Transbay Joint Powers Authority
Monthly Investment Transaction Report

October 2018

This report includes securities transactions for all trust accounts held by TJPA and is being presented
to the TJPA Board for compliance with California Government Code section 56307.

Securities purchased in the month of October (excluding money market shares purchased with

earnings or deposits into pooled investment accounts):

Investment Settled Matures Par Amount Cost Yield
U.S. Treasury Note 10/31/18 11/30/18 $ 3,850,000.00 | $3,847,382.62 | 2.07%
U.S. Treasury Note 10/31/18 12/15/18 1,231,000.00 1,229,626.12 | 2.15%
U.S. Treasury Note 10/31/18 12/15/18 500,000.00 49944197 | 2.15%
Fed Home Loan Bank Note 10/31/18 1/11/19 5,437,000.00 5,413,185.94 | 2.19%
Fed Home Loan Bank Note 10/31/18 1/11/19 1,500,000.00 1,493,430.00 | 2.19%
Purchases (Wtd. Average Maturity 55 days): $12,518,000.00 | $12,483,066.65

Securities matured during the month of October (excluding money market shares sold or
withdrawals from pooled investment accounts for investment purchases or to pay invoices):

Investment Settled Matured Par Amount Cost Net Interest
Harborone Bank CD 5/4/18 10/4/18 $ 250,000.00 $250,000.00 $1,833.92
Security Bank & Trust CD 4/11/18 10/11/18 250,000.00 250,000.00 2,256.16
United Community Bank CD 4/11/18 10/11/18 250,000.00 250,000.00 2,256.16
Washington Trust Co CD 4/11/18 10/11/18 250,000.00 250,000.00 2,256.16
Bankwell Bank CD 4/12/18 10/12/18 250,000.00 250,000.00 2,193.49
FNCB Bank CD 4/18/18 10/18/18 250,000.00 250,000.00 2,193.49
Chemical Bank & Trust CD 4/30/18 10/30/18 250,000.00 250,000.00 2,256.15
U.S. Treasury Note 9/4/18 10/31/18 5,231,000.00 5,220,861.49 16,215.28
U.S. Treasury Note 9/4/18 10/31/18 1,431,000.00 1,428,226.49 4,435.88
U.S. Treasury Note 9/7/18 10/31/18 2,000,000.00 1,996,326.76 5,874.33
U.S. Treasury Note 9/10/18 10/31/18 2,279,000.00 2,278,172.75 6,354.44

Maturities (Wtd. Average Maturity 63 days): | $12,691,000.00 | $12,673,587.49 48,125.46

Net interest is total interest earned less any accrued interest paid at time of purchase. All securities
were purchased in compliance with the TJPA Investment Policy and the appropriate debt documents,
where applicable. Commercial paper (CP), U.S. Treasury and U.S. Agency purchases are made
through the U.S. Bank Money Center and certificates of deposit (CD) are purchased through
Umpqua Investments, Inc., with delivery of all purchased securities to the U.S. Bank trustee.
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