CITY OF WEST UNIVERSITY PLACE @

Monthly Investment Report Ciry of

Period Ending: August 31, 2018 West University
Place
. c2.07% July 31, 2018 August 31, 2018
Secu rity Sector Beginning Balance Ending Balance
5.33% CASH AND INVESTMENT POOLS
JPMorgan Chase Bank * Market Value 645,637.93 1,321,030.65
‘ TexPool Market Value 5,761,687.39 5,470,595.87
AGENCY SECURITIES
Book Value 18,929,712.32 17,938,341.27
Market Value 18,861,970.00 17,880,970.00
Par Value 19,000,000.00 18,000,000.00
TOTAL PORTFOLIO
= TexPool =« US Agency Book Value 25,337,037.64 24,729,967.79
Market Value 25,269,295.32 24,672,596.52
Par Value 25,407,325.32 24,791,626.52
Weighted Average Call/Maturity ( in Days ) ** 171
Weighted Average Maturity ( in Days ) ** 171
Weighted Average Yield to Maturity ** 1.7670%
Earnings / Current Year to Date 284,412.88
Accrued Interest 38,037.74
COMPARATIVE YIELDS
Treasury Bill / 3 Month 2.0700%
Treasury Bill / 6 Month 2.2400%
Treasury Note / 2 Year 2.6400%

* 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.

