CITY OF WEST UNIVERSITY PLACE @

Monthly Investment Report Cirty of

. . West Uni 1
Period Ending: November 30, 2018 },Jl tversity
ace
) e October 31, 2018 November 30, 2018
Secu rity Sector Beginning Balance Ending Balance
6.63% CASH AND INVESTMENT POOLS
JPMorgan Chase Bank * Market Value 1,167,180.05 1,654,289.29
TexPool Market Value 3,785,567.60 5,292,847.51
AGENCY SECURITIES
Book Value 18,941,031.25 17,950,084.51
72.15% Market Value 18,888,350.00 17,902,660.00
Par Value 15,000,000.00 18,000,000.00
TOTAL PORTFOLIO
* TexPool  » US Agency Book Value 23,893,778.90 24,897,221.31
Market Value 23,841,097.65 24,849,796.80
Par Value 23,952,747.65 24,947,136.80
Weighted Average Call/Maturity { in Days ) ** 117
Weighted Average Maturity { in Days } ** 117
Weighted Average Yield to Maturity ** 1.8200%
Earnings / Current Year to Date 394,624.61
Accrued Interest 36,181.41
COMPARATIVE YIELDS
Treasury Bill / 3 Month 2.3700%
Treasury Bill / 6 Month 2.5200%
Treasury Note / 2 Year 2.8600%

* 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.

=z S

Harrison Nicholson /
Finance Director Treasurer




City of Wast University Place
Date To Date

MONTHLY Investment Repart- Summary Page

Report Format: By Transaction
Group By. Secuiity Sector
Portiolio / Report Group: AH Portfolios

Begin Date: 10/31/2018, End Dale: 113072018
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Cash

j4PMorgan Chase Cash CASHE150 12312095 NA 1,167,180.05 1,05428020 $,167,180.05 1.654,28029 1,167,180.05 3,054 28920 1 ' 0.000 0.00 NA
Sub Tote¥Aversge Cash 1497,18085 | 185425.29 LIST 15008 | 165420003 1,167,100.96 146H28.29 1 1 0.000 9.90 0.00
Local Gavetnment lnvestimant Pool

LGP LGP TEXPOOL 0302008 NA JJE550T00 | 520284751 | 70536700 | 529209751 3785 507.00 5.202,047.51 1 1 23 72789 NA

[Sub TotaliAvaraga Local Govarmment irvestment Pool 3TBES6T.60 | S25254751 | RS S5eTS0 | 829284781 1,785.547.80 5.202.847.01 1 1 703 7T 0
U3 Agency

FFCB 1.17 S17R2010-18 313IEGAVT | DS/1720t0 | ONVIT/2019 | 992,850.00 09,890.0¢ 1,000,000.00 1,000,000.00 3, 1 00 188 168 1170 250 42230
FFCB 1.10 4/252018-17 3133EFACE | DAZS018 | 4252010 | 064.040.00 994,580.00 1.000,000.00 1,800,000.06 1,000,0090.00 1,000,000.00 140 Lokt 1190 95801 1,160.94
FFCB 1.375 (221201818 31IEFSWE | 12212015 | 127212018 |  ©996,800.00 §99,530.00 1,000,000.00 1,000,000.00 1 00 1 0o 21 21 1375 1,107.64 8,072.62
FFCH 2375 327020 DIIIEMHLEG | DNZT20tE | DNZT/2020 |  069.500.00 995,500.00 1.000,000.00 1.900,000.00 3,000,000.00 1,000,000.00 453 e 2375 191398 415025
FHLE 0.875 8/572010 3130A8Y72 054032018 | 08052019 |  ©86,400.00 684,100.00 96842872 969,053 42 1,000,000.00 1,000.000.00 248 243 2427 1.929.50 2,795.14
FHLE 1 0262049 [3130ASEF2 | DBR212018 | DO262010 | D@5, 110.00 085,320.00 087,104 98825130 1,000,000.00 1,000,000.00 300 0 2459 3,960.00 e
FHLB 1.03 7/1272010-17 3130A2PT2 074122018 | 071122018 |  ©88,500.00 890,140.00 1,000,000.00 1,000,000.00 1,000.000.00 1,000,000.00 224 224 1.030 820.72 3.048.33
FHLB 1.7 2252019 [3130A12Y3 | 0772472018 | O2/25/2010 | ©67.300.00 996,050.00 98,170.00 98,042.00 1,000,000.00 1,000,000.00 &7 & 2281 $,832.52 4400.11
FHLMC 1.05 12/2822018-17 lMMGIWUI 042872010 | 122872018 |  ©08,150.00 999,120.00 1,000,000.00 1,000,000.00 1,000,000.00 1,000,000.00 20 28 1.050 845.63 9333
FNMA 121262010 P‘Im 2172018 | 022672010 |  905,470.00 990,670.00 996,118.91 09T, 09702 1,00G,000.00 1,000,000.00 88 L 2230 178420 201,19
FNMA § 21282019 IJIMM:I Q724/2018 | 022262010 | 9S5.470.00 W90,670.00 P90,054.00 097,049.08 1,000,000.00 1,000,000.00 88 Ll 2250 1,800.83 2.811.11
FNMA 113 72072019-17 |a130G3r42 | arzenora | orzeoin | sesseace 990,100.00 1,000,00000 | 1,000,000.00 1,000,000.00 1,000,000.00 238 238 1.43¢ 94028 3,60222
FNMA 1.375 1282019 3135G0HEI | 02062018 | 01282019 |  1,995,000.00 1.990.040.00 | 1,997,33068 | 1,990.23045 2,000,000.00 2,000,000.00 59 58 1835 3,105.04 9.319.44
Sub TotallAverage US Ageney 1391554000 | 13.925810.00 | 1396321237 | 13,565314.78 |  14,000.000.00 14,000,000.00 19 biad 1771 19,9103 44,1890
U3 Treasury

