TRANSBAY JOINT POWERS AUTHORITY
Transbay Joint Powers Authority

Monthly Investment Transaction Report
Oct-20

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

Portfolio as of October 31, 2020

Sum of Market

Sum of % of Max of Policy Limits Max of Days to Max of Policy Limits
Investments Sum of Par Amount Value ) ] ) )
Portfolio % of Portfolio Maturity Days to Maturity
as of 10-31-20
Cash 8,871,502 8,871,502 4.3% 100.0% 1 -
Local Agency Investment Fund 71,881,111 71,881,111 35.2% 100.0% 1 -
Money Market 15,124,421 15,124,421 7.4% 20.0% 1 -
US Treasury 103,921,000 104,118,540 50.9% 100.0% 592 1,825
US Agency 4,555,000 4,723,469 2.2% 20.0% 810 1,825
Grand Total 204,353,034 204,719,043 100.0% 100.0% 810 1,825

Portfolio as of September 30, 2020

Sum of Market

Sum of % of Max of Policy Limits Max of Days to Max of Policy Limits
Investments Sum of Par Amount Value ) ] ) )
Portfolio % of Portfolio Maturity Days to Maturity
as of 9-30-20
Cash 10,591,232 10,591,232 4.8% 100.0% 1 -
Local Agency Investment Fund 71,881,111 71,881,111 32.8% 100.0% 1 -
Money Market 25,410,870 25,410,870 11.6% 20.0% 1 -
US Treasury 106,421,000 106,632,267 48.6% 100.0% 623 1,825
US Agency 4,555,000 4,731,989 2.1% 20.0% 841 1,825
Grand Total 218,859,212 219,247,468 100.0% 100.0% 841 1,825

Portfolio Change From Month to Month
Change in Market
Value

Change in % of

Change in Par Policy Limits % of Change in Days to  Policy Limits Days to

Investments

Amount as of 9-30-20 Portfolio Portfolio Maturity Maturity
Cash (1,719,730) (1,719,730) -0.5% 100% - -
Local Agency Investment Fund - - 2.3% 100% - -
Money Market (10,286,449) (10,286,449) -4.2% 20% - -
US Treasury (2,500,000) (2,513,727) 2.2% 100% (31) 1,825
US Agency - (8,520) 0.1% 20% (31) 1,825
Grand Total (14,506,179) (14,528,425) 0% 100.0% (62) 1,825




Monthly Investment Listing
For the Month Ending October 31, 2020

MATURITIES AND PURCHASES

Matured
Market Value Purchase | Settle. Maturity Net Interest
Account Investment Type Investment Par Amount Cost Amount
as of 9-30-20 Date Date EI] Earned to Date
Trust 005 2020 TAB Construction Fund 9127962R9  US Treasury U.S. Treasury Bill S 2,500,000.00 $ 2,499,645.83 S 2,499,925.00 0% 0.08% 7/22/20 7/22/20 10/15/20 354.17
$ 2,500,000.00 $ 2,499,645.83 $ 2,499,925.00 $ 354.17

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)

Purchased

B Net Interest
Market Value Purchase | Settle. Maturity

Account Investment Type Investment Par Amount Cost Amount Expected at

as of 10-31-20 DEI Date DEI]

Maturit
NONE
$ - IS - s = $ =
All securities were purchased in compliance with the TIPA Investment Policy and the appropriate debt documents, where applicable.