7W

Harrison Nicholson
Finance Director Treasurer




Cily of Wesl University Place
Date To Date

MONTHLY Invesiment Repori - Summary Page

Report Formai: By Transaction
Group By: Secwity Sector

Portiolio /i Report Group: AN Portiolios

Begin Dale: 7/31/2018, End Dale: 8/31/2018

O ™
e B
Cash
1PMorgan Chase Cash CASHB1S 1213172015 NA 645,837.93 1,321,030.85 $845,637.83 1,321,03065 645,637.93 1,321,030 85 1 1 0.000 Q.00 NA
Sub Totat/Average Cash 645,637.93 1,321,030.65 $45,637.92 1,321,030.65 645,637.93 1,321,030.85 1 1 0.000 0.00 .00
Local Governamen Inveatment Poal
ILGIP LGIP ﬁu-oa. OWI2008 NA 576168709 | 547059587 | 5,761.687.08 | S470.595.87 | 576168739 547058587 1 1 1921 8,008.48 NA
Subs Total ge Local G v 1 576168738 | SAT0S3587 | S5T61,85739 | 547059587 | 576163739 SAT0, 53587 1 1 1921 $5.908.48 .00
|US Agency
FFCB 1 17 §17/2018-16 J133EGAV? | 051772016 | OSN72019 $89,930.00 991,390.00 1,000,000.00 1.000,000.00 1.000,000.00 1,000.000.0¢ 269 259 1170 97500 3,380 00
FFCB 110 4/2572018-17 [N IEFACE 0ARS2016 | 04262019 991,180.00 992,350.00 1,000,000.00 1,000,000.00 1,000,000.00 1,000,000.0¢ 237 237 1.160 291.67 4,18500
FFCB 1.375 12/2172018-18 J13IEFSWSE | 1272172015 | 127212018 296.840.00 997.390.00 1,000.000.00 1.000.000.00 1.000.000.00 1,000,000.00 12 112 1375 114583 267361
FFCB 2 375 /2712020 3133ESHLE 03272018 | 0272020 993,800.00 995,400.00 1,000,000.00 $,000,000.0¢ 1,000.000.00 1.000,000.00 574 574 2315 1,979.18 W.158.72
FHLB 0 875 &/52019 3130A8Y72 050872018 | 08052016 984,200 DO 985,500 00 084,6827.94 985,804.87 1,000,000.00 1,000,000.00 139 339 2.427 1,886 09 83104
FHLB 1 8262010 3130A0EP2 087212018 | 092€/20%8 582,800.00 084,420.00 833,528.29 984,719.0¢ $,000,000.00 1,000,000.00 30 391 2459 2,024 06 4305 56
FHLB 103 7/12/2019-17 3130ABP72 | 0THh272016 | 07/72/20%0 |  966.060.00 964,320.00 1,000,000.00 | 1,000,000.00 1,000,000.00 1,000,000.00 315 315 1.030 85833 1401904
FHLB 1.7 272572019 3130A12Y3 077242018 | 02725/20%8 895,340.00 990,120.00 906,742.44 99722149 1,000,000.00 1,000,000.00 178 178 228 1,89571 28333
FHLMC 1 8/2872018-17 J14GABS2 0200672018 | C82B2018 §99,300.00 000 999,483.09 0.00 1,000,000.00 0.00 1,350.24 0.00
[FHLMG 1.05 1226201817 3IMUGIWUD | OU2072018 | 122002098 |  995,600.00 966,390.00 1,000,000.00 | 1,000,000.00 1,000,000.00 1,000,000.00 118 119 1.050 7500 3,587.50
FNMA 1 272802018 3135G0J53 0672172018 | 02/26/2019 992,730.00 993,850.00 993,081 53 904,003.99 1,000.000.00 1.000.000.00 178 179 2230 1,845.79 138.89
FINMA 1 222802018 3ISGOSSY | D7R2472018 | 02262010 |  692,730.00 £53,850.00 592 58583 983,505.22 1,000,000.00 1,000,000.00 178 178 2280 1,862.72 13880
FNMA 113 TR8201817 31I6GIFA2 077262016 | 07260/2019 966,960.00 $88,130.00 1,000,000 00 1,000,000.00 1,000,000.00 1,000,000 00 329 329 1130 841.67 1.0%881
FNMA 1.375 112872019 3135GOHE3 | 0262016 | 01/20/2010 | 1,991.450.00 | 1.992,860.00 | 190456932 | 189548977 | 2,000,000.00 2,000,000.00 150 150 1936 3224 2.520.83
Sub TolalAverage LS Agency 14.57T9.970.00 | 1239600000 | 1494499044 | 13,951,41435 | 15,000,000.00 | 14,000,000.00 251 251 1771 2195130 34,425.82
US Treasury
T-Note 1.25 1213112018 [mmn.m 02/0672018 | 1273172018 996,100.00 997,000.00 997,311.37 997,856.12 1,000,000.00 1,000,000.00 122 122 1.900 1,507 74 2,105.98
T-Note 1.375 11/30/2018 [mmum DANE2018 | 11/3v2078 0957,730.00 968,360.00 £97,775.83 568,341.08 1,000,000.00 1,000,000.00 -1 2 2.048 172074 345828
T-Note 1 625 /3172010 Tnmu:as 0082018 | 0V31/2019 |  995.550.00 996.170.00 995,961.54 908,477.09 1,000,000.00 1,000,000.00 212 212 2240 1,881.51 679303
T-Note 1.825 8302016 [912828wWSS | 05082018 | 060:2019 | 992,620.00 993.440.00 993,664.64 994 252,65 1,000,000.00 1,000,000.00 a0 303 2329 1,.956.89 233117
Sub TotalAverage U8 Tressury 3,582,000.00 | 3964570.00 | 398471388 | 134892632 | 4,000,000.00 4,600,000.00 182 182 2129 7,475.88 15,093.06
[Ylullm TR b R e i 25,269,295.32 | 24,672,896.52 | 25337,037.54 | 2472996779 | 2540733532 | 2479162652 m m 1,767 38,037.74 43578.33




