CITY OF WEST UNIVERSITY PLACE @ L
Monthly Investment Report City of

. . West University
Period Ending: July 31, 2019
B- Uy 3%, Place
. June 30, 2019 July 31, 2019
Secu rity Sector 39.64% Beginning Balance Ending Balance
1.73% CASH AND INVESTMENT POOLS
JPMorgan Chase Bank * Market Value 598,682.18 559,155.12
TexPool Market Value 17,015,479.14 12,845,050.53
AGENCY SECURITIES
58.63%
Book Value 14,964,255.74 18,964,663.20
Market Value 14,987,984.50 18,978,147.78
Par Value 15,000,000.00 19,000,000.00
TOTAL PORTFOLIO
*Tofool  +USAgency  « IPMorgan Book Value 32,578,417.06 32,368,868.85
Market Value 32,602,145.82 32,382,353.43
Par Value 32,614,161.32 32,404,205.65
Weighted Average Call/Maturity ( in Days } ** 85
Weighted Average Maturity ( in Days ) ** 122
Weighted Average Yield to Maturity ** 2.3480%
Earnings / Current Year to Date 409,467.95
Accrued interest 64,061.18
COMPARATIVE YIELDS
Treasury Bill / 3 Month 2.1500%
Treasury Bill / 6 Month 2.0800%
Treasury Note / 2 Year 1.8400%

* 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.

_ Harrison Nicholson

Finance Director Treasurer




City of Wesl Universily Place

Date Ta Dale

MONTHLY ¥ Report- S y Page
Report Foumat: By Transaction

Group By Security Sector

Portiolio / Report Group: AR Portiolios

Begin Date: 63042019, End Date: 7/31/2018
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JPMorgan Chase Cash Camise | 12012015 NA sesaz18 | 556,15592 | Soesszie | 689,185.12 500,842 18 550,155 12 1 1 0.000 0.00 NA

Sub TotabAversgs Cash sosem218 | 55015512 | scass24s | 5508512 | Soeearis 550,155.12 1 1 0000 0.00 ~ a0

Local Gavernmant Investment Pool

LGP LGP TEXPOOL | oononooe | NA 17,015,479.04 | 12,84505053 | 17.016470.14 | 12,845,05053 | 17.016470.14 | 12,845,05053 1 1] 238 2097735 [ NAL
Sub TotsVAversge Local Imvaement Pool 17,015479.54 | 12,845.05053 | 17.015470.14 | 1284505053 | 17,015470.14 | 12.845.05053 1 1} 238 20,077.35 000
US Agency

FFCR 2.375 32712020 Tasnsesnis | owernois | oazzezo | 100130000 | 100180000 | 100000000 | 100000000 | 1.00000000 | 1.000.00000 240 240 2315 2.045 14 8,180.56
FHLE 0 10/1572010 3t3384mz0 | 1227018 | ronspoi | omaazs0 | 005520768 | 09242083 | DO4S18.67 |1 1.000,00000 | 1,000,00000 [C) 70 2631 219684 | ooa
FHLS 0,875 852019 313048v72 | osmazois | camseoie | wee70200 | ew0ee00 | eoes1m2 | oeesdice | 100000000 | 1.000.00000 5 5 2427 2.062.69 421178
[FHLD | #26/2019 3100AEP2 | 0212018 | 00282010 | 00748000 | ©96,12000 | 00658054 | 997,817.00 | 1,00000000 | 1,00000000 57 67 2450 2,09153 34
FHLB 1.03 71$2/2016-17 312048P72 | 071202016 | 07122019 | S0054000 0.00 1.000,000.00 0.00 1,000,000.00 000 34333 000

1.375 11152019 3130AAIRT | DIN7R2019 | 11152010 | 1,004,64000 | 1,995300.00 | 199129041 | 198372953 | 2,000,00000 | 2,000,00000 107 w7 2508 | 43888 580556

