
Portfolio as of October, 2022

Investment 
Sum of Par 

Amount

Sum of Market 
Value       as of 

10-31-22

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 23,266,080.45$       23,266,080.45$        14.6% 100.0% 1                  -                    -                 
Local Agency Investment Fund 33,172,252.30$       33,172,252.30$        20.8% 100.0% 1                  -                    -                 
Money Market 8,901,933.05$         8,901,933.05$          5.6% 20.0% 1                  -                    -                 
US Agency 2,254,000.00$         2,245,953.22$          1.4% 100.0% 80                1,825                594.81           
US Treasury 92,268,000.00$       90,839,355.54$        57.7% 100.0% 1,522          1,825                313,309.13   
Grand Total 159,862,265.80$     158,425,574.56$      100.0% 100.0% 1,522          1,825                313,903.94   

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                  0 -                 
Local Agency Investment Fund 33,172,252.30$       33,172,252.30$        18.7% 100.0% 1                  0 -                 
Money Market 29,872,165.28$       29,872,165.28$        16.8% 20.0% 1                  0 -                 
US Agency 2,254,000.00$         2,245,254.48$          1.3% 100.0% 111              1825 594.81           
US Treasury 96,048,000.00$       94,680,165.24$        54.1% 100.0% 1,553          1825 313,309.13   
Grand Total 177,645,567.76$     176,268,987.48$      100.0% 100.0% 1,553          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 6,966,930.27$         6,966,930.27$          4.0% 100.0% -              -                    -                 
Local Agency Investment Fund -$                          -$                           0.0% 100.0% -              -                    -                 
Money Market (20,970,232.23)$     (20,970,232.23)$       -11.9% 20.0% -              -                    -                 
US Agency -$                          698.74$                     0.0% 100.0% (31)              1,825 -                 
US Treasury (3,780,000.00)$        (3,840,809.70)$         -2.2% 100.0% (31)              1,825 -                 
Grand Total (17,783,301.96)$     (17,843,412.92)$       -10.1% 100.0% (31)              1,825                -                 

NOTE:
 Most of the change in the overall portfolio is due to:
1. The Principal and Interest payments to the 2020 Tax Allocation Bonds of $20.9 Million on October 1, 2022
2. Payments of DTX Invoices  
3. CFD Bond Proceeds Reimbursement

Transbay Joint Powers Authority
Monthly Investment Transaction Report

Oct-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 October 31, 2022

MATURITIES AND PURCHASES

Matured

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 

Earned to Date 
Pooled 665 Pooled 912796V63 US Treasury U.S. Treasury Bill 3,780,000.00$        3,759,133.35$        3,780,000.00$        0% 1.70% 6/23/22 6/23/22 10/20/22 20,866.65$            

3,780,000.00$        3,759,133.35$        3,780,000.00$        20,866.65$            
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)

Purchased

Account Fund CUSIP Investment Type Investment  Par Amount  Cost Amount 
 Market Value       
as of  10-31-22 

 Coupon 
Rate 

Yield
Purchase 

Date
Settlement 

Date
Maturity 

Date

 Net Interest 
Expected at 

Maturity 
-$                        

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