Galveston CountyQuarterly Investment Report
July 1, 2016 to September 30, 2016

This report is prepared for Galveston County in accordance with Chapter 2256 of the Public Funds Investment Act (PFIA). Section2256.023 (a) of the PFIA states that "Not
less than quarterly, the investment officer shall prepare and submit to the governing body of the entity a written report of the investment transactions for all funds covered by
this chapter for the preceding reporting period." This report is signed by the Investment Officer and includes the disclosures required in the PFIA. Market prices were
obtained from the Custodial Bank, JP Morgan Chase.

Month Market Value Book Value Unrealized Gain/Loss YTM @ Cost Treasury 3 Month Interest Earned Days To Maturity|
7/131/2016 143,380,635.82 143,380,635.82 0.00 0.50 0.30 54,850.17 1
8/31/2016 129,216,996.48 129,216,996.48 0.00 0.50 0.30 57,744.71 1
9/30/2016 114,569,965.25 114,569,965.25 0.00 0.50 0.29 48,416.13 1

Total / Average 129,055,865.85 129,055,865.85 0.00 0.50 0.30 161,011.01 1

founlZ ltlaa

Kevin Walsh, Treasurer ate




Galveston County
Portfolio Summary by Month

/All Portfolios Begin Date 7/31/2016, End Date 9/3p/2016
Month Market Value Book Value Unrealized Gain/Loss YT™M @ Cost YTM @ Market Duration Days To Maturity
7131/2016 143 380.635.82 143 380 63582 0.00 0.50 0.50 0.00 1
8/31/2016 129 216,996.48 129,216,996 48 0.00 0.50 0.50 0.00 1
8/30/2016 114,569,965 25 114,569,965 25 0.00 0.50 0.50 0.00 1
Total / Average 129,055,865.85 129,055,865.85 0.00 0.50 0.50 0.00 1
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Economic Indicator https://v4.tracker.us.com/Apps/Tracker/EconomicIndicators/Econom...

Economics Indicators
Treasury 6 Month vs. Treaqu'y 3 Year
Begin Date: July 2016, End Date: September 2016

Treasury 6 Month vs. Treasury 3 Year

1= = Treasury 6 Month
~ Treasury 3 Year
0.8 5
0.6—
o4 | ___T_____.,——-—
{
0.2
o— T T 1 1 1 T T T 1
Jul-2016 Aug-2016 Sep-2016 Oct-2016 Oct-2016
Jul-2016 Aug-2016 Sep-2016 Oct-2016
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Date Treasury 6 Month Treasury 3 Year Spread
w206 04 o7 039
Aug 2016 045 0.85 0.4
Sep 2016 047 0.9 0.43
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Galveston County
Date To Date

MONTHLY Proof for Accuracy: MM, LGIP, Cash

Report Format: By CUSIP / Ticker

Group By: Portfolio Name

Portfolio / Report Group: All Portfolios

0002 General Fund

Begin Date: 6/201 6, End Date: 9/30/2016

Lmt Tx Cnty Bld Bd 09B

Prosperity Bank Cash 02PRS081 226,278.77 3,052.05 0.00 287.05 229,330.82
Prosperity Bank Cash 02PRS161 121.49 165,485.83 163,643.84 63.43 1,063.48
Prosperity Bank Cash 02PRS321 1,606,992.44 242,494.59 1,688,391.34 1,640.71 161,095.60
Prosperity Bank Cash 02PRS431 6,061,006.31 55,802,183.30 61,485,713.36 3,180.60 1,368,376.25
Prosperity Bank Cash 02PRS481 17.742.70 510.47 1.153.27 2157 17,099.90
ProsperityBank Cash _ |02PRS511 116,352,243.08 4,327,207.69 32,301,100.00 130,708.47 88,378,351.67
Prosperity Bank Cash 02PRS561 9,763.32 0,486.46 10,212.25 11.44 0.037.53
Prosperity Bank Cash __|02PRS591 1,869,734.72 326,713.56 47.85 2,545.15 2.196,400.43
Prosperity Bank Cash 02PRS751 16,597.73 20.87 0.00 20.87 16,618.60
Prosperity Bank Cash 02PRS781 602,188.42 10,358,668.33 10,322,793.26 994 50 638,063.49
Prosperity Bank Cash 02PRS831 960,407 44 520,405.14 1,388,056.10 454.66 92,756.48
Prosperity Bank Cash 02PRS861 2,743,044.11 32,636,285.92 32,796,717.76 4.606.00 2.582,612.27
Prosperity Bank Cash 02PRS911 18.751.50 49,068 .44 46,719.11 21.02 21,100.92
Prosperity Bank Cash 02PRS941 57,677.67 96,268.36 101,539.67 62.36 52,406.36
Texas First Bank Cash __ |02JP600 881,274.35 456,743.70 1.182,498.46 0.00 155,519.59
Texas FirstBank Cash __|02TFB2PAR 300,879.55 180,089.17 397.215.21 0.00 83,753.51
SRy VIO Qe 132,625,604.59|  114,264,683.88|  150,885,801.48 144,618.91 96,004,486.99
General Fund ‘ =

