CITY OF WEST UNIVERSITY PLACE @ .
Monthly Investment Report Ciry of

Period Ending: February 28, 2019 West Umversnty
Place
) 33 79% January 31, 2019 February 28, 2019
Security Sector Beginning Balance Ending Balance
11.70% CASH AND INVESTMENT POOLS
JPMorgan Chase Bank * Market Value 1,348,469.97 3,647,639.58
TexPool Market Value 7,537,144.34 10,536,092.11
AGENCY SECURITIES
Book Value 19,920,967.92 16,931,853.41
54.52% Market Value 19,901,657.69 16,914,052.50
Par Value 20,000,000.00 17,000,000.00
TOTAL PORTFOLIO
» TexPool = US Agency Book Value 28,806,582.23 31,115,585.10
Market Value 28,787,272.00 31,097,784.19
Par Value 28,885,614.31 31,183,731.69
Weighted Average Call/Maturity { in Days ) ** 111
Weighted Average Maturity { in Days ) ** 111
Weighted Average Yield to Maturity ** 1.9980%
Earnings / Current Year to Date 112,844.93
Accrued Interest 50,919.72
COMPARATIVE YIELDS
Treasury Bill / 3 Month 2.4400%
Treasury Bill / 6 Month 2.5000%
Treasury Note / 2 Year 2.5000%

* 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.

ZEZ7

Harrison Nicholson
Finance Director Treasurer




City of West Universily Place

Date To Dale

MONTHLY Invesiment Report - Summary Page
Report Formal: By Transaction

Group By Secunty Seclor

Portiolio ! Report Group: Al Ponfolios

Begin Date: 1/31/2019, End Date: 2/28/2018

——
NA
1,340,400 07 3,647,630 58 1,340,400 97 3,847,030 58 1,348, 48097 3,847,62053 1 1 0.000 0.00 oo
NA 759714434 | 10538002.11 | 753714434 | 10,508,002.11 753714434 10,596,002.11 1 1 2397 1847088 NA
Sub Tola¥Average Local G I Pool TATA44 | 10D8082.11 | 753714434 | 1050608211 TS AN 10,538,002.11 1 ] 2997 1847058 [
[0S Agemcy
FFCB 1.17 $1712016-18 MIEGAV? | asniros | osngeoie | 09653000 997,360.00 | 1,000,00000 | 1,000,000.00 1,000,000.00 1,000 000 00 7 7 1170 87750 328250
FFCH 1.10 4252019-17 [II3IEF4CE OSPmE | oUSR01E 07 41000 900,180.00 1,000,000 00 1,000,000.00 1,000,000.00 1,000,000 00 54 58 1300 802.50 408583
FFCB 2.375 22712020 NIEMLE | owz0ts | av27020 | 096.00000 | 100030000 | 1.00000000 | 1.000.000.00 1.000,000.00 £,000,00000 e » 2375 178125 9.961.81
FHLH 0 10152018 (313384070 120208 | 10152010 083,587.0% 96531250 0a1,795.04 83TTRAT 1,500,000.00 ,000,000.00 b7y F-.J 01 1,06333 000