City of Wesi University Place
Date To Dale

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

Group By: Security Sector

Porfolio/ Report Group: All Portfolias
Begin Date: 7/31/2018, End Date: 8/31/2018
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Cash
JPMorgan Chase Cash CASHB159 645,637.93 1,321,030.65 645,637.93 1,321,030.6% 645,637.93 1,321,020.65 0.000 0.000 NA 0.00 0.00
Sub TotaAverage Cash $45837,93 1,321,030.85 845,837,931 1,321,030.85 645,837.93 1,321,030.85 a.000 0.000 0.00 0.00 0.00
Local Govamment Investment Pool
LGIPLGIP TEXPOOL 5,761,887.39 5A470,595.87 §,761,687.39 5,470,585.87 5,781,887.39 5470,505.87 1.880 a2 NA B,900.48 0,908.48
Sub Total/Avarage Local G 5,761,087.38 5470,595.87 5,701,887.39 | 5470,505.87 | 5781,687.39 | 547058547 1860 1924 0.00 5.903.48 0,508.48
US Agency
FFCB 1.7 577201816 31IEGAV? 1,000,000.00 1,000,000.00 988 930.00 £91,380.00 1,000,000.00 1,000,000.00 LI70 1170 3,380.00 0.00 975.00
FFCB 1.10 47257201817 [313JEFACE 1,000,000.00 1,000,000.00 891,180.00 992,380.00 3.000,000.00 1,000,000.00 1.180 1.100 4,165.00 0.00 891.67
|FFCB 1375 12/21/2018-18 3133EFSWA 1.000,000.00 1,000,000 00 996,940.00 997,390.00 1,000,0¢0.00 1,000,000.00 1375 1.375 2,6732.61 0.00 1,14582
FFCB 2.375 N27/2020 J1IZEIHLE 1,000,000.00 1,000,000.00 £83,800.00 965,400.00 1,000,000.00 1,000,000.00 2375 2378 10,150.72 000 1,879.18
FHLB 0.875 &/52019 J130ABY72 1.000,000.00 1,000,000 00 884,200.00 §85 500.00 984,627.94 985,894.87 2427 2427 8314 437500 1.896.09
FHLB 1 9/2672019 [3130ABEP2 1.000,000.00 1,000,000.00 882,600.00 884,420.00 983,528.20 $84,719.01 2459 2459 4,305.56 0.00 202408
|FH].B 103 71127201817 3130A8P72 1,000,000.00 1,000,000.00 986,980.00 588,320.00 1,000,000.00 | 1,000,000.00 1.030 1.030 1,401.94 0.00 858.33
lFI’i.B 1.7 27252019 31I0AIZYI 1.000,000.00 1,000,000.00 £95,340.00 898,120.00 £06,742.44 £97,221.49 2281 2281 28333 8,500.00 1,885.71
IFHLNC 1 8/28/2018-17 l)IMGABn 1,000,000.00 0.90 999,300.00 0.00 969,483.09 0.00 1688 0.00 5,000.00 1,350.24
IFHL&C 1.05 12/12872018-37 J134CBWUS 3,000.000.00 1,000,000.00 995,600.00 898,350.00 1,000,000.00 | 1,000,000.00 1.050 1.050 3,587.50 .00 875.00
!FNMA 1 2/26/2018 3135G0J53 $.000,000.00 1,000,000.00 £62,730.00 993,850.00 993,081.53 994,093.99 2230 2230 138.89 5,000.00 184578
‘FNMA 122802019 3135G0JS3 1,000,000.00 1,000,000.00 992,730.00 093,850.00 962,065.83 §93,995.22 2250 2250 138.88 5,000.00 1.862.72
FNMA 1.13 7/7282018-17 3136GIF42 1.000.000.00 1,000,000.00 586,980.00 988,130.00 1,000,000 00 1,000,000.00 1130 1.130 108861 0.00 941,67
FNMA 1.375 12872018 3135GOHE 2,000,000.00 2,000,000.00 1.991,460.00 1,982,880.00 1,994 ,569.32 1,895,480.77 1935 1.935 2,520.83 0.00 321231
Sub TotalAverage US Agency 15.000,000.00 14,000,000.00 $4,679,970.00 | 11,386,000,00 | 14,544,990.44 | 13,851,41435 1,788 1,771 34,485.832 27,875.00 21,953.38
US Troasury
T-Note 1.25 1213172018 ISIZBZBUBS 1,000,000.00 1,000,000.00 §98,100.0¢ 997,000.00 297.311.37 297.856.32 1.800 1.500 2,105.88 0.00 150174
T-Nole 1.375 11/30/2018 [mmsm 1,000,000.00 1,000,000.00 997,730.00 996,380.00 997,775.93 §58,341.06 2048 2,048 3,456.28 0.00 1,728.74
T-Note 1.625 Ya122019 Jo12828cEs 1,000,000.00 1,000,000.00 995,550.00 996,170.00 995,961.94 £96,477.09 2240 2240 8,703.03 0.00 1,891.51
T-Note 1,625 62302019 912828WS5 1,000,000.00 1,000,000.00 992 620.0¢ 993,440.00 993,684.64 894 ,252.85 2329 2.328 273777 0.00 1,858.89
Sub TotaliAverage US Treasury 4,000,000.00 4,000,000.00 3,942,000.00 3,984,970.00 3.984,712.88 | 3,906,926.92 210 2129 1509346 0.00 7,175.88
Total f Average 25407,325.22 24,791,826.52 | 25,260,205.32 |1 24,672,596.52 | 25337,037.64 | 24,729,967.79 1.508 1767 48,578.88 36,781.42 34,017.74




