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Compliance Certification

We certify that the Quarterly Investment Report represents the investment position of the City of League City as of September 30, 2018 and that all investments have been and
are in compliance with the Texas Public Funds Investment Act and the City’s Investrignt Policy as adopted by City Council on February 27, 2018.
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@ CITY OF LEAGUE CITY, TEXAS

Xl ) Quarterly Investment Report
Leaque Cify

06/30/2018 - 09/30/2018 League Cify
TEXAS

Under the Public Funds Investment Act (PFIA), the City is required to have City Council approved investment policies, defining authorized investments which are
limited to those allowed by the Act. Quarterly reports are to be presented to the City Council to disclose the book and market values of the investments and to
demonstrate compliance with the approved policy.

The City of League City is in compliance with PFIA and adopted policy. All investments purchased meet the three basic tenets of the investment policy — investment
safety is first, followed by liquidity and yield.

The day to day management of the City's cash and investment position is the responsibllity of the Director of Finance, Asst. Director of Finance and the Treasury
Manager, who have been designated as the City's investment officers.

The investment activity of the City is reviewed by the Finance Committee prior to presentation to the City Council.

Asset Category Face Amount/Shares Market Value Book Value % of Portfolio YTM @ Cost Days To Maturity
Cash in Banl 2,957,672.75 2,957,672.75 2,957,672.75 1.90 0.00 1
Cert of Dep 6,203,729.20 6,203,729.20 6,203,729.20 3.98 1.68 456
Lone Star 3,076,150.51 3,076,150.51 3,076,150.51 1.97 1.97 1
Security Inv 30,517,000.00 30,389,989.62 30,606,181.08 19.59 1.82 242
TexPaol 69,622,864.17 69,622,864.17 69,622,864.17 44,69 2,00 1
TexSTAR 43,421,768.96 43,421,768.96 43,421,768.96 27.87 2.00 1

Total / Average 155,789,185.59 155,682,175.21 155,788,366.67 100.00 1.91 66

Allena Portis - Director of Finance Date Quencelia Goins - Treasury Manager Date

Teresa McKenzie - Asst. Director of Finance Date



@ City of League City

Zzgd we (i Distribution by Asset Category - Book Value
FERAS Report Group: Quarterly Investment Report Begin Date: 6/30/2018, End Date: 9/30/2018
Asset Category Allocation :
Book Value % of Portfolio Book Value % of Portfolio
Asset Category 6/30/2018 6/30/2018 9/30/2018 9/30/2018
Cash in Bank 2,586,128.45 1.55 2,957,672.75 1.80
Cert of Dep 7,204,688.38 433 6,203,729.20 3.98
Lone Star 3,061,235.95 1.84 3,076,150.51 1.97
Security Inv 30,615,830.46 18.38 30,506,181.08 19.58
TexPool 76,584,745.46 45.98 69,622,864.17 44,69
TexSTAR 46,499,173.19 27.92 43,421,768.96 27.87
Total / Average 166,551,801.89 100.00 155,788,366.67 100.00

Portfolio Holdings as of 6/30/2018 Portfolio Holdings as of 9/30/2018

® 1.55%-CashinBank
4,33%-CertofDep

@ 1.84%-Lone Star

@ 13.38%-Security Inv

0 45,9896-TexPool
27.922%-TenSTAR

® 1.9%-CazhinBank
3.98%-CertofDep

| ® 1.97%-Lone Star

| @ 19.58%-Security Inv

| 8 44.69%-TexPool

27.87% TenSTAR
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TEXAS

Asset Category

City of League City

Distribution by Asset Category - Market Value
Report Group: Quarterly Investment Report

