CITY OF TEXAS CITY
INVESTMENT REPORT

FOR THE QUARTER ENDING JUNE 30, 2008

The City’s Investment Policy requires the Director of Finance to submit quarterly

reports to the City Commission.

A summary of the transactions in the portfolio for the quarter ending June 30,

2008 are as follows:

INVESTMENTS-BEG. OF PERIOD
INVESTMENT PURCHASES/ADDITIONS
INVESTMENT MATURITIES/DELETIONS
AMORTIZATION(PREMIUM/DISCOUNT)
CHANGE IN FAIR MARKET VALUE
INVESTMENTS-END OF PERIOD
ACCRUED INTEREST 06-30-08

INVESTMENTS-END OF PERIOD PLUS
ACCRUED INTEREST

Portfolio Composition:

Agency Securities 63.47%
Certificates of Deposit 2.49%
Bank Deposits 34.04%

Benchmark Rate of Return:

1 Year T-Note 2.3555
6 Month T-Bill 2.1520
3 Month T-Bill 1.7410

City’'s Portfolio

Weighted Average Maturity of Portfolio:

MARKET

BOOK VALUE VALUE
$47,120,221 $47,346,675
21,918,194 21,918,194
(24,925,751) (24,925,751)
29,200 -
- (124,570)
$44,141,863 $44,214,548
190,096 190,096
$44,331,959 $44,404,644

229 days

3.0826 (73 bp over 1 Year T-Note)



Investment Report

City of Texas City
04/01/08 - 06/30/08

Portfolio Composition - 03/31/08 Portfolio Composition - 06/30/08

FHLMC
T 2283%

"> Money Market
16.12%

Maturity Aging - 03/31/08 vs 06/30/08

B Previous Period [l Current Period

Portfolio Performance - 04/01/08 to 06/30/08

== Portfolio == 1Yr. Treasury Note

Pace: 2
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Investment Report
City of Texas City
04/01/08 - 06/30/08

This report summarizes the investment position of City of Texas City for the period 04/01/08 to 06/30/08.

03/31/08

06/30/08

Book Value
Market Value

Par Value

Change in Market Value

Weighted Average Maturity (in Days)

Weighted Average Yield-to-Maturity of Portfolio

Yield-to-Maturity of 1 Yr. Treasury Note

Accrued Interest

47,120,607.63
47,346,675.46
47,151,205.46

83
3.7956%
1.4900%

44,141,863.15
44,214,547.93
44,152,397.93

-124,570.00
229
3.0826%

2.3555%

190,096.27

This report is presented in accordance with the Texas Government Code Title 10 Section 2256.023.
signed hereby certify that, to the best of their knowledge on the date this report was created, City of
Texas City is in compliance with the provisions of Government Code 2256 and with the stated policies and

strategies of City of Texas City.

Ay St
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