CITY OF WEST UNIVERSITY PLACE (\l'
(

Monthly Investment Report

Period Ending: July 31, 2018 ‘West University

Place
. 22 June 30, 2018 July 31, 2018
Security Sector Beginning Balance Ending Balance
2.54% CASH AND INVESTMENT POOLS
JPMorgan Chase Bank * Market Value 871,285.92 645,637.93
TexPool Market Value 6,252,158.20 5,761,687.39
AGENCY SECURITIES
Book Value 18,932,660.60 18,929,712.32
Market Value 18,869,010.00 18,861,970.00
J Par Value 19,000,000.00 15,000,000.00
TOTAL PORTFOLIO
« TexPool  + US Agency Book Value 26,056,104.72 25,337,037.648
Market Value 25,992,454.12 25,269,295.32
Par Value 26,123,444.12 25,407,325.32
Weighted Average Call/Maturity { in Days )} ** 150
Weighted Average Maturity ( in Days } ** 190
Weighted Average Yield to Maturity ** 1.8060%
Earnings / Current Year to Date 246,375.14
Accrued Interest 38,238.10
COMPARATIVE YIELDS
Treasury Bill / 3 Month 1.9900%
Treasury Bill / 6 Month 2.1700%
Treasury Note / 2 Year 2.6000%

* 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 policies and strategies of the City of West University Place.