Asset Category Allocation

Market Value

% of Portfolio

Begin Date: 6/30/2018, End Date: 9/30/2018

Market Value

% of Portfolio

6/30/2018 6/30/2018 9/30/2018 9/30/2018

Cash in Bank 2,586,128.45 1.55 2,957,672.75 1.90
Cert of Dep 7,204,688.38 4.33 6,203,729.20 3.98
Lone Star 3,061,235.95 1.84 3,076,150.51 1.98
Security [nv 30,498,886.18 18.32 30,399,989.62 19.53
TexPool 76,584,745.46 46.01 69,622,864.17 44.72
TexSTAR 46,499,173.19 27.94 43,421,768.96 27.89

Total / Average 166,434,857.61 100.00 1565,682,175.21 100.00

Portfolio Holdings as of 6/30/2018

Portfolio Holdings as of 9/30/2018

® 1,55%-CashinBank
4,33%-CertofDep

@ 1.84%-Lone Star

© 18,329 -Security Iny

0 46,01%-TexPool
27.949% -TenSTAR

‘. 1.9%-CashinBank ‘

! 3,989 -CertofDep \
‘E @ 1,989 -Lone Star

Ty | @ 19.53%-Security Inv
\ o 44,72%-TerPool
27.899% -TedSTAR
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City of League City

Distribution by Maturity Range - Book Value

Report Group: Quarterly Investment Report

Maturity Range Allocation

Begin Date: 6/30/2018, End Date: 9/30/2018

Book Value % of Portfolio Book Value % of Portfolio

Maturity Range 6/30/2018 6/30/2018 9/30/2018 9/30/2018
0-1 Month 129,731,290.39 77.89 121,128,435.28 77.75

1-3 Months 6,187,200.43 3.71 6,047,421.97 3.88

3-6 Months 8,102,469.99 4.86 8,255,798.00 5.30

-9 Months 7,245,897 27 435 5,984,793.95 3.84
9-12 Months 5,978,893.93 3.59 7,088,950.75 4.55

1-2 Years 9,306,040.88 5.59 7,262,966.72 4.67

Total / Average 166,551,801.89 100.00 155,788,366.67 100.00

Portfolio Holdings as of 6/30/2018

Portfolio Holdings as of 9/30/2018

® 77.89%-0-1 M
3.71%-1-3M
0 4.86%-3-6M
O 4,35%-6-9M
0 3.59%-9-12 M
5.5999%-1-2 ¥

® 77.T5%-0-1 M

3.88%-1-3M |
® 5.3%-3-6M |
® 3.84%-6-9M |
© 4,559%-9-12 M
[ 487%-1-2Y

|t




m City of League City
ﬁ . . Distribution by Fund Categories

6("7[/6’ {; Report Group: Quarterly Investment Report Begin Date: 06/30/2018, End Date: 09/30/2018
TEXAS

Fund Categories Allocation

Fund Categorles Book Value % of Portfolio Book Value % of Portfolio
06/30/2018 06/30/2018 09/30/2018 09/30/2018

General Fund 29,023,853.76 17.43 22,817,573.48 14.65
Debt Service Fund 6,754,509.94 4,06 5,255,405.00 3.37
Water & WasteWater Operating 12,583,633.65 7.56 14,902,910.74 9.57
Special Revenue Funds 7,138,902.58 4.29 5,984,862.52 3.84
Capital Project Funds 86,889,260.52 52.17 85,238,043,95 54,71
Internal Service Funds 8,399,078,16 5.04 8,441,003.78 5.42
Component Units 15,762,463.28 9.46 13,148,567.20 8.44
Total / Average 166,551,801.89 100.00 155,788,366.67 100.00

Fund Categories as of 06/30/2018

Bseneial Aind

Fund Categories as of 09/30/2018

B0l Service Fund DGenami Fund

B0t Seivico Fund
DWater & WasieWater Gperallng

DWater & WasteWatar Opaating
Bspecial Nevanus Funils

Bspechil Aavenua Fupds.
BEcapital Fraject Funic
BIGapital Project fands
Dinternal Sarvice Frinds

