CITY OF WEST UNIVERSITY PLACE
Monthly Investment Report
Period Ending: August 31, 2018

@ City of

West University
Place

22.07% July 31, 2018
Beginning Balance

August 31, 2018
Ending Balance

Security Sector

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
= TexFool = US Agency = JPMorgan 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.

Harrison Nicholson : /
Finance Director Treasurer




Cily of Wesl University Place

Date To Date

MONTHLY Investment Report- Summary Paga
Report Format: By Transaction

Group By: Secwity Sector

Portfolic / Report Group: AY Portfolios

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

=] e a = i .
; j| e

JPMorgan Chase Cash CASHATSY 1R015 MNA 645,837.93 1,321,030 65 845,637.93 1 0.000 0.00 NA
[Sub FotatiAverage Cash 64563783 | 1,321,0085 | 5458779 1 0.000 0.0 0.00
Local Govarnmend Inveatmani Pool
LGIP LGP [ferool [ owsozo0e | wa 5.761,687.33 | 547059587 | 576108030 | 5A70.59587 | 5706168738 | 547058587 1 1 1821 8.008.48 NA
Sub TolalAverags Local G p Pool | 570168739 | BATOS0587 | 576168730 | SAT0S9S8T | 576183739 | 547053507 1 1 1921 2.908.43 0.00
IU—S Agency
FFC8 1 17 SNTR018-16 JIEGAVT OSMTR016 | 0SMT72019 989,930.00 991,390.00 1,000,000.00 1,000,000.00 1,000,000.00 1,000,000 00 259 259 1170 975.00 3,220.00
FFCB 118 4125201047 TI3EFACE | 04257016 | GUZE2010|  991,18000 | 99238000 | 1,000,000.00 | 1,000,00000 | 1,000,00000 | 1,000,000.00 237 7 | 1190 0167 416500
FFCB 1.375 1212172016-16 T1IEFSWE | 12212015 | 12212008| 99654000 | 997,390.00 | 1,00000000 | 1,000:000.00 | 1,000,000.00 | 1,00000000 12 1z | 1975 114583 2673861
FFCB 2 375 22772020 NIEIRLG | OWZTZ018 | ONZIZZD| 993R0000 | 69540000 | 100000000 | $000,00000 | 1,000,00000 | 1.000,000.00 574 574 | 2315 1,979.18 10.159.72
FHLB 0,875 &/52010 3130AYT2 | OSDA2018 | 06052018| 68420000 | 96550000 | B046Z7.04 | 96588487 | 1,00000000 | 1,000,000.00 o) T8 | 24z 1.99 00 63104
FHLB 1 82672019 INIAGEPZ | OGZ1/2018 | OWZ620V8 | DE280000 | 08442000 | S8352879 | 98471007 | 100000000 | 1,000,000.00 3 391 | 2459 2.024.06 4,305.56
FHLA 1,03 71121201817 13DABFTZ | 0711272018 | 07/12/2010| 98698000 | 08522000 | 100000000 | 100000000 | 1,00000000 | 1,000,00000 35 315 | 1030 85833 140194
FHLD 17 202572019 3N0AIZY3 | 07242018 | 027752010 | 99534000 | ©96,12000 | 99674244 | ©97.22148 | 1,000,00000 | 1,000,000.00 178 e | zz8t 189571 2.3
FHLMIC 1 828201817 31MGABJ2 | UZAG/I2018 | DR/ZA2016 |  999.300.00 000 99948209 000 1.000.000.00 000 1.35024 0.00
FHLMC 1,05 1228201817 NIGIWUS | OAZBZ010 | 127282018 | 9560000 | £98,390.00 | 1,00000000 | 100000000 | 100000000 | 1,000,000.00 110 19 | 1080 575.00 3.587.50
FHMA 1 21268/2019 J1A5GOI5] D6212018 | 0212672019 892,730.00 ©93,850.00 993,081 53 994,093.99 1,000,000.00 1,000,000.00 k14:] 119 223 1.B45.79 138.8%
FRMA | 2126/2019 3135G0J53 | 077242018 | 027262019 | 0927000 | 09385000 | 99206583 | 99390522 | 1,000,00000 | 1,000,000.00 178 78 | 2250 1.062.72 13880
FNMA 113 7726201817 AN36GIF4Z | UIRZG2016 | OIZOZ018 | 965,95000 | ©088,130.00 | 100000000 | 100000000 | 100000000 | 1,000,00000 3279 329 | 1130 94167 1.0% 61
FNMA 1375 172872018 A135GOHE3 | OZAG/Z018 | 017282018 | 1,991460.00 | 1,002,850.00 | 109456932 | 189548077 | 200000000 | 2,000,000.00 150 150 | 183 221211 252083
[Sub Totaversgs US Agency 14,879.970.00 | 12,896,000.00 | 14,544.390.44 | 13,951,414.35 | 1500000000 | 14,000,000.00 251 251 | a1 2195338 ETYTTT Y]
US Treasury
T-MNole 1.25 1213112018 i912828|.|99 D2/062018 | 1273172018 996.100.00 ©97,000.00 9973137 997,856.12 1,000,000.00 1,000,000.00 122 122 1.900 1,587 T4 210598
T-Hots 1,375 11/3012018 [o12828ATe | oane0ie | 11502018 | 097.730.00 | 09635000 | 6777583 | 99B34108 | 100000000 | 1,000,000.00 o1 7] 2048 1787 3,456.28
T-Nole 1.625 ANRME [o12026c85 | osmazoe | owatzme | o9sssao0 | 89617000 | 99596154 | 99847708 | 100000000 | 1,000,000.00 212 212 | 2240 159151 6.793.03
T-Nole 1.625 B30Z018 " [p12826wss | 0508720181 | 0W302019 | 092,62000 | 09344000 | 09366464 | 99425265 | 1,00000000 | 1,000,000.00 303 33 | 2am 195659 2737
Sub TotaliAverage U3 Tressury 3.562,000.00 | 3,964570.00 | 396471388 | 390692697 | 400000000 | 4,000,000.00 2 w2 | 2119 717588 15.083.06
[Total T Average e i 75,269.29532 | 24.672.590.52 | 25.337.007.64 | 24,729.967.79 | 2540732532 | 24,791,626.52 L T | 167 38,037.74 49,578.28




