CITY OF WEST UNIVERSITY PLACE

Monthly Investment Report

Period Ending: August 31, 2019

a

West University

Place

July 31, 2019

August 31, 2019

Security Sector 42.01% Beginning Balance Ending Balance
Le7% CASH AND INVESTMENT POOLS
IJPMorgan Chase Bank * Market Value 559,155.12 532,542.58
TexPool Market Value 12,845,050.53 13,423,304.85
AGENCY SECURITIES
56.33%
Book Value 18,964,663.20 17,973,643.03
Market Value 18,978,147.78 17,995,894.60
Par Value 19,000,000.00 18,000,000.00
TOTAL PORTFOLIO
* TexPaal USAgency  « JPMorgan Book Value 32,368,868.85 31,929,490.46
Market Value 32,382,353.43 31,951,742.03
Par Value 32,404,205.65 31,955,847.43
Weighted Average Call/Maturity { in Days ) ** 72
Weighted Average Maturity { in Days ) ** 106
Weighted Average Yield to Maturity ** 2.2570%
Earnings / Current Year to Date 473,529.13
Accrued Interest 64,061.18
COMPARATIVE YIELDS
Treasury Bill / 3 Month 1.9900%
Treasury Bill / 6 Month 1.9300%
Treasury Note / 2 Year 1.5700%

* 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

i ici i ity of West University Place.