FHLB 2 1 7/15/2020-19 |3130aGav0 | o7nszo19 | o7svzoz0 000 099,420.00 000 1,000,000 00 .00 1,000,000 00 76 350 2 100 033.33 933.33
FHLB 2.125 211172020 3130082 | 017302019 | centzoze | 200022000 | 190990000 | 100429534 | 399500073 | 2,000,00000 | 200000000 196 105 2500 4441 | 2000044
FHUB 2 125 21112020 (313040032 | ow0tr2019 | c2nirzozo | 200062000 | 1.900.90000 | 109492708 | 100560042 | 200000000 | 200000000 195 305 2515 437118 20,0004
FHUB 2.15 21140202019 {9120ADMS8 | 07H212010 | 0zH4r020 .00 000,700.00 0.00 $,000,000.00 0.00 1,000,000,00 14 e 2950 | 19472 097381
FHLB 2.625 501872018 31304575 | 01maz010 | 1viazo1e | 200480000 | 200200000 | 200000000 | 2.000000.00 | 200000000 | 2.000,000.00 79 7 2.625 452083 15,020 83
FHUMC 2.1 1115/2023:20 31846720 | o7seoie | Difsseo2) 0.0 1,009,000.00 0.00 2,000,000.00 0.00 2,000,000.00 168 534 2 100 seeeer. | 1pessr
FNMA 113 7728201017 [3138G3r42 | oizenoio | 07282010 | 00920000 000 1,000,000 00 000 1,000,000 00 0.00 816.11 000

FNMA 1.5 7002020 fa1ascaTea | orraoie | mneezo 0.00 1,909,00000 [ 1,900,010.53 0.00 2,000,000.00 a8 265 1.962 Tes70_ [0 000 1
Sub TotallAverage US Agoncy | 13,990,834 50 | 17,960,096.78 | 13,067.064.04 | 17,067,121.08 | 14.,000,000.00 | | | 16,000,000.00 149 215 2385 P63 | 29.000.44
[ Tromsary
|T-Noto 1 302010 Tor2a287R1 | owverz01e | oa3a0s0 | 00715000 | 00811000 | 00620170 | 9754124 | 100000000 | 100000000 | et o1 2.500 20065 | 333333
|Sus TotalUAverage US Treamay 067,15000 | ooe11000 | wwazor7a | 9754124 | 100000000 | 1,000.000.00 I 8 o1 2500 200653 333133
|Tolal 7 Avernge r o b 32.002,145.82 | 32,382,352.43 | ATRA1T.00 | 3290080885 | 61418132 | 40420565 |1 BS | 122 | 2348 | edpiie 03.002.7




City of West Universily Place

Date To Dale

01 Monthly lnvestment Repori- Part A
Report Format: By Transaction

Group By: Security Sector

Portfolio/ Report Group: All Portfolios
Begin Date: 6/30/2019, End Date: 7/31/2019

JPMorgan Chasa Cash CASHB159 598,682.18 559,155.12 598,68218 | 559,956.12 596,682.18 559,155.12 0.000 0.000 NIA ¢.00 0.00
Sub TotalAverage Cash 588,882.18 559,155.12 59860248 | 550,185.12 | 508,882.18 559,155.12 0.000 0.000 000 .|, om0 000
L.ocal Government Investment Pool

LGIPLGIP TEXPOOL 17.015470.14 12,845050.53 | 17,015479.14 | 12,845,050.53 | 17,095.479.14 | 1284505053 | 2381 | 2388 NA 20987735 | 2847135
Sub TotalAverage Local Gevemment lnveatmeni Poo) 17.015479.14 12,845,050.563 | 17,015479.14 | 12,845,050.53 | 17,015479.14 | 12,845080.53 | 2.381 2288 0.00 28,877.35 | 2097735

