
Portfolio as of September, 2022

Investment 
Sum of Par 

Amount

Sum of Market 
Value       as of 

09-30-22

Sum of % of 
Portfolio

Max of Policy 
Limits 

% of Portfolio

Max of Days 
to Maturity

Max of Policy 
Limits Days to 

Maturity

Sum of 
Accrued 
Interest

Cash 16,299,150.18$       16,299,150.18$        9.2% 100.0% 1                   -                    -                 
Local Agency Investment Fund 33,172,252.30$       33,172,252.30$        18.7% 100.0% 1                   -                    -                 
Money Market 29,872,165.28$       29,872,165.28$        16.8% 20.0% 1                   -                    -                 
US Agency 2,254,000.00$         2,245,254.48$           1.3% 100.0% 111               1,825               594.81           
US Treasury 96,048,000.00$       94,680,165.24$        54.1% 100.0% 1,553            1,825               313,309.13   
Grand Total 177,645,567.76$    176,268,987.48$      100.0% 100.0% 1,553           1,825               313,903.94   

Portfolio as of August, 2022

Investment
Sum of Par 

Amount

Sum of Market 
Value       as of 

08-31-22

Sum of % of 
Portfolio

Max of Policy 
Limits 

% of Portfolio

Max of Days 
to Maturity

Max of Policy 
Limits Days to 

Maturity

Sum of 
Accrued 
Interest

Cash 23,325,763.84$       23,325,763.84$        12.6% 100.0% 1                   0 -                 
Local Agency Investment Fund 33,059,798.31$       33,059,798.31$        17.9% 100.0% 1                   0 -                 
Money Market 26,007,871.42$       26,007,871.42$        14.1% 20.0% 1                   0 -                 
US Agency 2,254,000.00$         2,246,065.92$           1.2% 100.0% 141               1825 594.81           
US Treasury 99,821,000.00$       98,751,243.65$        54.1% 100.0% 1,583            1825 313,309.13   
Grand Total 184,468,433.57$    183,390,743.14$      100.0% 100.0% 1,583           1825 313,903.94   

Portfolio Change From Month to Month

Investments
 Change in Par 

Amount

Change in  Market 
Value                                  

Change in  % 
of Portfolio

Policy Limits 
% of Portfolio

Change in 
Days to 

Maturity

Policy Limits 
Days to 

Maturity

Sum of 
Accrued 
Interest

Cash (7,026,613.66)$        (7,026,613.66)$         -3.8% 100.0% -                -                    -                 
Local Agency Investment Fund 112,453.99$            112,453.99$              0.1% 100.0% -                -                    -                 
Money Market 3,864,293.86$         3,864,293.86$           2.1% 20.0% -                -                    -                 
US Agency -$                          (811.44)$                    0.0% 100.0% (30)                1,825 -                 
US Treasury (3,773,000.00)$        (4,071,078.41)$         -2.2% 100.0% (30)                1,825 -                 
Grand Total (6,822,865.81)$       (7,121,755.66)$         -3.9% 100.0% (30)                1,825               -                 

NOTE:
 Most of the change in the overall portfolio is due to:
1. Payments of DTX Invoices 
2. The market yield of 2.158 and 2.5765 on the US Treasury Bills maturing on 12/15/2022 and 6/15/2023 respectively 
purchased for the BNY Construction Account 478005 in June 2022 are expected to be held until maturity

Transbay Joint Powers Authority
Monthly Investment Transaction Report

Sep-22

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.



Monthly Investment Listing
For the Month Ending September 30, 2022

MATURITIES AND PURCHASES

Matured

Account Fund CUSIP Investment Type Investment  Par Amount  Cost Amount 
 Market Value       
as of  8-31-22 

 Coupon 
Rate 

Yield
Purchase 

Date
Settlement 

Date
Maturity 

Date
 Net Interest 

Earned to Date 
Pooled 665 Pooled 912796U56 US Treasury U.S. Treasury Bill 3,773,000.00$        3,759,361.65$        3,773,000.00$        0% 1.46% 6/23/22 6/23/22 9/22/22 13,638.35$            

3,773,000.00$        3,759,361.65$        3,773,000.00$        13,638.35$            
Securities matured during the month of September (excluding money market shares sold or withdrawals from pooled investment accounts for investment purchases or to pay invoices)

Purchased

Account Fund CUSIP Investment Type Investment  Par Amount  Cost Amount 
 Market Value       
as of  9-30-22 

 Coupon 
Rate 

Yield
Purchase 

Date
Settlement 

Date
Maturity 

Date

 Net Interest 
Expected at 

Maturity 
Pooled 665 Pooled 31846V443 Money Market First American MONEY MKT F 3,773,000.00$        3,773,000.00$        3,773,000.00$        0% 0.06% N/A 9/23/22 n/a -$                        

3,773,000.00$        3,773,000.00$        3,773,000.00$        -$                        
All securities were purchased in compliance with the TJPA Investment Policy and the appropriate debt documents, where applicable.
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