T-Nots | 8002010 INZMI 0GG201A | DROWZNIG {  984,810.00 9892 t0.00 98053720 967,74049 4,000,000.00 1,000,000.00 304 304 2.500 203340 1,675.62
T-Hate 1.25 127312018 IQIZQW 0Z0az018 | 127312018 996,400.00 95920000 996,828,068 990,45524 1,000,000 00 1,000,000 00 N 31 1.900 154820 $,197.0%
T-Noter 1375 11302018 |mmv O4182018 { 11002018 90941000 .00 900,453.10 000 1,000,000.00 0.00 1,673.95 0.00
T-Hote 1.625 V3172010 INZHW 050872018 | DMINZ019 | 996,520.00 997,030.00 997 490.75 997,080.28 1,000,000.00 1,000,000.00 121 121 2240 1,837.61 2,J2321
T-tote 1.625 &/30r2010 PIZEZBWSS | 050872098 | DOOKZ019 | 9E3.670.00 904 410.00 99540071 $05,078.75 1,000,000.00 1,000,000.00 212 212 2.320 180370 875811
Sub ToteliAversge US Tressiry AST2A1000 | 3,970.8630.00 | AS77.B10.88 | 3981,160.70 5,066,000 .00 4,600,800.60 157 " 2243 0585,12 16,352,185
Total | Average 23,841,007.65 | 24.500.700.00 | 23,893,770.90 |/ 248872200 )|1 23,952 74705 24,947,150.00 17 o N e Teas35n




City of Wesl University Place

Date To Date

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

Group By: Security Sector

Portfolio/ Report Group: All Portfolios

Begin Date: 10/31/2018, End Date: 11/30/2018
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Cash

JPMorgan Chase Cash CASH8159 1,167,180.05 1,654,280.29 1,167,180.05 1.654,280.20 1,167,180.05 1.654,289.29 0.000 0.00¢ NA 0.00 0.00
|EMY TolalAverage Cash 1,167,180.05 1,854,289.29 1.167,180.05 1.854,258.29 1,467,180.05 1,854,250.29 0.000 0.0 0.00 0.00 0.00
Local Govemment lnvestment Pool

LGIPLGIP TEXPOOL 3,785,567.80 5,202,647.51 3,785,567.80 5,202,847.51 3,785,567.80 5,202, B47.51 2.144 2203 NA 7.279.91 7271
Sud TotallA ge Local G k t Pool 3,785,567.60 5.292,347.51 3,785,567.60 5,202,847.51 3,786,567.60 5,292,847.51 2144 2203 0.00 7290 721991
US Agancy

FFCB 1,17 8M72019-16 313IEGAVT 1,000,000.00 1,000,000.00 992,850.00 ©63,600.00 1,000,000.00 1,000,000.00 1170 1170 422.50 5,850.00 942,50
FFCB 1.10 41257201817 3133EF4CE 1,000,000.00 1.000,000.00 894,040.00 B64,680.00 1,000,000.00 1,000,000.00 1.180 1.190 1.156.94 0.00 956.61
FFCB 1.375 12/21/201B-36 3133IEFSWE 1,000,000.00 1,000,000.00 999,800.00 999,530.00 1,000,000.00 1.000.000.00 1375 1375 6.072.92 000 1,107.64
FFCB 2375 3a27/2020 3133EHLE 1,000,000.00 1,000,000.00 £99,500.00 ©84,500.00 1,000,000.00 1,000,600.00 23718 2378 4,158.25 0.00 1913.19
FHLE 0.875 8i672019 3130ABY72 1,000.000.00 1,000,000 00 568,400 00 988,100.00 988,428.72 989,653.42 2427 2427 2,785.14 coo 1.929.56
FHLB 1 &/28/2018 3130ABEP2 1,000,000.00 1,000,000.00 £85,110.00 986,320.00 887,100.46 988,251.50 2458 2458 177778 ©.00 1,856.60
FHLB 103 7Th2/201817 3130A8P72 1,000,000.00 1,000,000.00 988 560.00 950,140.00 1,000,000.00 1,000,000.00 1.030 1030 3,948.33 ©¢.00 829.72
FHLB 1.7 27252018 3130A12Y3 1,000,000.00 1,000,000.00 0997,300.00 £98,050.00 298,179.60 896,642.88 2.281 2281 4,488.11 0.00 1B32.52
FHLMC 1.05 127287201817 3134GBWUS 1,000,000.00 1,000,000.00 0993,150.00 999,120 00 1,000,000.00 1.000,000.00 1.05% 1.050 83333 0.00 B845.83
FNMA 1 272672019 [3135G0J53 1,000,000.00 1,000,000.00 295,470.00 996,670.00 996,118.81 957,097.62 2230 2230 268111 0.00 1,784.28
FNIA 1 272672019 3135G0JS3 1,000,000.00 1.000,000.00 985,470.00 996,670.00 956,054 00 997,049.08 2250 2250 281111 0.00 1,800.683
FNMA 1.13 728/2018-17 3138G3F42 1,000,000.00 1,000,000.00 $83,880.00 890,100.00 1,000,000.00 1,000,000.00 1130 1130 3,80222 0.00 910,28
FNMA 1.375 17282019 135GOHE3 2,000,000.00 2,000,000.00 1,985,000.00 1,996,840.00 1,897,330.68 1.999.220.45 1935 1835 8,318.44 0.00 3.305.04
Sub TotalAverage US Agency 14,000,000.00 14,000,000.00 13,915,540.00 | 1392581000 | 13,983,212.37 | 13,968,914.75 177 1. 44,8318 5,850.00 19,916.24
US Tressury