US Agency

FFC8 2.375 3727/2020 3133EJHLE 1,000,000.00 1,000,000.00 1,001,100.00 1,00%,600.00 1,000,000.00 1,000,000.00 2375 2375 B,180.58 000 2,045.14
FHLB 0 10/15/2019 213304M29 1,000,000.00 1,000,000.00 993,732.50 | 90553078 | 00242083 | 09481667 | 2631 2831 0.00 “ooe |l Zaesed
FHLB 0.875 8/5/2019 3130A8Y72 1,000,000.00 1,000,000 .00 898,702.00 £90,846.00 998,521 82 999,8331.08 2427 2427 427778 0.00 2,062,683
FHLB 1 0/26/2019 3130A9EP2 1,000,000.00 1,000,000.00 £97,480.00 998,120.00 | 996,586.58 947.617.00 2459 2459 347222 000 | 20M53
FHLB 1.03 7/12/2019-17 3130A8PT2 1.000,000.00 0.00 999,540.00 0.00 1,000,000.00 0.00 1.030 0.00 5,150.00 342.33
FHLB 1,375 111152018  |3130AA3R7 2,000,000.00 2,000,000.00 1,004840.00 | 1,065380.00 | 1,001,211.41 | 1,983,22053 2.568 2586 5,805.56 000 JIT 430608
FHLB 2.1 7/15/2020-19 3130AGQVD 0.00 1,000,000.00 0.00 999,420.00 0.00 1,000,000.00 2.100 933,33 0.00 93333
FHLB 2.125 2/11/2020 [3130ADN32 2.000,000.60 2,000,000.00 2,000,820.00 | 1,899,800.00 | 198420534 | 100508973 | 2590 2598 | 20,069.44 0.00 laaddan
FHLB 2,125 2/11/2020 3130ADNI2 2,000,000.00 2,000,000.00 2,000.620.00 | 109990000 | 1,994927.96 | 190583042 | 2545 2.545 20,069.44 0.00 437118
FHLE 2.15 2/14/2020-18 3130ADMSS 0.00 1,000,000.00 0.00 o8 70000 | 000 1,000,000.00 24% | 897381 |° 000 | isA1z
FHLB 2.625 10/18/2010 3130AFTCS 2,000,000.00 2,000,000.00 2,004,800.00 | 2,002,00000 | 200000000 | 200000000 | 2825 2625 15,020.83 0.00 4.620.83
FHLMC 2.1 1/15/2021-20 IMGTDA 0.00 2,000,006.00 0.00 1,099,000.00 0.00 2,000,000.00 2100 | 188667 |ITo000 | 186867
FNMA 1.13 7/26/2019-17 3136G3F42 1,000.000.00 0.00 989,200.00 0.00 1,000,000.00 0.00 1130 0.00 5,850.00 818.11
FNMA 1.5 7/30/2020 313560760 0.00 2,000,000.00 0.00 1,869,860,00 0.00 1,890,916.53 1,862 0.00 15000007 | 78570
Sub Tola¥Average US Agency 14,000,000.00 18,000,000.00 13,900,834.50 | 17,080,036.78 | 13,067,084.04 | 17,8967,121,88 2.338 2385 B89,68044 | 2580000 - MM.B8730
US Tesasury

T-Notz 1 813022018 {812828TR1 1,000,000.00 1,000,000.00 997,150.00 9986,110.00 996,201.70 | 997,541.24 2.500 2500 3,333.33 0.00 2,096.53

Sub TotalAverage US Treasury 1,000,000.00 1,000,000.00 907,150.00 ©38,110.00 996,201,70 | 997,541.24 2,500 2500 | 333333 0.0 . 209053
|Totai 7 Avarage | i rwmetaet32 | 3240420565 |132,602,145.82 | 32,382,352.43 | 32,678,417.08 | 32,368,868.85 T 2322 | 238 | B30Tt 85,777.35




City of West Universily Place

Transactions Summary

MONTHLY Transaclion Summary - by Action

Group By: Acllon

Porifolio / Report Group: All Porifolios
Begin Date: 06/30/2019, End Date: 07/31/2019