FHLB 0 875 /2019 3130A8Y72 | 050872018 | 08052019 | 99),800.00 $93,200.00 92,2295 93,308.74 1.000,000.00 1,000,000 00 158 158 2427 1,796 48 s59.03
FHLE 1 02672010 [3130A0EP2 02172018 | OWZOV2018 990,020.00 991,320.00 WA ET204 991,744.20 1,000,000.00 1,600,600 00 21 2o 2459 1,821.66 422222
FHLE 1.0 7112201917 313045P72 | o7n1zzo10 | oinzzow | wwa0s000 90451000 | 1,00000000 | 1,000,000.00 1,000,000 00 1,000,000 .00 134 134 1.030 77250 1318.41
FHLH 1.375 11152010 IICAAIRT othiIrRoe | 11H5R016 | 1,901 .540.00 1,083 350.00 £.081 51141 1,983260.13 2,000,000.00 2,000,000.00 200 20 2508 J a0z 786300
FHLB 1 T 22502019 2130A12Y3 | 07242018 | 0272572010 |  D00,42000 000 oaiare 000 1.000,000.00 0.0 151857 000
FHLB 2.128 2112020 J130ADNS2 | ONXZOIE | O271 32020 | 1,062.100.00 +.092.,040.00 1,990.423.40 1.991,148.18 2,000,000.00 2,000,000.00 348 38 250 391026 200894
FHLB 2 825 10182000 [3130aF7Cs | o1mzo1e | wriezote [ 2.001,500.00 | 1,090,00000 | 200000000 | 2,000.000.00 2,000,000 00 2,000,000 00 212 22 2825 3.037.50 10,250 00
FNMA 1 226/2019 1ISGOST | o020t | 02262010 | 00000000 a0 000,142.17 aoo 1,000,000 06 [T 1,58221 00
FNMA § 272672000 3:135GAISI | o&2172018 | 02262010 | ©900,00000 000 ©00,156.28 [ 1.000.000,00 0.00 1.538.18 000
FNBA 132 7720/2010-17 2136GF42 | oirsnoie | o1zezoie | oeadinon 994,440.00 | 1.000,000.00 {° 1,000,000.00 1,000,000.00 1,000,000.00 148 148 1130 B847.50 1,004 44
Sub TotslAverage US Agency 1091025700 | 1392852250 | 16,534,548.00 | 13,943,200.50 17, 14 220 720 2,140 2704770 53.534.94
US Tressury
T-Nots 1 W3/Z019 912628TRY | 000872018 | 002019 | 99000000 991.130.00 00245 56 00237447 1,000,000,00 1,000,000.00 214 214 2500 1,807 84 4,148.35
Teole 1625 3312019 312825085 DS/OR/2018 | GVI12010 008, 720.00 000,330 00 001057 000484 54 1,000,000.00 1.000,000.00 N " 2250 171529 4807
T-Nata 1 625 6302019 [o12620wES | 050872018 | 082072010 | 09884000 991,070.00 ST 154 78 007,085 83 1,000,000.00 1,000,000.00 7> 122 2320 178501 2,649 48
Sub Tota¥Averngo US Treansy 298535000 | 206750000 | 290041089 | 29305040 3,800,000.00 3,000,000.00 2 122 2.358 5401 14 13,537 00
Tolal/ Aversge S 28,787,272.00, | 31,007,784.10,| 28,808,582.23°| 3101558510 ) 288858140 [ tmaTHed | 111 114 1,997 001977 || &7GM4M