Myf//ﬁ

Harrison Nicholson
Finance Director Treasurer
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Cash
JPMorgan Chate Cath #8158 | 120172015 wal  enzesw|  esssyzes|  arizesez|  masedrm 871,285 92 845,837 53 1 1 0000 0.00] A
[Sub TotalAverage Cash s11,2802]  eas837sy|  a7t288v2] 64563799 7128502 645,637.93 1 1 0.000) 0.00f 0.00
Locat Government invesiment Pool
LGP LGP TEXPOOL | eavsor2008( WA 025235820 57618730 6252.15820{ 5.781.687.30] 8.252,158.20[ 5.761,887.30 [ [ 1.800| 10032.71 A
Subs Total/Avs rage Local Governmant krvestzment Pool | 8252350.30] 878100730 e28298020] 578160239 6.252,158.20| 8,761,687.30 1| 1 1.890] 10,092.71 0.00
|05 Agency
FFCa 1.17 5172018-16 3103EGAVT|  0s/1772008] 0541722018]  ce0.58000]  caem3000[  1000.00000]  1,000,000.00] 1.000.000.00] 1.000.000.00} 200| w0| 1410 1.007.50) 2,405 00
FFCB 1.19 412622010-17 3133EF4ce | 04252098] 04z5201)  ©60350.00]  091.180.00[  1.000,000.00]  1.000,000.00 1,000,000 00f 1,000.000.00] 208] 268 11w 1,024.12 3,173.33
FFCB 1375 12121201816 3133erswe| 12212015 12212008 eee.350.00]  eee.sa0.00]  1.000.000 00|  1.000.000.00) 1,000,000.00| 1,000,000.00 143} 143 1375 4,984.03 1527 18|
FFCa2 315 w222020 31336048 | oar7z0t8| oazzzezn| 100090000  993.800.00|  1,000,000.00]  1,000,00000 1.009,000.00| 1,000,000.00 oos| o0s| 2315 2,045.14 8,180.50
FHLB 0 475 852010 3130A8Y72 | psmazoia) osws20te]  9e320000] 90420000  we3ase7el  vesEer.os 1,000,000 00| 1,000,000.00 370 sl 2421 2,062 69 421778
FHLB 1 /2872018 ks D8/21/2018] 09262019 9E2,530.00 962,800.00 9a2.297.07 983,528 29} |.MMAWI 1,000,000.00 422 422 2459 2,001.53 347222
FHLB 103 7/12/2010-17 1I0ABPT2 07412720184 07/1272019 985,670.00 966,980.00 1,000,000 00| 1,000,000 oo| 1,000,000 00| 1,000,000 00 340 348 1030 BB6 94 54301
125 7102018 J130ABTZ9 07/25/2017] 0712018, 1,099 ,200.00/ 000 2,000,000 00 oml 2,000,000.00 003 1,31944 .00/
FrLs 1 7 272572019 313041213 000 94534000 000|  ©608,742.44| 0.00| 1,000,000 04/ 200 200 2281 442.34 7.308 67
FHLMC 1 87282018-17 134GAR [ oot 8]  ©0050000] e0030000]  oospacer| 90948908 1,000,000 60| 1,000,000 00, 20| 28 1,888, 142082 4,10667
FHLMC 1.05 177267201817 31:4Gewue]  0ezez010] 12202018)  ©0455000]  905.80000]  1,00000000]  1.000,000 00 1.000.000 00| 1,000,000 00 150 150 1.050 904.17 2.11250|
FHIMA 1 212672010 313560453 | oan1z018| G2re2019]  oe1es000] 00273000  60203533] 09308153 1,000.000 00| 1.000.000.00| 210 2t 2230 1,907.32 4.205.56)
FHMA 1 2067010 313560453 | 0r4zo18] o2zero10 000| 90273000 ooo|  owz.065.83 000]  1,000,000.00} 210 210) 2250 43464 4.30550)
FHMA 1 13724201817 313003F42 omuzolu[ 07262018 966.340.00 POG.900.00|  1.000,000.00|  1,000,000.00) 1,000,000 00| 1,000,000.00f 380 360 4130 073.05 158.04
FHMA 1 375 172872010 3135GoHe3 | 02082018] 01282010]  1,090.180.00] 199140000 1emae1818] 190450032 2,00000000( 2,000,000 0O 81 18 1,635 331020 220.7
Sub TotaVAverage US Agenay | 1408930000 14879.970.00] 14950,150.77| 1494499644 48,000,00000]  15,200,000.00] 204 20a) 178 2102047 46,021.98
US Treasury
T-Note 125 127312018 912825090 Q2/DA2018| 1273172018 995,500.00 £906,100.00 006,768 81 00731137 1,000,000.00 1,000,000.00| 153 152 1.900 150775 1,052.00
T-Noie | 375 1173072018 012828RT9 C41B2018| 117302018 007,210 00 007,730.00 067 210.80 0777503 1,000,000 06 1,000,000 00 122/ 122 2048 172075 220187
T-Hote 1.625 ¥317201% 012026085 | 0S082018| 04/312010]  005,10000) 00555000 09644080 99500184 1,000,000.00 1,000,000.00) 243 243 2240 189151 5.416.07
T-Nole 1 625 &/3072018 012828WSS5 OS/0R2018] 06302019 902,700.00 992,620.00 963.076.02 O00.604 .64 1.000,000.00 1,000,000 00| 334 3 2328 1,8509) 1,364.89)
Sub TotslAvarage US Treasucy 3,900630.00) 3962000.00| 396250083 1.984,713.59 4.900,000.00 4.000,008.00) 213 213 2129 7.475.92 16,130.22
Total | Average 23,982454.12| | 25.399.208.33| | 2800848472 | 28357.997.84 20,123 44412|  25407,328.32 ol ieel 1. 3023048 56,950.57|
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JPMorgan Chase Cash CASHB159 671.265.92{ 645637.93]  87128592]  645.607.93] 87128692  545,637.93) 0.000 0.000 N/A 0.00}0.00

Sub Total/Avarage Cazh 871,285.92] 64509793 87128592  e4s37.03  e7i,28892]  easea793] o000 0.000 0.00 0.00{0.00
Local Government Investment Pool

LGIP LGIP I TEXPOOL 6.252,158.20( 5.761,687.33]  625210820] 5761687.39] €.252,15820] 5.761,667.39] 1.797 1.8%0] Al 10,032.71]10,032.71
{Sub Totatia Lacal G L Pool 6,252,158.20} 5761887.39] s25213820] s761,887.3|  6,252,5820)  5,781,887.39) 1.707 1.390| 0.00] 10,032.71}10,032.79
{US Agency