prc2

Harrison Nicholson
Treasurer

Finance Director



City of Wesi University Place

Date To Date

MONTHLY Invesiment Report - Summary Pape
Report Format; 8y Transaction

Group By: Security Sector

Portiolio/ Report Group: All Portiolios

Begin Date: 7/31/2018, End Date: 8/31/2019

" ] | Ending ] N
b G| S (o e sy | gy | s | Enmgsy | Redenoares | Erogres | Ol | ooy | VTG | D | oM,
[ bbb () g | - E -n.!.‘;”' ! my Cﬂ' ay
Cash
| JPMorgan Chasa Cash CASHB15S 123172015 NA 559,155.12 §12,542.58 559,155.12 532,542.58 559,155.12 532,542 58 1 1 0.000 0.00 A
J5ub TotaVAverage Cash 559,155.12 532,542.58 559,155.12 532,542.58 550,155.12 532.542.58 1 1 0.000 0.00 0.00
Local Gavernmeni lnvestment Pool
LGIP LGIP TEXPOOL OWIV2008 NIA 12,845,050.53 | 13,423,304.85 | 12,845,050.53 | 13.423,304.85 | 12,845.050.53 13423304 85 1 1 2472 24,760.41 NA
Sub TolalAverage Local Gavermment Iivestment Pool 12,845,050.53 | 13,423,304.85 | 12,845,050.53 | $3,423,304.85 | 1284505053 | 1342330485 1 1 2472 24,760.41 000
L5 Agency
FFCB 2.375 12772020 MIIEMHLG | oazTrod | 032772020 | 1.001.60000 | 1.002,500.00 | 1.000.000.00 | 1.000.000.00 1,000.000.00 1,600,000.00 209 209 2375 187906 10,159.72
FHLB 0 1041572018 313384M20 | 12272018 | 10hs2010 | 995530.78 997.430.00 094,616.67 996,812.50 1,000,000.00 1,000.000.00 45 45 263 2,195.83 0.00
FHLD 0.875 &/52019 2130A8Y72 | ososzow | oansz01o | 999.846.00 0.00 999,831.08 0.00 1,000,600 00 0.00 266.14 0.00
FHLB 1 V2672019 130A0EP2 | oe212008 | oaen0e | ©98,120.00 969,272.60 897.817.00 999,007.73 1,000,000.00 1,000,000.00 28 26 2459 202407 4,305.58
FHLA 1,375 11152019 3130AA3RT | 01172018 | 115209 | 1.985.360.00 | 1,897.26000 | 1,983.22053 | 199518255 2,000,000.00 2,000,000.00 76 8 2.566 4,244.68 8,097.22
FHLB 2.1 711572020-18 Haoacove | orseotn | ornsnoze | 90942000 | 1.000,15000 | 1,000,00000 | 1,000,000.00 1,000,000.00 1,000,000.00 45 a1 2.100 1,750.00 2,883.33
FHLB 2.125 211172020 3130A0N32 | owsvon9 | g2hnoee | 199990000 | 2,001,87600 | 189506273 | 1,9985844.12 2,000,000.00 2,000,000.00 184 184 2599 431606 2,361 11
FHLE 2.125 21112020 3130ADNIZ | 00172010 | 0211172020 | 1.009,000.00 | 2,003,576.00 | 106583842 | 196632793 | 2,000,000.00 2,000,000.00 184 184 2.545 4.230.18 2,381 1%
FHLB 2.15 2/1472020-19 3130ADMSE | 07M2r2019 | 021472020 | ©99.700.00 99980000 | 1,000,000.00 | 1,000,000.00 1,000,000.00 1,000,000.00 5 167 2.150 1,791.67 101528
FHLB 2.625 10182019 3AFTCS | mmaroo | 10M872019 | 200200000 | 2,001,200.00 | 200000000 | 2.000,000.00 | 2,000,000.00 2.000,000.00 48 48 2,625 4,375.00 10,385.83
FHLMC 2.1 1/1572021.20 NUGTD4 | prnszore | owiszazt | 1,999,00000 | 200020000 | 2,00000000 | 200000000 |  2.000,000.00 2.000,000.00 137 503 2.100 3.500.00 5.366.67
FNMA. 1.5 7/30/2020 313560TE0 | or2aeowe | o000 | 198966000 | 199492000 | 199091853 | 1,991,677.43 |  2,000,000.00 2,000,000.00 4 M 1.962 3.258.90 2.500.00
Sub TotaUAversge US Agency 17,680,006.78 | 18,996,684.60 | 17,067,121.98 | 16974,85228 |  18,000,000.00 17,000,000.00 132 197 2.382 33,931,69 5824583
[US Treasury
T-Nate 1 302019 |a12828TR1 000672018 | 082019 | 998,11000 999,210.00 097,541.24 98,700.77 1,000,000.00 1,000,000.00 30 EN] 2.500 2,086.53 4,180.33
Sub TolstAveraga US Troasury 996,110.00 869.210.00 967,541.24 996,790.77 1,000,000.00 1,000,000.00 £ 30 2.500 2,006.53 4,180.33
Tolsl [ Average 32,382,352.43 | 31,854,742.03 | 3236886385 | 3192049048 | 3240420565 | 3195584743 72 108 2257 £0,780.63 62,426.18




City of West University Place

Dale To Date

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

Group By: Security Sector

Portfolio / Report Group: All Porifolios
Begin Date: 7/31/2019, End Date: 8/31/2019