City of West Universily Place

Date To Date

01 Monthly Investment Report - Part A
Repont Format: By Transaction

Group By: Securily Seclor

Portfolio / Report Group: All Portfolios
Begin Dale: 1/31/2019, End Date: 2/28/2019
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‘W B2 S [PosPr e A | s | Bopeease | gy (B
‘ { ' Sl % B 1] bar== o .
Cash
JPMorgan Chase Cash CASH8159 1,348,469 .97 3.647,639.54 1,348 46997 3,647,63958 1,348,469.97 3,647,639.538 0.000 0.000 N/A 0.00 0.00
Sub TotaVAverage Cash 1,343,460.97 3847,639.58 1,348 48997 | 3,6847,839.58 1,348,489.97 3,647,639.58 0.000 0.000 0.00 000 000
Local Gavemment invastmant Pool
LGI LGP TEXPOOL 7537,144.34 10,5368,082.11 7.537,944.34 | 1053600211 | 7,537,14434 | 10,536,002.11 | 2389 2397 NA 18,470.88 18,470.88
Sub TotalAveraga Local G Pool 7,537,144.34 10,536.082.11 7,537,444.34 | 10536,002.11 | 7.537,14434 | 10,526,092.11/| 2389 2397 0.00 18,470.88 18.470.80
US Agency
FFCB 117 5/17/2018-18 MIZEGAVT 1,000,000.00 1.000,000.00 996,530.00 997,360.00 1,000,000.00 1.000.000.00 1170 1.17¢ 3.282.50 0.00 877.50
FFCB 1.19 4/2572018-17 313IEFACE 1,000,000.00 1,000,000.00 937,190.00 §98.160.00 | 1,000,00000 | 1,00000000 | 1150 1400 4,085.83 0.00 892.50
FFCB 2.375 3127/2020 INIIEIHLE 1,000,000.00 1.000,000.00 938,000.00 1,000,300.00 1.000,000.00 1.000,000.00 2375 2375 9.961.8% 0.00 1,761.25
FHLB 0 1011562019 313384020 1,000,000.00 1,000,000.00 983,587.80 985,312.50 981,795.84 983,778.17 263 2631 0.00 0.00 198333
FMLB 0.875 8/5/2019 J130A8YT2 1,000,000.00 1,000,000.00 891,800.00 993,200.00 992,229.51 993,369.74 2427 2427 559.03 4,375.00 1,786.48
FHLB 1 92672019 I1IVASEP2 1,000,000.00 1,000,000.00 920,020.00 891,320.00 890,672.64 991,744.30 2459 2,459 422222 0.00 182186
FHLB 1.03 7/127201917 3130A8P72 1,000,000.00 1,000,000.00 893,050.00 854 .510.00 1,000,000.00 1,000,000.00 1.030 1.030 1.318.11 0.00 77250
|FHLB 1.375 1411522010 3130AAIRT 2,000,000.00 2,000,000.00 1,881,540.00 1,883,880.00 1,981,511.41 1,983,280.13 2.586 2.568 7,883.06 0.00 382022
FHLB 17 2/2572019 3130A12Y3 1,000,000.00 0.00 999,420.00 0.00 699,616.76 0.00 2.281 0.00 8500.00 1516 57
FHLB 2.125 21112020 3130ADN32 | 2,000,000.00 2,000,000.00 1,092,160.00 | 1,902,040.00 | 199042340 | 199114616 | 2590 2590 200694 | 2125000 391026
FHLB 2.625 10/18/2018 3130AF7CS 2.,000,000.00 2,000,000.00 2,001,50000 1.996,000.00 2.000,000.00 2,000,000.00 2625 2625 19.250.00 0.00 353750
FNMA § 2/26/2019 31366053 1,000,000.00 0.00 99%,090.00 0.00 899,142.17 0.00 2.250 0.00 5,000.00 155227
FNMA 1 21262019 3135G0J53 1,000,000.00 0.00 995,090.00 0.00 999,156.28 0.00 2230 0.00 5,000.00 1,538.16
FNMA {13 726/20189-17 313663742 1,000,000.00 1,000,000.00 903,310.00 004 440.00 1,000,000.00 1,000,000.00 1130 1.130 1,604.44 0.00 84750
Sub TolaVAverage US Agency 17,000,000.00 14,000,000.00 16,916,297.60 | 13,826,522.50 | 1693454801 | 13,843,304 50 2.180 2.%40 53536 94 4412500 2104770
US Treasury
T-Note 1 9/202019 |o12828TR1 1,000,000.00 1,000,000.00 890,000.00 891,130.00 950,245.56 591,374.17 2,500 2,500 4,198.35 0.00 1,897.84
T-Nots 1.625 3/31/2019 [012828css 1,000,000.00 1,000,000.00 198,720.00 990,330.00 990.019.57 599,484 86 2.240 2240 6,741.07 0.00 171529
T-Note 1.625 67302019 912828WS5 1,000,000.00 1,000,000.00 996,640.00 997,07000 987.154.78 997,685 88 2229 2329 2.828.48 0.00 1.788.01
Sub TotaVAverage US Treasury 3,000,000.00 3,000,000.00 2,985380.00 | 298753000 | 298641891 | 298854401 | 2358 2358 13,537.50 0.00 5401.14
Total | Average 28,885,814.31 31,183,731.60 28,787.272.00 | 31,007,784.10 | 28,806.58223 |/ 31,115585.10/]/ 2438 1907 6707484 || 6250584 | 5031872




Cily of West University Place

Transaclions Summary

MONTHLY Transaction Summary - by Aclion
Group By: Action

Partiolio / Report Group: All Portfolios

Begin Date: 01/31/2019, End Date: 02/28/2019
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Depasil