FFCB 1.17 5/17/2019-16 NIEGAV? 1,000,000.00| 1.000.00000|  989.560.00]  989.930.00]  1,000.000.00]  1,000.000.00] 1.170] 1.170] 2.405.00 0.00{1,007.50
FFCB 1,18 412572019-17 |a133er4ca 1,000,000.00] 1.000.000.00]  989.55000[  991,180.00]  1,000,000.00]  1,000,000.00 1.180] 1.190f 3,173.33 0.00{1,024.72
FFCB 1.375 12/21/2018-16 313IEFSWE 1,000,000.00 1.000.000.00]  996,350.00]  996,940.00]  1.000,000.00|  1,000.000.00 +.375) 1275 1,527.78 0.00/1,184.03
FFCB 2.375 42772020 3133EIHLG 1,000,000.00 1.000000.00)  1.000.900.00( 9380000  1,000,000.00]  1,000,000.00 2375 2375 8.180.56 0.00{2.045.14
FHLB 0.875 852019 31304872 1,000,000.00 100000000 963.200.00]  964.20000]  983.M8.78|  984,627.94 2.427| 2,427 427778 0.00[2.062.63
FHLB 1 87262018 3130A%EP2 1,000,000.00 1,00000000]  982530.00|  582,800.00 982,297.67] 983528 2.459) 2459 3472.22 0.00[2,091.53
FHL8 103 7/12/2019-17 3130A8P72 1,000,000.00 100000000  985670.00(  966.980.00|  1,000.000.00/  1,000,000.00] 1.030{ 1.030 54361|  5,150.00[806.54
FHLB 1.25 7192018 3130ABTZ9 2,000,000.00 0.00(  1,999,.200.00| 0.00]  2,000.000-00 0.00| 1.250] 0.00] 12.500.00{1,319.44
FHLB 1 7 22502018 3130A12Y3 0.00 1.000.000.00 000 99534000 000 99674244 | 2.281 7.366.67 0.00[442.34
FHLMC 1 8287201B-17 31UGABS? 1,000,000.00| 1,000.000.00 998,500.00{  999.30000) 99888981}  989.483.09) 1.688| 1.688 4,166.67 0.00{1,426.82
FHUMC 1.05 12/2872016-17 31UGEWUS 1,000,000.00| 1,000,000.00 934,550.00]  995.600.00]  1.000,000.00]  1,000,000.00] 1.050] 1050 2,712.50 0.00/904.17
FRMA 1 212612019 313560453 1,000,000.00{ 1,000,000.00 991,850.00]  9%2,730.00 99203533  993,081.53 2.230} 2230 4,305.56 0.00{1,907.32
FNMA 1 2/2672019 313560453 0.00| 1.000,000.00 0.00]  992,730.00 0.00|  992.965.83 { 2.250| 4,305.56 0.00{434.64
FINMA 113 77267201917 3136GIF42 1,000,000.00 1,000000.00( 38534000  986,980.00]  1,000.000.00/ 1,000,000.00 1120 1.130] 156.94]  5650.00{873.05
FRMA 1375 17282019 3135G0HG3 2,000,000.00 200000000  1990180.00f 1.991.460.00(  1,993,618.18]  1,984,569.32 1,935 1.935] 22917 13.750.003.319.20
Sub Totat/Average US Agency 15,000.000.00 15,000,000.00]  14.584,380.00| 14,079,970.00| 14,850,158.77] 14,944,008.44 1.630 1788 48,821.38(  37,030.00]21,029.47
US Treasury