| = 5] i - > = Ty : - ‘Ending | || Interest Eamed
Description. mf I%ﬁ i E“v;‘.".‘ﬂm Baginning WV | Ending MV | Beginning BV | Ending BV m"& y;?: | Encing Market | nteress w""gcm
Cash
JPMargan Chase Cash CASHB159 559,156.12 532,542,58 559,155.12 532,542.58 559,155.12 532,542.58 0.000 0.000 NIA 0.00 0.00
Sub TotalAverage Cash 558,155.12 532,542,58 559,155,12 532,542.58 559,155.12 532,542.58 0.000 0.000 0.00 0,60 0.00
Local Govemment Investment Pool
LGIP LGIP TEXPOOL 12,845,050.53 13,423,304 .85 12,845,050.53 | 13,423,304.85 | 12,845,050.53 | 13,423,304.85 2,388 2172 NA 24,780.41 24,760.41
[Sub Tola¥Average Local Govemment Investment Pool 12,845,050.53 13,423,304.85 12,845,050.53 | 13,423,304.85 | 12,845,050.53 | 12,423,304.85 2,388 2172 0.00 24,760.41 24,760.41
US Agency
FFCB 2.375 327112020 3133EIHLE 1,000,600.00 1,000,000.00 1,001,600.00 | 1,002,500.00 | 100000000 | 1,000,000.00 2375 2375 10,158.72 0.00 1,879.16
FHLB 0 101572018 313384020 1,000,000.00 1,000,000.00 695,530.78 987,430.00 994,616.67 986,812.50 263t 2.831 0.00 0.00 2,195.83
FHLB 0.675 &/52018 3130ABY72 1,000,000.00 0.00 999,B46.00 0.00 999,831.08 0.00 2427 0.00 4,375.00 260.14
FHLE 1 /262018 3130A9EP2 1,000,000.00 1,000,000.00 998,120.00 B99,272.60 067,817.00 890,007.73 2.45¢ 2,459 4,305.56 0.00 2,024.07
FHLE 1.375 11152019 3130AAIRT 2,000,000.00 2,000,000.00 1,985360.00 | 1,997,26000 | 1,993,22053 | 1,995,182.55 2.566 2.568 8.097.22 0.00 4,244,688
FHLB 2.1 115/2020-18 MICAGOVO 1,000,000.00 1,000,000.00 999,420.00 | 1,000,15000 | 1,000,000.00 | 1,000,000.00 2.100 2.100 2,60333 0.00 1,750.00
FHLB 2.128 211112020 3120ADN32 2,000,000.00 2,600.000.00 1,998,900.00 | 2,001,976.00 | 1,995060.73 | 1,.995844.12 2.589 2.589 2,381.11 21,250.00 431606
FHLB 2.125 2/11/2020 3130A0N32 2,000,000.00 2,000,000.00 1,080,900.00 | 2,001,978.00 | 1,085630.42 | 1,896,327.93 2545 2.545 2,361.11 21,250.00 4,230.18
FHLB 2.15 2/14/2020-19 3130ADMS8 1,000,000.00 1,000,000.00 999,760.00 969,800.00 | 1,000,000.00 | 1,000,000.00 2.150 2,150 1,015.28 10,750.00 1,791.67
FHLB 2,825 10182019 I1I0AFTCS 2,000,000.00 2,000,000.00 2,002,000.00 | 2,001,200.00 | 2,000,000.00 | 2,000,600.00 2.628 2.825 19,295.63 0.00 4,375.00
FHLMG 2.1 1115202120 INIGT2N 2.000,000.00 2,000,000.00 1,899,000.00 | 2,000,200.00 | 2,000,000.00 | 2,000,000.00 2.100 2.100 5,368.67 0.00 3,500.00
FNMA 1,5 7/30/2020 313560760 2,000,000.00 2,000,000.00 1,969.660,00 | 1,094,020.00 | 1,090,918.53 | 1,091,677.43 1.982 1.962 2,500.00 0.00 3,268.00
|Sub TetalAverage US Agency 18,000,000.00 17,000,000.00 17,980,036.768 | 16,990,684.80 | 17,967,121.96 | 18,074,852.26 2,385 2,382 58,245.83 57,625.00 33,931.89
US Treasury
T-Note 19302019 |812828TR1 1,000,000.00 1,000,000.00 998,110.00 999.210.00 997,541.24 908,700.77 2.500 2.500 4,180.33 0.00 2,098.53
Sub TolaVAverage US Treasury 1,000,000.00 1,000,000.00 968,110.00 969,210.00 897,541.24 968,700,77 2.500 2.500 4,180.33 0,00 2,096.53
|Totat { Average 32,404,205.85 31,855,647.43 32,382,352.43 | 31,851,742.03 || 32,363,868.85 | | 31,929,400.46 2348 2257 62,426.16 62,385.41 60,738 63




City of West University Place
Transaclions Summary

MONTHLY Transaction Summary - by Action

Group By: Action

Portfolio/ Report Group: Ali Portfolios

Begin Date: 07/31/2019, End Date: 08/31/2019

Description Sun Soupen Securlty Sector Security Type Seement | Trade Date | FACEAMOUNY | pirical | Interest | rotal [ price [T O
Deposit