3120 Lmt Tx Cnty Bid Bd 09B

Prosperity Bank MM 3120PRS111 1103,072.87 1,382.45 330,069.41 915.30 774,385.91
{ubTotailiverageis120 1,103,072.87 1,382.45 330,069.41 915.30 774,385.91




3307 003 Road Bonds

jinning Face

/Shares

|BuyPrincipal  [SellPrincipal  |:":

Prosperity Bank MM 3307PRS811 1,883,407.48 2,368.12 0.00 1,570.50 1,885,775.60

Sub Total/Average 3307

2003 Road Bonds 1,883,407.48 2,368.12 0.00 1,570.50 1,885,775.60

3308 2001 Road Bonds

Prosperity Bank MM 3308PRS731 136,007.61 171.01 0.00 113.41 136,178.62

Sub Total/Average 3308

2001 Road Bonds 136,007.61 171.01 0.00 113.41 136,178.62

3310 2007 Limited Tax Bonds

Prosperity Bank MM 3310PRS57 3,686,880.24 4,635.59 9,494.05 3,074.21 3,682,021.78

Sub Total/Average 3310

2007 Limited Tax Bonds 3,686,880.24 4,635.59 9,494.05 3,074.21 3,682,021.78

3312 Unim Tx Rd Bd 09A

Prosperity Bank MM 3312PRS031 4,162,027.16 5,224.45 637,159.14 3,461.84 3,530,092.47

Sub Total/Average 3312 Ur 4,162,027.16 5,224.45 637,159.14 3,461.84 3,530,092.47|

3370 Lmt Tx Fid Cntl Bd 09C - o

Prosperity Bank- MM 3370PRS381 8,238,263.09 10,358.44 0.00 6,869.56 8,248,621.53

Sub Total/Average 3370

Lmt Tx Fid Cnti Bd 09C 8,238,263.09 10,358.44 0.00 6,869.56 8,248,621.53

3373 COB Series 2008

Prosperity Bank MM 3373PRS461 308,015.07 387.28 0.00 387.28 308,402.35

Sub Total/Average 3373

COB Series 2008 308,015.07 387.28 0.00 387.28 308,402.35
| 152,143,278.11| 114,289,211.22| 151,862,524.08 161,011.01]  114,569,965.25




Collateral Statement
As of September 30, 2016
Galveston County, Texas

Description of Minimum Total* Total
Allowable Contracted Funds Collateral-Lwr  Actual
Location Investment Allowable Safekeeping Collateral Invested or FMV or Book Collateral
of Investment Options Collateral Agent Percentage on Deposit Percentage
Moody National Bank  Demand Deposits & Time  US Treasury Obligations, Federal Reserve Bank, or 110% $ 202,714 539,448.00 266%
Deposits US Agencies, GNMAs Chase Bank
Texas First Bank Time Deposits US Treasury Obligations, Federal Reserve Bank, or 110% § 250,332 $ 4,252,419 1699%
Hitchcock/Santa Fe/Texas City US Agencies, GNMAs Chase Bank
Prosperity Bank Time Deposits US Treasury Obligations, Federal Reserve Bank, or 110% $ 129,890,322 $ 265,619,238 204%
US Agencies, GNMAs Chase Bank ==
Agency Letters of Credit. Totals: $ 130,343,367 $ 270,411,105 207%

*The first $250,000.00 of all bank deposits are insured by FDIC. Moody National has coverage for $250,000.00. Each TFB Branch has $250K FDIC coverage.
Texas First Bank Galveston has merged into Texas First Bank Texas City. Amegy Bank has FDIC coverage for $250,000.