City of West University Place

Date To Date

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

Group By. Security Sector

Portfolio / Report Group: All Portiolios
Begin Date: 7/31/2018, End Date: 8/31/2018

Baginning { 3 | inierast |
— A | AN | S, | s | o | ooy | coampny | TG | I St | Dy
Cash
JPMorgan Chase Cash CASHB1E9 645,637.93 1,321,030.65 645,637.93 1,321,030.85 B645,637.93 1,321,030.65 0.000 0.000 N/A 0.00 0.00
Sub TotallAverage Cash 645,637.93 1,321,030.85 645,837.93 1,321,030.85 645,637.93 1,321,030.85 0.000 0.000 0.00 0.00 0.00
Local Govemmaent Investment Pool
LGIP LGIP TEXPOOL 5,761,687.39 5,470,595.87 §,761,687.30 5,470,505.87 5,761,68587.39 5470,595.87 1.890 e NA 8,900,486 8,908.48
Sub Total/Average Local Government investment Pool 5,761,8687.38 5,410,596.87 5,761,687.39 | 5470,505.87 | 5,781,687.30 | 547050587 1.800 1.921 0,00 5.908.48 0,908.48
US Agency
FFCB 1.17 51177201916 MHIEGAVT 1,000,000.00 1,000,600.00 989,530.00 991,380.00 1,000,000.00 1,000,000.00 1370 1170 3,380.00 0.00 975.00
FFCB 1.0 47257201017 IIEFACE 1,000,000.00 1,000,600.00 891,160.00 592,380.00 1,000,000.00 1,000,000.00 1.180 1.190 4,165.00 0.00 29t 87
FFCB 1,375 1221£2018-18 JM3IEFSWB 1.0040,000.00 1,000,000.00 996,940.00 997,290.00 1,000,000.00 1,000,000.00 1375 1.375 267281 .00 1,14583
FFCB 2.375 32772020 IBEJHLE 1,000,000.00 1,000,000.00 293,000.00 995,400.00 1,000,000.00 | 1,000,000.00 2.375 2375 10,158,72 0.00 1,978,168
FHLB 0.875 /52019 IIPABYT2 1.000,000.00 1 040 B0 0 964,200.00 585 500.00 084,6827.94 985,894.87 2427 2427 631.94 4,375.00 1.996.09
FHLB 1 972672019 HI0AGEP2 1.000,000.00 1,000,0600.00 9682,800.00 684,420.00 883,528.29 984,718.01 2459 2459 4,305.58 0.00 2,024.08
FHLB 1.03 71127201817 3 30ABPT2 1,000,000,00 1,000, D00 00 886,980.00 938,320.00 1,000.000.00 1,000,004.00 1.030 1.030 1.401.94 0.00 858.23
FHLA 1.7 22502019 3130A2Y3 1.000,000.00 1,000,000.00 995,340.00 996,120.00 996,742.44 997.221.49 2281 2281 28333 8,500.00 1.805.71
FHLMC 1 8/28/2D18-17 M34GABS2 1,000,000.00 0.0 999,300.00 0.00 £69,463.09 0.00 1.688 0.00 5,004.00 1,350.24
FHLMC 1.05 12/26/2018-37 IMIGEWUD 1.000.000.00 1,000,000.00 945,600.00 898,360.00 1,000,000.00 1,000,000.00 1.050 1.050 3,587.50 0.00 B875.00
FNMA 1 27262019 3135G0J53 1.000,000,00 1,000,6:00.00 962,730.00 993,850.00 903,081.53 994,093.99 2230 2230 138.89 5,000.00 1.84579
FNMA 1 2/28/2019 313560453 ,000,000.00 1,000,000.00 202,730.00 093,850.00 £92,985.83 993,995.22 2250 2250 138.89 5,000.00 1.862.72
FNMA 1.13 7267201917 3136GIF42 1.000.000.00 1,000,000.00 986,980.00 988,130.00 1,000,000.00 1,000,000.00 1.3 1.130 1,088.61 0.00 841.67
FNMA 1,375 1282018 3135G0HE 2,000,000.00 2,000,000.00 1,991,460.00 | 1,092,880.00 | 199456032 | 1.995489.77 1935 1.935 2,520.83 0.00 32120
Sub TotalAverage US Agency 15,000,000.00 14,000,000.00 14,079,970.00 | 13,896,000,00 | 14,944,990.44 | 13,851.41435 1.788 1.7 34,485.32 27,875.00 21,953.38
US Treasury
T-Note 1.25 127312010 IBIZHZBUSQ 1,000,000.00 1,000,000.00 596,100.00 997,000.00 897,311.37 997,856.12 1.800 1.900 2,105.88 0.00 1,597 74
T-Nole 1.375 11/30/2016 |s12828RTR 1,000,000.00 1.,000,000.00 997,730.00 999,360.00 997,775.93 968,341,068 2048 2.048 3,456.28 0.00 1,728.74
T-Note 1.825 3312019 912828C85 1,000,000.00 1,000,000.00 995,550.00 996,170.00 005,961.94 2996,477.09 2.240 2240 6,793.03 .00 1,891.%
T-Nota 1.625 6/3002018 912828WS5 1,000,000.00 1.000,000.00 992,620.00 293,440.00 803,004 .84 864,252 85 2329 2.329 2,731.77 0.00 1,856.89
Sub TotaliAverage US Treasury 4,000,000.90 4,000,000,00 3,942,000.00 3,084,970.00 3,984,112.28 3,906,926.92 2129 2129 15,003.08 0.00 717580
Total/ Average 15407,326.22 24,794,828.52 |] 25289,205.32 | 24,872,596.52 | 25,337,037.64"| 24,720,967.79] 1.806 1787 48.570.88 36,781.42 33,037.74