T-Nots 1.25 12/31/2018 |912828U99 1,000,000.00 1,000,000.00 90550000]  996.100.00] 99676561  997,311.37 1.900 1.900| 1,052.99 0.00|1,597.75
T-Nota 1375 117302018 |912a28RT9 1,000,000.00 1,000,000.00 997.220.00| 99773000  997.210.80|  997,775.93 2.048 2.048] 2,291.67 0.00]1,728.75
T-Note 1.625 33972019 |o12826C65 1,000,000.00 1,000.000.00 995160.00] 99555000  995446.80]  995961.94 2240 2240} 5,416.67 0.00{1,891.51
T-Nota 1625 6/30/2019 912826WS5 1.000,000.00 $.00000000f  992,700.00|  99262000]  993.07652]  993.664.64 2328 2329] 1,368 89 0.00{1,856.91
{Sub TotaliAverage US Tressury 4,000,000.00 4,000,000.001  3,980.630.00]  3,042,000.00]  3582,500.83] 338471308 2429 2120] 10430.22| 0.90)7,175.92
|Tows) 1 Average 1 2612344442]  25407,325.32]  25,992.454.12] 25,289.298.32]  28,086,104.72|1 25,337,037.84] 1e82]  1me[  sassis7| 47,082.74|3.23.10.
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FHLB 1 7 2252018 3130412Y3 1700|us Agency FHLB Bond 02r252019|  DIR4arZ018|  07/2372018)1,000,000.00 956.630.66)  7.036.11| 100366677 09.663066] 2281
FNMA § 272612019 313560U53 1.000US Agency FNMA Bond 021262019)  07r2412018(  07/23/20181.000,000.00 992.72564| A1) 99683675 99272564] 2250
Sub Total / Average | 1 |2,000,000.00 1,989,356.30]  11.147.22] 2,000,503.52| |

Deposit

LGIP LG TEXPOOL NiA|Local Government Investment Pool  [Local Govemment investment Fool wa| o7i2018| owaieois[10032.71 12,032 71 000  10032.7 100  0.000
LGIP LGIP TEXPOOL N/AJLocal Govemment investment Pool  [Local Government Invesiment Pool NA|  077202018] 0772002018 1,500,000.00 1,500,000.00 .00 1,500,000.00 10| 0000
Sub Total / Average | 1,510,032,71 1,510,032.71 0.00 1,510,032.71 |

Interast

FHLE 1.03 7/1272015-17  [3130A8P72 1.030|US Agency FHLA Bond otnzreeis|  omn2zos| o7i22018]0.00 000 515000 515000 0.000
FHLB 1.25 71372078 3130ABTZ9 1.250]US Agency FHLB Bond 07/19/2018|  07/39/2018| 07119/2018}0.00 000{ 1250000]  12,500.00 0.000
FNMA 1.137/26/2015-17  |3135G3F42 1 130]US Agency FNMA Bond 07/262019|  0%26/2018| ©71262018[0.00 000|  565000] 555000 0.000
{FMMA 1375 112822019 |3135G0HE3 1.375|US Agency FNMA Bond 01728r20t9|  07/28/2018| 07/28/2018/0.00 o000 13750.00]  13,750.00 0.000
LGIP LGP TEXPOOL N/A|Local Governmenl investment Pool Local Govemment Investment Pool N/A|  07/31/2018 07’3"2018]0.(” OAWI 10,032.71 w0032 71 0.000
Sub Tolal | Aversge Jo.00 o0a| aree271| 4708271

Matured

FHLB 1.25 7/19/2018 3130ABT29 1.250]US Agency |FHL8 Bond 07192018  07/13/2018]  07118/2018{2,000,000.00 2,000,000.00| 0.00] 2,000,000.00| 0] 0000
Sub Total | Average | | ) |2,000,000.00 2,000,000.00 0.00]  2,000,000.80]

Withdraw

JPMorgan Chase Cash  [CASHB159 wia[Cash Cash Na|  07332018[ 0713172018(225,847.99 225,647.99 0.00| 22584799 of 0000
LGIP LGIP TEXPOOL NiA [Local Govemment Investment Pool  |Local Gavemment invastment Pool NA|  07232018] 0772320182,000,503 52 2,000,503.52 0.00| 2,000,503.52 of  0.000|
Sub Total J Average | |2.226,181.51 2,226,151.51 0.00| 2,226,151.59 |