Cily of West Universily Place
Transactions Summary
MONTHLY Transaction Summary - by Action

Gmoup By: Action

Portfolio / Report Group: All Portfolios
Begin Date: 07/31/2018, End Date: 08/31/2018

S {oncurt ' [ -

Description [Reestrtee Sacurity Type ;I,,,.; hdonca {78 e
Deposit

JPMorgan Chase Cash  [CASHB159 NA[Cash Cash NA|  oaair018| 0a3172018[675.392.72 675,392.72| ooo| 67539272| 00| a.oco|
LGIP LGIP TEXPOOL N/A|Local Govemment Investment Pool  |Local Govemment Investment Pool NA[ 0873172018 | 08/31/2018{8,608.48 8.908.48} 0.00) 8,008.48|  100{  0.000
Sub Yotal { Avarage ! | {e84,301.20 684,301.20| 0.00]  884,301.20

Interest

FHLB 0.875 /52019 [313048Y72 |  0.875[US Agency FHLB Bond 0am5/2019)  08/05/2018| 08/05/2018{0.00 0.00| 437500 4,375.00| 0.000
FHLB 1.7 212572019 3130A12Y3 1.700}US Agency FHu.8 Bond a2r5r018|  oazsrzote| parzs018{o.a0 0.00{ 8,500.00 8,500.00 0.000]
[FHuMC 1 828201847 [3134GABS2 | 1.000[US Agency FHLMC Bond 0a28/2018]  08/28/2018| 08/28/2018[0.00 00|  5000.00 5.000.00 0,000
|FNMA 1 22872018 31356053 1.000}US Agency {FNMA Bond 02/26/2019]  08/26/2018] 0&/28/2018}0.00 0.00] 10,000.00(  10,000.00 0.000]
LGIP LGIP TEXPOOL N/A|Local Govemment tvestment Pool  [Local Govemment lovestment Pool wa|  ocasizos| casizosfo.co 000 890848 8,908 48 0.000
Sub Total f Average | | l0.00 0.00| 3678348  36,783.48

Matured

FHLMG 1 8/28/2018-17  [3134GABJ2 |  1.000[US Agency FHLMC Bond o0a/28:2018|  oar28r2018] oar28:2018[1,000,000.00 1,000,000.00| 0.00{ 1,000,000.00 of 0000
Sub Total / Average | | |1,000,000.00 1,000,000.00 0.00| 1,000,000.00 |
Withdraw

LGIP LGIP TEXPOOL /A Local Govemment Invesiment Pool  [Local Gavemment investment Pool wa|  080172008] 0801/2018[300,000.00 300,000.00| a0o| 30000000  of 0000
Sub Total { Average | |300,000.00 300,000.00{ 0.00]  300,000.00|






