TRANSBAY JOINT POWERS AUTHORITY

Transbay Joint Powers Authority
Monthly Investment Transaction Report
February 2023

This report is being presented to the TJPA Board in compliance with the Investment Policy and pursuant to
California Government Code section 53607.

Portfolio as of February, 2023

Policy Limit
Days to
Maturity

% of
Portfolio

Days to
Maturity

Policy Limit %
of Portfolio

Market Value as of

Investment Par Value

02-28-23

Local Agency Investment Fund $33,345,543.06 S 33,345,543.06 26.2% 100.0% 1 -
Money Market $28,172,876.48 S 28,172,868.29 22.1% 20.0% 1 -
US Treasury $66,996,000.00 $65,753,997.18 51.7% 100.0% 372 1,825
Subtotal Investment $ 128,514,419.54 $ 127,272,408.53 100.0% 100.0% 374 1,825
Checking S 26,931,241.41 S 26,931,241.41 0.0% 100.0% - -
Grand Total $ 155,445,660.95 $ 154,203,649.94 100.0% 100.0% 374 1,825

Portfolio as of January, 2022

Policy Limit
Days to
Maturity

% of
Portfolio

Days to
Maturity

Policy Limit %
of Portfolio

Market Value as of

Investment Par Value

1-31-23

Local Agency Investment Fund S 33,345,543.06 $ 33,345,543.06 25.4% 100.0% 1 -
Money Market S 28,096,788.05 $ 28,096,795.56 21.4% 20.0% 1 -
US Treasury S 70,814,000.00 $ 69,713,576.03 53.2% 100.0% 376 1,825
Subtotal Investment $ 132,256,331.11 $ 131,155,914.65 100.0% 100.0% 378 1,825
Checking S 23,970,337.33 $ 23,970,337.33 0.0% 100.0% - -
Grand Total $ 156,226,668.44 $ 155,126,251.98 100.0% 100.0% 378 1,825

Portfolio Change From Month to Month

Ch in Market Ch i Policy Limit
Change in Par T Change in % Policy Limit % ==l e/
Investments Value . ] Days to Days to
Value of Portfolio of Portfolio . .

Maturity Maturity

Local Agency Investment Fund $S0.00 S - 0.8% 100.0% - -
Money Market S 76,088.43 S 76,072.73 0.7% 20.0% - -
US Treasury S (3,818,000.00) $ (3,959,578.85) -1.5% 100.0% (4) -
Subtotal Investment S (3,741,911.57) § (3,883,506.12) 0.0% 100.0% (4) -
Checking S 2,960,904.08 $ 2,960,904.08 0.0% 100.0% - -
Grand Total S (781,007.49) $ (922,602.04) 0.0% 100.0% (4) -




Monthly Investment Listing
For the Month Ending Februaary 28, 2023

MATURITIES AND PURCHASES

Matured
Account Investment Type Investment Par Amount Cost Amount Market Value Purchase | Settlement Maturity Net Interest
P as of 1-31-23 Date Earned to Date
Pooled 665 Pooled 912796T33  US Treasury U.S. Treasury Bill S 3,818,000.00 $ 3,759,536.88 S 3,818,000.00 0% 2.31% 6/23/22 6/23/22 2/23/23 S 58,463.12
Total Matured S 3,818,000.00 $ 3,759,536.88 $ 3,818,000.00 S 58,463.12

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

Purchased

Net Interest

Expected at
Maturit

None S -

All securities were purchased in compliance with the TJPA Investment Policy and the appropriate debt documents, where applicable.

Market Value Purchase | Settlement| Maturity

Account Investment Type Investment Par Amount Cost Amount
P as of 2-28-23 Date
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