GALVESTON COUNTY
REPORTS FOR SEPTEMBER 2016
TABLE OF CONTENTS

LIST OF ACCOUNTS AND END-OF-MONTH BALANCES

TIME DEPOSITS - MOODY NATIONAL BANK -NONE

PLEDGE SECURITIES LISTING-THE BAKER GROUP

PLEDGE SECURITIES LISTINGS-TIB

STATEMENT OF HOLDINGS
ACCOUNT K2DI GALVESTON COUNTY -NONE
ACCOUNT 1031 A GALVESTON COUNTY -NONE




Moody National Bank
Galveston County

September 2016
Account Description Type MNB # Amount
COUNTY AUDITOR
Galveston County Clear Creek Flood M 040-444-2 2,397.12
Cnty Special Escrow Agreement M 5010000874 7,113.47

GALVESTON COUNTY J. P. & CONSTABLE |
Penny L. Pope, J. P. Pct. 2 D  035-924-0 9,768.90
Justice Court - Precinct 1 D 3010003352 18,661.76

ADULT PROBATION DEPARTMENT
Galveston County Adult Probation Dept. N 035-856-4 164,772.56

N=Now Account
M=Money Market Account

D=Demand Deposit
$ 202,713.81




Pledges By Pledgee And Maturity BB A .

Pledged To: GALVESTON COUNTY
Moody National Bank - Galveston, TX

As Of 9/30/2016 2 Page 4 of 18
Recelpt cusip ASC 320 Description Poolfype Moody  Original Face Plodged
Safekeeping Location Maturity  Prerefund Coupon  S&P Pledged Percent Original Face Par Book Value Market Value
969887XX1 AFS  WILLIAMSON CNTY-PASS- TX 28 475,000.00 -
TIB: TIB 02/15/28 02/15/20 @ 100.00 5.00 AAA 100.00% 475,000.00 475,000.00 496,772.08 539,448.00
1 Securities Pledged To: CNTY - GALVESTON COUNTY 475,000.00 475,000.00 496,772.08 539,448.00

Although the information In this report has been obtained from sources
belleved to be rellable, Its accuracy cannot be guaranteed. BBA - Baker Bond Accounting ®

9/26/2016 11:22 AM - MWM / MOOD 251 The Baker Group Software Solutions, Inc.



InTrader (cstdypldg) 10/03/16

As of Date: 09/30/16

PLEDGED TO: GCY *GALVESTON COUNTY
Cusip Security Description 1
Loc Ticket Security Description 2

969887XX1 WILLIAMSON CNTY TX CALL
202 161025286 GO

TOTAL FOR PLEDGE ID: GCY
Pledged: 1 Orig Face:

1017391 MOODY NATIONAL BANK Pledged Securities . Page

GALVESTON, TX

Safekeeping Agent
Rate Maturity  Type

TIB THE INDEPENDENT BANKERSBANK
5.0000000 02/15/2028 200

475,000.00 Current Face:

Original Face  S&P
Par/Curr Face Moody Date Pldgd

475,000.00 AAA

475,000.00 NR 12/17/2010

475,000.00



stal.cooper .galveston.ix.us

kevin.walsh@co.galveston.tx.us

TIN# 74-8000908 »
TO: County of Galveston - Treasury Department

PREPARED BY: Amanda Tinnin

Date: September 30, 2016

SUBJECT: TOTAL DEPOSITS vs TOTAL COLLATERAL

DEPOSITS: \

TOTAL Demand DEPOSITS:

LESS FDIC COVERAGE Demand

Total Savings-Time Deposit

LESS FDIC COVERAGE SV-Time

Total

110% OF DEPOSITS not covered
COVERAGE:
TOTAL PLEDGED SECURITY $4,140,167.84
BOOK VALUE $4,191,988.78
MARKET VALUE $4,252,419.11