Hinieinal Service Funds

Bcemponent Undts

Hcomponent Unlts




m | City of League City

feﬂ we (i Interest Income
7 TEXAS Report Group: Quarterly Investment Report Begin Date: 06/30/2018, End Date: 09/30/2018
Interest Income
Benchmark
Treasury
Date Range Ending Book Value Interest Income Weighte.d 3 Month
Average Yield
Average
Current Quarter
06/30/2018 - 09/30/2018 155,788,366.67 782,825,22 1.94 2,08
03/31/2018 - 06/30/2018 166,551,801.89 716,022.33 1.69 1.88
12/31/2017 - 03/31/2018 174,024,394.75 601,833.66 1.35 1.69
Q9/30/2017 - 12/31/2017 179,066,233.24 ) 452,322.29 1.10 1.23
06/30/2017 - 09/30/2017 . 154,592,727.28 ER 435,165.77 111 1.15
Yield Comparison
Treasury
3 MONTH 6 MONTH
2.50 - —t— teague Clly
=3 MantiTreatury 2018 September 217 2.34
2.00 st 6 Month Transtiry August 2.07 2.24
July 1.99 217
1.50
2018 June 1.84 2.1
1.00 May 1.90 2.07
April 1.79 1.98
0.50 2018 March 1.73 1.92
February 1.69 1.79
0.00 T T T T T 1 January 1.43 1.62
2018 September 2018 June 2018 March 2017 December 2017 September 2017 December 1.34 1.50
November 1.25 1.39
— October 1.09 1.25
2017 September 1.05 147
August 1.03 1.13
July 1.09 1.13
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City of League City

(0100) 010 - General Fund

Distribution by Asset Category - Book Value

Begin Date: 6/30/2018, End Date: 9/30/2018

Asset Category Allocation
Book Value % of Portfolio Book Value % of Portfolio
Asset Category 6/30/2018 6/30/2018 9/30/2018 9/30/2018
Cash In Bank 122,169.35 0.42 104,920.54 0.85
Cert of Dep 6,177,658.71 21.28 5,174,369.72 2258
Security Inv 7,173,174.38 , 24,71 7,179,501.08 31.46
TexPool 6,410,660.63 22.00 3,084,069.51 13.52
TexSTAR - 9,140,300.69 31.40 7,184,702.73 31.49
Total / Average 29,023,953.76 100,00 22,817,573.48 100,00

Portfolio Holdings as of 6/30/2018

Portfolio Holdings as of 9/30/2018

@ 0,429 -Cashin Bank
21.2896-Certof Dep

L 24.719%-Securiy Iny

© 22.099%-TexPool
31,4 9%-TeHSTAR

@ 0.85%-CashinBank
22,689 -Cart of Dep

0 31.46%-Security Inv

@ 13,52%-TexPoul
31.,49% -TeuSTAR
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City of League City
Distribution by Asset Category - Book Value

Report Group: Water and WasteWater

Asset Category Allocation

Begin Date: 6/30/2018, End Date: 9/30/2018

Book Value % of Portfollo Book Value % of Portfolio

Asset Category 6/30/2018 6/30/2018 9/30/2018 9/30/2018
Cash in Bank 554,443,22 4.41 980,200.66 6.58
Security Inv 1,879,664.11 16.73 1,983,023.95 13.31
TexPool 5,687,183.10 45.20 7,479,350.64 50.19
TexSTAR 4,362,343.22 34.67 4,458,736.49 29.92

Total / Average 12,583,633.65 100.00 14,902,910.74 100.00

Portfolio Holdings as of 6/30/2018

Portfolio Holdings as of 9/30/2018

R

® 4,419-CazhinBank
15,739 ~Security Inv

0 45,29 -TeuPool

»a 34, 6?%-TeHS’TP.R

‘\

® 6.589%-CashinBank
13.219%-Security Iny

0 50.19%-TenPool

® 23 92%-TEHSTAR




@ City of League City

ﬁﬁyﬂé C}/y Distribution by Asset Category - Book Value

TEREE Report Group: Capital Project Funds Begin Date: 6/30/2018, End Date: 9/30/2018
Asset Category Allocation

