TRAMSBAY JOINT POWERS AUTHORITY

Transbay Joint Powers Authority
Monthly Investment Transaction Report
June 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 June, 2023

. .. Policy Limit
Market Value as of % of Policy Limit %  Days to
Investment Par Value . ] ) Days to
6-30-23 Portfolio of Portfolio Maturity .

Maturity

Trustee- Cash 3,100,000.00 3,100,000.00 2.5% 0% - -

Local Agency Investment Fund 45,324,146.00 45,324,146.00 37.1% 100% 1 -

Money Market 25,606,366.59 25,606,366.59 21.0% 20% 1 -
US Treasury 49,061,000.00 48,039,748.14 39.4% 100% 399 1,825
Subtotal Investment $123,091,512.59 $ 122,070,260.73 100.0% 100.0% 401 1,825

Checking 14,208,864.30 14,208,864.30 0.0% 100.0% - -
Grand Total $137,300,376.89 $ 136,279,125.03 100.0% 100.0% 401 1,825

Portfolio as of May, 2023

. o Policy Limit
Market Value as of % of Policy Limit %  Days to
Investment Par Value . ) ) Days to
5-31-23 Portfolio of Portfolio Maturity .

Maturity

Local Agency Investment Fund 45,324,146.00 45,324,146.00 36.0% 100% 1 -

Money Market 22,912,892.65 22,912,892.65 18.2% 20% 1 -
US Treasury 58,586,000.00 57,606,823.86 45.8% 100% 360 1,825
Subtotal Investment $ 126,823,038.65 $ 125,843,862.51 100.0% 100.0% 362 1,825

Checking 6,538,364.30 6,538,364.30 0.0% 100.0% - -
Grand Total $ 133,361,402.95 S 132,382,226.81 100.0% 100.0% 362 1,825

Portfolio Change From Month to Month

Change in Market Change in

Change in Par Policy Limit %

Investments Value % of

Change in  Policy Limit
Days to Days to

Value . of Portfolio . .

Portfolio Maturity Maturity
Trustee- Cash 3,100,000.00 3,100,000.00 2.5% 0% - -
Local Agency Investment Fund - - 1.1% 100.0% - -
Money Market 2,693,473.94 2,693,473.94 2.8% 20.0% - -
US Treasury (9,525,000.00) (9,567,075.72) -6.4% 100.0% 39 -
Subtotal Investment $ (3,731,526.06) S (3,773,601.78) 0.0% 100.0% 39 -
Checking 7,670,500.00 7,670,500.00 0.0% 100.0% - -
Grand Total $3,938,973.94 $  3,896,898.22 0.0% 100.0% 39 -




Monthly Investment Listing
For the Month Ending June 30, 2023

MATURITIES AND PURCHASES

Matured
Account Investment Type Investment Par Amount Cost Amount Market Value Purchase | Settlement [ Maturity Net Interest
P as of 5-31-23 Date Date Date Earned to Date

Pooled 665 Pooled 912796X53  U.S. Treasury Bill U.S. Treasury Bill S 3,859,000.00 S 3,759,884.80 S 3,859,000.00 0% 2.68% 6/23/22 6/23/22 6/15/23 S 99,115.20

Trust 005 (2020 CONSTR FD) 2020 TAB Construction Fund 912796X53  U.S. Treasury Bill U.S. Treasury Bill $  2,566,000.00 $ 2,500,437.95 $  2,560,893.66 0% 2.58% 6/23/22 6/23/22 6/15/23 S 65,562.05

Trust 962 (CONSTR) Trust 962 (CONSTR) 912796ZR3  U.S. Treasury Bill U.S. Treasury Bill S 3,100,000.00 S 3,031,869.75 S 3,087,817.00 0% 4.91% 1/3/23 12/30/22 6/29/23 S 73,130.25
Total Matured S 9,525,000.00 $ 9,292,192.50 $ 9,507,710.66 S 237,807.50

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

Purchased

Net Interest
Market Value Purchase | Settlement| Maturity

Account Investment Type Investment Par Amount Cost Amount Expected at

as of 6-30-23 Date .
Maturit

None S -

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