T-Nota 1 93072018 ]91 2826TR1 1,000,000.0¢ 1,000,000.00 ©64,810.00 986,210.00 B986,537.26 98774849 2.500 2.500 1,675.82 0.00 2,033.40
T-Note 1.25 12/31/2018 191 2828099 1,000,000,00 1,000,000.00 958.400.00 999,200.00 098,920.06 099,455.24 1.900 1.200 5.1687.01 0.00 1.548.20
T-Nota 1.375 1173072018 191282m 1,000,000.00 0.00 909.410.00 0.00 899,453.10 0.00 2.048 0.00 8.875.00 1.673.85
T-Note 1.625 3312019 ]912525(:65 1,000,000.00 1,000,000.00 £96,520.00 997,030.00 997, 490.75 997,680 28 2240 2240 2,723.21 0.00 1,837.81
T-Neta 1825 62302019 19123289185 1,000,000.00 1,000,000.00 983,670.00 984,410.00 995,400.71 985.978.75 2320 2329 8,7%6.11 0.00 1,893,716
|Sub TolalAverage US Treasury 5,000,000.00 4,000,000.90 4,972,81000 | 2,976,880.00 | 4,072,810.88 | 1,081,160.78 2.203 2242 16,352.15 6,875.00 8,885.12
ITGI‘I Avarsge ELit 23952,747.85 24,947,136.80 23,041,097.65 | 24.848,796.30 | 23890,770.90 | 24.807,221.31 1834 1.820 60,535.33 20,004,891 36,181.41




Cily of West University Place
Transactions Summary
MONTHLY Transaclion Summary - by Aclion

Group By: Aclion

Portfolio / Repart Group: All Parifolios
Begin Date: 10/31/2018, End Dale: 11/30/2018
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Deposit
JPMorgan Chase Cash  [CASHB159 [ NA Cash Cash WA | 11302018 | 310018 | 48710024 | 48710024 0.00 487,30024 | 100 0000
LGP LGP TEXPOOL | NA | Local Govemment invastmant Pool | Local Govemment investmentPool | WA | 117302018 | twaoots | 72,2709 727091 0.00 721891 | 100 0.000
LGIPLGIP TEXPOOL | MNA | Local Govemment vestmeni Pool | Local Gavement investmentPoo) | A | 1102018 | 117302018 | 1.000,00000 | 100000000 | 000 | 100000000 100 0.000
LGP LGP TEXPOOL | NA | Local Govemmen Investmeni Pool | Local Govemment kvestmentPocl | WA | 11192018 | 11192018 | s00,000.00 | 500,000.00 0.00 500,00000 | 100 0.000
Sub Tota/ Average 1,984,300.15 | 1,50438945 | 000 | 1,904,385

[nterest
FFCB 1.17 5/17/2019-16  [3133EGAVZ [ 1170 US Agency FFCB Bond osn7eme| 117eos | 11472018 0.00 0.00 585000 | 5850.00 0.000
LGP LGP TEXPOOL | NA | Local Govemment investment Pool |  Local Govemment investment Pool | NA | 117302018 | 11202018 0.00 000 1270901 | 727001 0.000
T-Note 1.375 11/30/2018 |912528RT9 1376 US Treasury Treasury Note 11/30/2018| 11/3072018 | 113072018 0.00 0.00 6,875.00 6,875.00 0.000
Subs Total ! Average | 0.00 090 2000481 | 2000431
Matured
T-Note 1.375 11302018 [o12828RTe | 1,375 US Treasury Treasury Nole 11/302018| 1973022018 | 113022018 | 100000000 | 1.00000000 | ©coo | 100000000{ © 0,000
Sub Total { Avesage i 1,000,000.00 | 1,000000.00 | 000 | 1,000000.00