Book Value % of Portfolio Book Value % of Portfolio
Asset Category 6/30/2018 6/30/2018 9/30/2018 .9/30/2018
Cash in Bank 618,754.01 0.71 942,174.70 1,11
Cert of Dep 1,027,029,67 1.18 1,029,359.48 1.21
Lone Star 1,020,277.42 117 1,025,248.28 1.20
Securily Inv 19,462,606.82 22.40 19,342,511.15 22,69
TexPaol 39,569,371.83 45,54 38,000,661.16 44,58
TexSTAR 25,191,220.77 28,99 24,898,089,18 29.21
. Total | Average B6,889,260.52 100.00 85,238,043.95 100.00

Portfolio Holdings as of 6/30/2018 Portfolio Holdings as of 9/30/2018

® 0.71%-CashinBank
1.18%-=CertofDep
» 1.179%-Lone Star
0 22,49%-Security Inv
- 45,549 -TexPool
28,999% -TedSTAR

® 1.11%-CashinBank
1.21%-CertofDep

& 1.2%-Lone Star

0 22.699-8ecurity Inv
44,35%6-TexPool
29.219%-TenSTAR




City of League City
@ Portfolio Activity

’&ﬂyg(e C'(fy Report Group: Quarterly Investment Report
TEXAS Begin Date; 08/30/2018, End Date: 09/30/2018
Purchases Maturities
Settlement Face Amaunt Face Amount
Description  Cusip No. Interest Rate Date Maturity Date Slidifes Description Cuslp No. Maturity Date Sharce
Certlficate Certificate
of Deposit of Deposit
Prosperity Bank CD 2.25 09/17/2018 09/17/2020 3,077,420.41 Prosperity Bank CD 09/17/2018 3,077,420.41
3,077,420.41 3,077,420,41
Municipal Bond Municipal Bond
0.00 0.00
USs Agency US Agency Matured/Called Date
FHLMC 3134GBVNG 2,849 07/11/2018 07/10/2020 1,000,000.00 FHLB 3130ABXW1 0772712018 1,000,000.00 Matured
FHLMC 3137EACAS 2227 08/15/2018 03/27/2019 1,000,000.00 FHLMC 3134G3MVE 08/21/2018 1,000,000.00 Matured
FHLB 313370US5 2,647 08/15/2018 09/11/2020 1,000,000.00 FFCB 31331KWHS 08/28/2018 1,000,000.00 Matured
3,000,000.00 3,000,000.00

Total il , _ 6,077,420.41) Total . 6,077,42041)



@ City of League City
,Lé’ -y, , Portfolio Inventory

dgqie (i Report Group: Quarterly Investment Report Begin Date: 06/30/2018, End Dale: 09/30/2018
TEXKAS
- |

Investment Typo 06/30/2018 08/30/2018

Description Cusip No. Satg::;lent Maturity Date Book Value Market Value Book Value™ Market Value Yginst@
Cash

Cash nfa nla 2,5686,128.45 2,586,128.45 2,957,672.75 2,057,672.75 0.180
SubTotal / Cash 2,686,126.46 2,586,1208.46 2,967,672,76 2,957,672.76

Local Government Investment Pools
TexPaol nia nfa 76,684,745.46 76,584,745.46 69,622,864.17 69,622,864.17 1,995
TexSTAR 48,499,173,19 46,499,173.19 43,421,768.96 43,421,768.96 2.000
Loneslar nia nia 3,081,235.95 3,061,235.95 3,078,150,51 3,076,150.51 1.987
SubTetal / Local Government Investment Pool 126,146,164.60  126,145,154.60 116,120,783.64 116,120,783.64