Market Value

EXCESS COLLATERAL

PREPARED BY: Amanda Tinnin

amanda.tinnin@texasfirstbank.com
409-978-2250

$250,331.51
($250,000.00)
$331.51

$808.27
($250,000.00)
(3249,191.73)
($248,860.22)

$364.66

$4,252,419.11

$4,252,054.45




TEXAS FIRST BANK - .
TEXAS CITY, TX Pledge Security Listing HilltopBancSystemsm
September 30, 2016 A Division of Hilltop Securities.
Safekeeping Safekeeping Maturity Call Current
1D cusIP Dascription Location Receipt Coupon Date Date Moody S&P Fitch ASC 320 Face Amount _ Curvent Par Boukvﬂm Market Value _ Glln(

13‘107-Galvuncn County Treasurer i 3
1,000,000 45,004.47 44,755.79 47,675.65 2,919.86

429 3137I1M5CT  FN 256543 Frost Bank 0 500 11012021 AAA AA+ AAA AFS
432 31371IMR90 PN 256212 Frost Bank 0 5.00 04/01/2026 AAA M+ A AFS 1,200,000 48,55L.35 48,463.91 53,084.66 4,620.75
579 31418RHE4  FNMA AD3828 Frost Bank 0 4.00 04/01/2025 AAA  AA+  AAA H™ 2,500,000 276,415.85 279,864.27 294,813.13 14,948.86
674 313760603 FN 357373 Frost Bank xx 5.00  04/01/2033 AAA AA+  AAA HTM 1,700,000 111312.77 111,298.45 123,135.57 11,837.12
Total for 13107- County T 6,400,000 481,284.44 484,382.42 518,709.01 34,326.59
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HulltopBancSystems‘m
A Divislon of Hifltop Securities. Although the Information in this report has been obtalned from sources belleved to be rellable, its accuracy cannot be guaranteed. 9/28/2016 2:31:05 PM

Inventory | Pledge Security Listing | v1.2 Page 99 of 134 1.800.922.9850 | hilltopsecurities.com




TEXAS FIRST BANK - —

TEXAS CITY, TX Pledge Secur ity Listing HilltopBancSystemsm
September 30, 2016 A Divisian of Hilltop Securities.

D cusip Description. Lnaﬁon. Receipt ; Coupon o-u Ig; Moody S&P Fitch ASC320 Pace Amount Cumm;r nooim Markat Value Galn(Loss)

13116-Galveston County 4
238 31401HTGZ RN 708951 Frost Bank ¢ 450 06/01/2033 AAA  AA+ AAA H™ 1,000,000 74,717.50 74,694.17 80,362.02 5,687.85
268 31407A5N7 FN # 825353 Frost Bank 0 5.00 04/01/2035 AMA AA+  AAA H™ 1,125,000 47,222.96 47,140.67 51,530.27 4,389.60
341 3128BMMKW2  FHLMC G18308 Frost Bank 0 400 05/01/2024 A A+ AR AFS 1,000,000 75,022.97 75404.27 79,391.43 3,987.16
599 31287LHY1 FG C51147 Frost Bank ¢ 550 12/01/2031 AAA  AA+ AAA HM™M 1,000,000 10,296.10 10,282.06 10,244.61 (37.45)
623 36212YWS8  GN 547957 Frost Bank x 6.00 11/15/2031 AAA AA+ AAA AFS 1,000,000 58,323.74 58,252.20 65,195.73 6,943.53
637 31287MRW2  FG 082301 Frost Bank xx 5.50 01/01/2032 AAA A+ AAA AFS 1,000,000 37,534.03 37,438.82 39,035.39 1,586.57
662  3137INHB1  FNMA 256855 Frost Bank x 550 08/01/2027 MA M+ A HT™ 1,015,000 38,867.82 38,838.12 40,422.53 1,584.41
667 3128P7FZ1 FG (91084 Frost Bank b3 550 07/01/2027 AAA AA+  AAA HTM 1,125,059 130,795.93 130,789.36 143,914.53 13,125.17
668 3128PHSEY FHLMC J06245 Frost Bank 0 5.00 10/01/2021 A AAF AAA HT™ 1,100,000 18,942.10 18,942.51 1B,942.09 (0.42)
966 31417ERS2 FNMA AB7707 Frost Bank 200 01/01/2028 AAA AA+  AAA HT™ 5,000,000 3,167,160.25 3,215,824.18 3,204,651.50 (11,172.68)
Total for 13116-Galveston County 14,365,059 3,658,883.40 3,707,606.36 3,733,710.10 26,103.74
HilItopBancSystemsm
A Division of Hilltop Seamities. Although the information in this report has been obtained from sources belleved to be refiable, Its accuracy cannot be guaranteed. 5/28/2016 2:31:05 PM