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

Gmup By: Actlion

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

_— e o e e e e = S
Doposit

JPMorgan Chase Cash  |CASHE158 NA[Cash Cash Al oenireots| oanirziefersasa Tz 675,392.72 ooo| 67538272  100]  0.000
LGIP LGIP TEXPOOL N/a|Loca! Govemment Investment Pool  JLocal Govemment Investment Pool NA|  08/3172018] 08/31/2018{8,008.48 8,908.48] 0.00 8.908.48] 100 0.000
Sub Total | Average | | Jes4,301.20 884,301.20 0.00]  634,301.20]

Interest

FHLB 0.875 8152019 [3130A8v72 |  0.875|US Agancy FHLB Bond 0805/2016  0a/0s22018| oansi2018]0.00 000 437500 4,375.00 0.000
FHLE 1.7 22512019 3130A12Y3 1.700Jus Agency FHLE Bond o2r252018]  oarzsrote| oarzs201s{o.o0 o00] 850000 8,500.00 0.000
FHLMC 1 8/2802018-47  [3134GABJ2 | 1.000|US Agency FHLMC Bond oar28i2018|  oar282018| oarzarz018fo.00 0.00]  5000.00 5.000.00 0.000
FNMA 1 2126/2019 313560453 | 1.000[US Agency FNMA Bond 0226:2019]  08/2072018] 08/2672018]0.00 0.00] 10,00000]  10,000.00 0.000|
LGIP LGIP | TEXPOOL N/A|Local Govermment Investment Pool |Local Govemmant Investment Pool NIA QAa12018] 0A317201810.00 0.00 8,908.48 8,908.48 0.000
Sub Total f Average { 0.00 0.00| 678348  36,782.48

Matured

[FHLME 1 ar2ar2018-17  [31343ABJ2 | 1.000{US Agency FHLMC Bond 06/26/2018}  08/28/2018) 08/28/2018(1,000,000.00 | 1,000,000.00 0.00] 1,000,000.00 of 0.000
Sub Total | Average i 1,000,00000 | 1,000,000.00 0.00] 1,000,000.00 ]
Withdraw

LGIF LGIP TEXPOOL /A]Local Govemment Investment Pool [ Local Govemment Investment Pool NA| 080172018 08/01/2018{300.000.00 300,000.00) aool 3000m00  of o000
{Sub Total { Averaga |300,000.00 300,000.00 .00}  300,000.00(