Cerlificate of Deposit

Prosperily Bank Q9712017 09/17/2018 3,071,613.80 3,071,613.80 - - 0,000
Prosperity Bank 01/07/2018 01/07/2019 1,013,297.05 1,013,297.05 1,015,570.72 1,015,5670.72 0.800
Prosperily Bank 02/27/2018 02/27{2019 1,027,029.67 1,027,028.67 1,029,259.48 1,029,359.48 0.800
Prasperily Bank 03/04/2018 09/04/2019 1,078,795,39 1,078,795.39 1,081,378.59 1,081,378.69 0.950
Prosperity Bank 09/17/2018 09/17/2020 3,077,420.41 3,077,420.41 2.250
JF Morgan Chase Bank 09/22/2017 09/22/2018 1,013,952.47 1,013,952.47 - - 0.000
SubTotal/ Local Government Investment Pool 7,204,688.38 7,204,608.30 6,203,729,20 6,203,729.20

Security Inv

Municipal Bonds

SubTotal ! Municipal .



@ City of League City

ﬁ 3 Portfolio Inventory

i f U €E Mg Report Group: Quarterly Investment Report Begin Dale: 06/30/2018, End Date: 09/30/2018
Investment Type 06/30/2018 09/30/2018
Description Cusip No. Setﬂz::ent Maturity Date Book Value Market Value Bool Value** Warket Value YETE;@
US Agency
FHLB 3130ABXWA 07/28/2017 07/27/2018 1,000,007.34 999,481.00 - o 0.000
FHLMC 3134G3MVe 04/27/2017 08/21/2018 1,000,471.35 999,438.00 - - 0.000
FFCB 31331KWH9 07/28/2017 08/28/2018 1,101;171.81 1,009,948,30 - - 0.000
FHLB 3130A2AE1 08/18/2017 10/01/2018 1,049,033,05 1,046,999,10 1,049,989,60 1,050,000.00 1.240
FHLB 3130A8AET 08/18/2017 10/01/2018 999,004.23 997,142.00 899,989,29 1,000,000.00 1.27¢
FNMA 3138G06Q9 06/13/2018 11/2612018 096,688.54 995,751.00 008,350.85 9088,207.00 2.120
FNMA 3135G0YT4 06/13/2018 11/27/2018 998,360,168 998,030.00 999,365.93 996,057.00 2.028
FFCB 3133EFSJ7 08/18/2017 12/14/2018 1,000,165,86 998,168.00 1,000,074.53 808,064.00 1.283
FHLB 313376BR5 08/18/2017 12/14/2018 1,002,174.80 808,977.93 1,000,976.71 999,489.56 1.268
FHLB 313376BRS 12/14/2017 12/14/2018 1,000,137,26 996,046.07 1,000,061.64 998,578.44 1.720
FHLMC 3134A4Z2Z0 08/18/2017 12/14/2018 1,057,9056,99 1,063,512.82 1,048,592.51 1,046,785.88 1.401
FHLB 3130AAUES 08/18/2017 02/21/2019 999,927.32 993,985.00 999,856,656 996,033.00 1.311
FHLB 313378A27 08/18/2017 02/27/2019 1,002,038.35 995,418.00 1,001,263.44 997,130.00 1.313
FNMA 3136FTP37 12114/2017 02/27/2019 1,199,506.00 1,195,041.60 1,199,603.18 1,196,932.80 1.743
FHLB 313378QIK0 01/25/2017 03/08/2019 1,004,099.88 997,352.00 1,002,597.14 997,929.00 1.270
FHLMC 3134CGABX7 03/16/2017 03/16/2019 1,000,000.00 994,260,00 1,000,000.00 995,613.00 1.400
FHLMGC 3137EACAS 08/156/2018 03/27/2019 - - 1,007,358.39 1,006,625.00 2,270
FHLMC 3137EADZ9 02/28/2018 04/15/2019 862,531.00 990,781.00 994,908.68 992,930.00 2.080
FFCB 3133EJAU3 01/29/2018 04/29/2019 1,000,000.00 996,790.00 1,000,000,00 996,6834.00 1.920
FHLB 313CAEGE1 06/13/2018 06/13/2019 1,000,247.89 909,803.00 1,000,182.36 998,789.00 2.349
FFCB o 3133EHZF3 12114/2017 06/19/2019 1,981,810.08 1,980,624.00 1,993,945,19 1,983,784.00 1.804
FNMA 3136G14U0 121412017 - 06/24/2019 094,205,096 987,941.00 985,757.72 ©90,305,00 1.790
FHLMC 3137EADIK2 1211412017 08/01/2019 994,128.40 987,473.00 995,489.08 ©89,074.00 1.800
FFCB 3133EHUIK? osa/18/2017 08/14/2019 1,000,107.30 989,029.00 1,000,083.22 ©989,991.00 1,390
FHLB 3133X8AS1 08/18/2017 08/15/2019 1,041,326.13 1,029,717.00 1,032,075.52 1,021,346.00 1.391
FNMA 3136G0ZB0 08/18/2017 08/28/2019 1,001,862.16 989,921.00 1,001,458.11 980,278.00 1.387
FFCB 3133EHYJ6 08/13/2018 09/12/2019 987,388.38 987,647.00 990,031.36 088,506.00 2.447
FHLMC . 3137EADMB 06/13/2018 10/02/2019 986,535.71 984,806.00 988,434.87 986,140.00 2.426
FFCB 3133EH6L2 06/13/2018 01/10/2020 1,216,725.84 1,216,586,36 1,217,416.84 1,214,368.94 2.512
FHLB 3130AECJ7? 08/13/2018 06/28/2020 1,001,171.47 1,000,307.00 1,001,017.06 897,178.00 2.561
FHLMC 3134GBVNG Q7/11/2018 07/10/2020 - - 982,832.90 978,913.00 2.648
FHLB 313370U85 08/15/2018 08/11/2020 - - 1,004,279.51 1,000,298.00 2649
SubTotal / US Agency 30,615,030.46 30,498,886.18 30,606,181.08 30,399,980.62
SubTotal / Security Inv 30,615,030.46 30,498,886.18 30,5608,191.08 30,299,989.62
'Total ! Average 166,651,001.89 166,434,067.61 156,788,360.67 166,682,175.21

