712.407.52 712,487.82 0.00| 712487.82
Interest
FFCB 117 5172018-96  |3133EGAVT 3.170JUS Agency |FFCB Bond 05/122019]  08/17/2018] 05/17/20180.00 000 585000  5850.00] 0.000
FHLMC 1.05 5252018-16  [3134G9L54 1.050JUS Agency |FHLME Bond 05252018| 057252018 05252018[0.00 000 525000 5,250.00 0.000
LGIP LGIP TEXPOCL N/A|Local Govermment investment Pool  [Local Government lnvestment Pool na| 05312018 os3i72018]0.00 0.00| 12467.82]  12,407.682 0.000
T-Note 1375 14/30/2018  [912828RTY 1.375[US Treasury [ Treasury Note 117202018 053172018 05/31/2018[0.00 000| 687500 5,875.00 0.000
Sub Totat / Aversge 3 E | | | lo.00 0.00| 3046282]  30,462.82)
[Matured
|FHLMC 1.05 52572018-16  [3134G9t54 1.050{US Agency {FHLMC Bond 05/252018|  05/2572018| 05/25/2018}1,000,000.00 1,000,000.00{ 000 1,000.000.00] o| 0.000{
{Sub Total / Average | | | 11,000,000 .00 1,000,000.00{ 0.00| 1,000,000.00] |
Withdraw
JPMorgan Chase Cash CASHE159 WA [Cash Cash NA|  053122018] 05/3172018[29,419.71 2941871 000  29.419.71 of 0.000
LGP LGIF TEXPOOL N/ALocal Govemment Investment Pool  |Local Goverament investment Pool Na|  05082018] 0508:20183,000.000.00 3,000.000.00 0.00| 2,000,000.00| o] 0.000
[Sub Total f Average | |3.029.419.71 3,029,419.71 0.00| 3,029,419.71| |