JPMorgan Chase Cash CASHB158 NA Cash Cash NA 027282019 | 0272872048 2.299.169.61 2,299,169.61 0.00 2,299,169.61 100 0.000
LGP LGP TEXPOOL NA Local Government Investment Pool Local Government investment Pool NA 02/28/2018 | 02282038 19,470.88 18470.88 0.00 18.470.68 100 0.000
LGP LGIP TEXPOOL N/A Local Govemment Investment Pool Local Government investment Pool NA 0272772018 | 0272772018 14,378.18 14,379.18 0.00 1437918 100 0.000
LGW LGP TEXPOOL NA L.ocal Gavernment Investment Pool Local Govemment investment Pool NA 02/27/2018 | 02/27/2018 22373.09 22,373.09 0.00 22,373.09 100 0.000
LGP LGP TEXPOOL N/A Loca! Gavernment Investment Pool Local Government investment Pool NA 027222019 | D27222019 1,138.50 1,138.50 0.00 1,138.50 100 0.000
LGW LGP TEXPOOL N/A Local Government Investment Pool Local Govemment investment Pool NA 0272172019 | ©2/21/2018 B5T2.41 B,572.41 0.00 B8572.41 100 0.000
LGIP LGP TEXPOOL N/A Loca' Gavernmenl Investmeni Pool Local Government investiment Pool N/A 027212019 | 022172019 1327496 13,278.96 0.00 13,279.96 100 0.000
LGP LGP TEXPOOL NA Local Govemmenl Investmend Pacd Loczl Government investment Pool NA 02182019 | 021972018 48,125.54 48,1254 0.00 48,125.84 100 0.000
LGIP LGIP TEXPOOL NIA Local Governmenl Investment Poot Local Gavernment nvestmeni Pool NA 021192019 | 021192019 74,790.07 74,790.07 0.00 74,730.07 100 0.000
LGIP LGP ITEXPOOL N/A Local Governmenl investment Pool Local Gavernment investment Pool NA 02h3/2019 | p2h3z010 189.684.80 180,684.89 0.00 169,664.,89 100 0.000
LGIP LGIP TEXPOOL NA Local Governmen| Invastment Pool Loca! Government investment Pool NA 02082019 | 020872019 800,000.00 800,000.00 0.00 800,000.00 100 0.000
LGP LGW [TEXPOOL NA Local Government investment Pook Loca) Gavemment invesimeni Pool NA Q2082018 | 020872019 843,767.81 843,767.81 0.00 B843,767.81 100 0.000
LGIP LGIP TEXPOOL NA Local Govemment nvestment Pool Loca! Govemmenl invesimeni Pool NA 0262019 | 020672019 80.69 20.89 0.00 90.88 100 0.000
LGIP LGIP [TEXPOOL NA Local Govemmanl investment Pool Loca! Govemment investmeni Pool NA Q25209 | Q2052018 484,284.25 484,28425 0.00 464,284 25 100G 0.000
LGIPLGIP TEXPOOL NiA Local Govemment nvastment Pool Loca! Government invesiment Pool NA 02012019 | 02012018 1,000,000.00 1,000,000.00 0.00 1,000,000.00 100 0.000
Sub Total / Average 5,708,117.33 5,708,117.38 0.00 5798,117.38

Jinlerest

FHLB 0875 8572019 3130A8Y72 D0.875 US Agency FHLEB Bond DOD52019 { 02052019 | 02052019 0.00 0.00 4,375.00 4,375.00 0.000
FHLB 1.7 21252019 3130A12Y3 1.700 US Agency FHLB Bond 02725/2019 | 02252019 | 02252019 0.00 0.00 B.500.00 8,500.00 0.000
FHLB 2.125 2/11/2020 3130ADN32 2125 US Agency FHLE Bond 02/11/2020 | 021172018 | 02112019 0.00 0.00 21,250.00 21,250.00 0.000
FNMA 1 272612019 3135G0JS3 1.000 US Agency FNMA Bond 02726/2019 | Q272672019 | 0226/2018 0.00 0.00 10,000.00 10,000.00 0.000
LGIP LGP ITEXPOOL NA Local Government Investrment Pool Local Govarmmen| invastment Pool N/A 027282018 | 022812018 0.00 0.00 18,470.88 15,470.88 0.000
|Sub Total / Average 0.0 0.00 82,585.68 82,595.88
[Matured

FHLB 1.7 27252018 3130A12Y3 1.700 US Agency FHLB Bond 022572018 | 0272572019 | 022572018 1,000,000.00 1,000,000.00 0.00 1,000,000.00 0 0.000
FNMA 1 27262018 3138G0J53 1.000 US Agency FINMA Bond {2R62018 | 0272672019 | 0272672019 3,000,000.00 1,000,602.00 0.00 1,000,000.00 (1] 0.000
FNMA 1 22672019 3135G0J53 1.000 US Agency FNMA Bond 82726/2019 | 0272612019 | 02/26/2019 1,000,000.00 1,000,000.00 0.00 1,000,000.00 0 0.000
Sub Total / Average 3,000,000.00 3,000,000.00 0.00 3,000,000.00

Withdraw

LGP LGP {TEXPOOL NA Local Govermnment investment Pool Local Government investment Pool N/A 02/1372019 | 02132018 500,000.00 500,000.00 0.00 500,000.00 0 0,000
Sub Total / Average 500,000.00 500,000 00 0.00 500,000.00