cusie!
Ticker Rate
Buy
FHLE 2.1 7/15/2020-19 3130AGAVD | 2.100 US Agency FHLB Bond 071152020 | 07/152019 | 0711172019 | 100000000 | 1,000.000.00 0.00 1,000.000.00 100 2,900
FHLB 2.15 2/14/2020-19 3130ADMS8 | 2150 U5 Agency FHLB Bond 0142020 | Grh22019 | 071172019 | 1,000,00000 | 1,000,000.00 |I 4538.69 | 1,008,833.88 | 100 | 2350
FHUMC 2.1 1/18/2021-20 3IUGTZXA | 2.100 US Agency FHLMC Bond 03152021 | 071152019 | 07112019 |  2,000,00000 | 2,000,000.00 0.00 2.000,000.00 100 2,00
FNMA 1.5 7/30/2020 3135GATH0 1.500 US Agency FNMA Bond 07/302020 | Gw/ZA2MS | 011222019 | 2,000,000.00 | 1,990,716.16 | 1441667 | 2.005,132.63/) 99535008 L1962
Sub Total / Average Buy 6,000,00000 | 5990,716.16 | 2325556 | 6omldsTLT2 | L
Deposit
LGP LGIP TEXPOOL NIA Local Gavemnment investment Pool |  Local Government Investment Pool WA 0312018 | 0213112019 29,977.35 29.977.35 0.00 29,977.35 100 0.000
LGP LGP TEXPOOL N/A Local Gavernment invastment Pool |  Local Govemment lnvestment Pool WA 02202019 | 0773072019 2,219.89 221988 | Q.00 221988 1007 10000
LGIP LGP TEXPOOL NIA Local Government investment Pool |  tocal Govemment lnvestment Pool WA 07302019 | 0773072019 3.450.15 3.450.15 0.00 3.450.15 100 0.000
LGIP LGP TEXPOOL NIA Local Gavemment Investment Pool || Local Govemment dvestment Pool WA W28Ms | 01725872019 4,448 58 4,448.58 000 | 444858 ( “100 ||| 0.000
LGP LGIP TEXPOOL NA Local Govemnment Investment Pool |  Local Govenment investment Pool WA 077252019 | 077252019 £.914.16 6.914.16 0.00 6,914.16 100 0.000
LGIP LGIP TEPOOL NA Local I Pool | Local Fool A 077232018 | 077232018 19,264.35 19,264.35 0.00 18,284.35 ©|1 11000 | 0,000
LGIP LGIP TEXPOOL WA Local Govemnment Investment Pool |  Local Govemment (nvestment Pool WA 07/222019 | 0772272018 21,963.11 21,9311 0.00 21,963.11 100 0.000
LGIP LGIF TEXPOOL NA Local Govemnment Investment Pool |  Local Government knvastment Pool NA 07222019 | UIr2272019 33,692,63 33,892.63 0.00 3380263 | 100" [} 0.000
LGIP LGIP TEXPOOL NIA Local Government Invesiment Pool |  Local Government investment Pool WA 07/16/2019 | 071672013 | 1,000,000.00 | 1,000,000.00 0.00 1,000.000.00 100 0.000
LGIP LGP TEXPOOL. NA Local Government Investment P ool Local Gavernment (nvestment Pool N/A 07/10/2019 | 07/102018 500,00000 | 500.000.00 0.00 500,000.00 | IODE!' " 0.000
LGIP LGIP TEXPOOL NIA Local Govemment Investment Pool |  Local Government Investment Pool WA 0703209 | 070372019 0.45 0.45 0.00 0.45 100 0.000
LGIP LGIP TEXPOOL NA Local Gavernment Investment Pool |  Local Govemment (nvestment Pool NA 072019 | YAA2019 2,912.98 2,912.98 0.00 2,912.98 100 | 0000
LGP LGIP TEXPOOL NA Local Govemment investmeni Pool |  Local Govemnment Investment Pool N/A 07032019 | 0770372018 452775 452175 0.00 452775 100 0.000
Sub Total / Average Deposit 162957139 | 1,628,571.39 0.00 1,629,671.39 | ) [E=
|Interest
FHLE 1.03 7/1212018-17 3130ABFT2 1.030 LS Agency FHLB Bond 0TA22018 | 0722099 | O7H22010 0.00 0.00 515000 | 515000 | " | oooo
FNMA 113 77267201917 136G 3F42 1.130 US Agency FNMA Bond 012672018 | 0262019 | 072672019 0.00 0.00 5,650.00 5,650.00 0,000
FNMA 1.5 73002020 3135G0TE0 $.500 135 Agency FNMA Bond WR0020 | 073062019 | 0702019 Q.00 090 15,0000 | 15000000 [ | pood
LGIP LGIP ITEXPOOL NA Loca! Govemnment lnvestment Pool |  Loca) Govemment Investment Pool N/A 077312018 | 0773172019 0.00 0.00 2997735 | 29,977.35 0.000
Sub Total / Averaga Intevest 0.00 000 88,777.38 |17 s8772.35 | [
|Matured
FHLB 1.03 7/1272015-17 3130ABPT2 1.000 US Agency FHLB Bond “oris20s | ornzzows | orhze019’f  1,000,00000 | 1,00000000 | 0.00 1.000000.00'] 0 . 0.000
FNMA 1,13 7/26/2018-17 136G IF42 1.130 LS Agency FNMA Bond o7ReR20M8 | 077262039 | Q772672019 |  1,000,000.00 | 1,000,000.00 0.00 1,000,000.00 0 0.000
Sub Total / Aversge Matwred 2,000,000.00 |/2,000000.00 | 0.00 2000000001 ¢ |l
Withdraw
Chase Cash ICASHA153 NA Cash Cash NiA 073112019 | 073172019 39,527.08 3952706 | 000 3852706 | 0 | 0000
LGIP LGIP [TEXPOOL NA Local Govemment Investment Pool |  Locs Govemnment Investment Pool N/A 072272079 | 0772272013 |  1.600.000.00 | 1,800.000.00 0.00 1,800.000.00 0 0.000
ILGIP LGIP TEXPOOL NIA Local Government lnvesiment Pool | Local Govemment Investment Poal N/A COTNZ20%9 | 07122019 | 4.000000.00 | 400000080 | 000 | 400000000} 0 | D0.000
Sub Total / Average Withdraw 583952706 | 583952706 | 000 5,839,527.06 i | T