LGIP LGIP TEXPOOL NIA Local Government Investment Pool Local Government lnvestment Pool N/A 0373072019 083072019 2,492.58 249258 0.00 2,492.58 100 | 0.000
LGIP LGIP TEXPOOL N/A Local Government Investment Pool Local Government kvestment Pool NIA Da/30/201% | 0872072019 3,870.85 3,870.85 0.00 3,870.85 100 | 0.000
LGIP LGIP TEXPOOL NA Local Govemment Investment Pool t.ocal Govemmenl invesiment Fool N/A 08730:2019 08230/2019 24,760.41 24,760.41 0.00 24,760.41 100 | 0.000
LGIP LGP TEXPOOL NiA Lacal Govemment Investment Pool Local Government Investment Pool NIA 08/26/2019 | OB/26/2019 3,602.15 3,602.15 0.00 3,602.15 100 | 0.000
LGIP LGP TEXPOOL NIA Local Government Investment Pool Locat Government Investment Pool NiA 082622018 0aReR0Y 5,577.93 557793 0.00 5577.93 100 | 0.000
LGIP LGIP TEXPOOL N/A Local Govemnment investment Pool Local Government Investment Pool NIA 082172019 o129 13,048.53 13,048.53 0.00 13,048.53 100 | 0.000
LGIP LGIP TEXPOOL N/A Local Govemment Investment Pool Local Govemiment Investment Fool N/A 082172019 08212019 20,283.12 20,283.12 0.00 20,283.12 100 | 0.000
LGIP LGIP TEXPOOL N/A Local Govemment investment Pool Local Government Invastment Pool N/A 080672019 08062019 11.30 11.30 D.06 11.30 100 | D.0OO
LGIP LGP TEXPOOL NIA Local Govemment Investment Pool Local Government Investment Pool NIA 08062019 08062019 1,000,000.00 1,000,000.00 0.00 1,600,000.00 | 100 | 0.000
LGIP LGIP TEXPOOL WA Local Government Investment Pook Local Govemment investment Pool NIA 08012019 | 08X01/2019 1,603.85 1,602.85 0.00 1,602.85 100 | 0.000
LGIP LGIP TEXPOOL N/A Local Government Investment Poot Local Govemnment Investment Pool NIA 08012019 | 0BTN72019 2,803.60 2,803.60 0.00 2,80260 100 | 0.00D
Sub Total / Average Dopasit 1,078,254.32 1,078,254.32 0.00 1,078,254.22

Interesi

FHLB 0.875 8/52019 3130ALYT2 0.875 US Agency FHLB Bond 080572019 08052019 0BDE2019 0.00 0.00 4.375.00 4,375.00 0.000
FHLB 2.125 244172020 JWADNIZ 2125 US Agency FHLB Bond 0211172020 081172019 ogH12019 0.00 0.00 42,500.00 42,500.00 0.000
FHLB 2.15 2/14/2020-19 3I130ADMS3 2150 US Agency FHLB Bond 021472020 0811412019 081412013 0.00 0.00 10,750.00 10,750.00 0.000
LGIPLGIP TEXPOOL WA Local Govemment Investment Pool t.ocal Government Investment Pook NIA 08/30/2019 D830/2019 0.00 0.00 24,760.41 24,760.41 0.000
Sub Tota! / Average Interest 0.00 0.00 82,38541 82,385 41

Matured

FHLB 0.875 &/572018 3130ABY7T2 0.875 US Agency FHLB Bond 03052016 | 08A052019 | 08052019 | 1,000,000.00 | 1,000,000.00 0.00 1,000,00000] O { 0.000
Sub Total / Average Matured 1,000,000.00 | 1,000,000.00 0.00 1,000,000.00

Withdraw

JPMorgan Chase Cash CASHB159 A Cash Cash NIA 0873072019 042019 26,612.54 26,612.54 0.00 26,612.54 o 0.000
LGIP LGIP TEXPOOL N/A Local Government knvestment Pool Local Govemment Investment Pool N/A DBMS2019 | 08/16/2019 500,000.00 500.000.00 0.00 500.000.00 [ 0.000
Sub Total | Average Withdraw 626,612.54 526,612.54 0.00 526,612.54