Inventory | Pledge Security Listing | v1.2 Page 108 of 134 1.800.922.9850 | hilttopsecurities.com




‘“l. - - -
¢ % PROSPERITY BANK’ Pledge Security Listing HilltopBancSystems ‘TP
L g September 30, 2016 A Dntsion of Hilktop Securktiex.

EL CAMPO, TX l

Safekneping  Safekeeping

2929 3JMIREUT FNMA 932847 AL x MA M A HT™M 10,518,850 07.527.75 708,833.04 73339155 24,560.52
2441 3IA7YPQ4  FNMA MAOA3O Lt x MA M A HTM 4,709,968 s 475,607.28 49270875 010157
2455 31294MTFE  RHLMC ECTT70 A x AMA M+ MA H™ 25,000,000 581527350 582293934 6,102.959.55 280,020.21
2967 UMOF | RUC BT AL x AN M+ A HM 25,000,000 5515873150 5818,258.46 6,102,553.53 24,8618
2468 31417YUBI  FNMA MADST7 A8 x AL M A HTM 56,155,537 7,488,120.03 7516018.83 1m0 2837
2475 31416001 FNMA AB2D6 Fra8 x 350 meyn AMA A AR HN 730,119 1323096 irkest ) 137.01832 42349
485 31416Y4Y1  FNMA ABISIS FHLB x 300 05/0V2021 AMA A+ A HT™ 100,000,000 21,188,381.00 21333309 282 1™ 483,395.15
2515 31418A831 FRMA MADSSY RLB x 30 owvan AL M M H™ 24,548,994 $,90,%68.48 6,528,410.16 57,7752 192067.78
3541 31417048 FAMA AB7030 s 200 1/0y200 AMA A A H™M 39,632,407 24,581,444.00 24,776,60198 2M4,771,243.08 (5.558.89)
3§44 3141TORUS  PNMA ABST9E s 200 oy MA M+ A HIM 50,060,360 30,809,977.46 3L18LSV7.62 L4 69057 (2567 11
3546 3141CUN1  FNWA BSO501 A8 200 1Wovum MA M+ A HIM 22,500,0C0 14,045,562.00 14,224,561.20 1421182634 (1242485
3608 J12BNDNES  RMC GIAS86 RUB 200  GOw20s M A AR HM™M 72,530,991 . 58,7%6.97 47,7%5,55557 48,066, 07214 Z10,416.57
3680 313078BG4  RAMC 122735 AU 250 03/0y2028 MA At A MM 11,250,000 7017265 85 7.017,263.85 7.256,295.80 n9,02575
424 308D RO ALSR0- P48 0 eyoUzAss MA MM A KM 43,500,000 Buses 25,526,54530 155,023 (7.660.00)
4259 JI33WFALD  PNMA AS5A10 Ais 5% o7/uym0 MA My A H™ 52,501,812 44,284,078.76 44,513,039.56 45,737,150.09 L724,110.53
B0+ J1ZBMMTBS  FHLMC G18574 Lt 2150 woeEs AMA A A oM 10,000,900 im0 8,596,079.88 9.080,858.57 154,819.10
Total for GALVESTON COUNTY 548,638,835 260,142,212.82 162,263,725.38 265,619,237.50 33555112

Total Deposits as of 08/30/16° $120,880,321 99

ottt
Hoyen) Bk

HilltopBancSystemsm

A Didsion of HEltop Searifies. Axhough the kiformalion  this report has been obtaned from sources believed to be reliable, &5 acouracy cannot be puaraniead. 9/26/2016 4.07.54 PM
Irwentory | Pledge Entity | vi2 Pagelofl 1.800.922.9850 | hilopsecurities com
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