“*For reporting purposes, Securities will be recorded at Market Value



City of League City
@ Pledged Collateral

ﬁ'ﬁyﬂe ( ,{]? Report Group: Quarterly Investment Report Begin Date: 06/30/2018, End Date: 09/30/2018
TEXAS
Investments Collateral
Description Market Value Description Market Value Gollaleralized
Percentage
JPMorgan Cash (End of Day Ledger Balance) 0.00 Pledged Securities 1,667,787.79
JP Morgan Chase Banlk - Certificate of Depaosit 0.00 it
JP Morgan Chase Bank - Accrued Interest 0.00 FDIC Coverage 250,000.00
0.00 1,917,787.79 0.00%
Wells Fargo Cash (End of Day Ledger Balance) 4,205,297.58 Pledged Securities 10,187,096.49
FDIC Coverage 250,000.00
4,205,297,58 10,437,096.49 248.19%
Prosperity Bank - Certificate of Deposit 6,203,729.20 Pledged Securities 6,345,769,35
Accrued Interest 6,189.43 FDIC Coverage 250,000.00
6,209,918.63 6,595,769.35 106.21%
Total - : 10,415,216.21 Total : 18,960,6583.63 181.95%

Investment Policy
Collateralization must be 102% of the Marlket Value

Collateralizatien is required on three types of investments; Cash, Certificate of
Deposit, and Repurchase {and reverse) Agreements. In order to anticipate market
changes and provide a level of security for all funds, the collateralization level will
be 102% of the market value of principal and accrued interest.



