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Administration and Projects Committee STAFF REPORT

Meeting Date: November 02, 2023

Subject

Accept Quarterly Cash and Investment Report for the Period
Ended September 30, 2023

Summary of Issues

Recommendations

Staff Contact
Financial Implications
Options

Attachments

Changes from Committee

The Authority’s Investment Policy calls for a quarterly report
on investment activity to be prepared and submitted to the
Executive Director, Administration and Projects Committee
(APC), and Authority Board. The accompanying report covers
transactions from July 1, 2023 through September 30, 2023.

Staff seeks acceptance of the quarterly cash and investment
report for the period ended September 30, 2023.

Brian Kelleher
None
N/A

A. Quarterly Investment Report for Period Ended September
30, 2023

B. Economic Update — Prepared by Public Trust Advisors, LLC
(PTA)

N/A

Background

The Authority’s Investment Policy calls for a quarterly investment report to be submitted to the
Executive Director, APC, and Authority Board. The report summarizes investment balances,
transactions, returns, and other pertinent investment matters. The Authority’s cash and
securities are invested in separate portfolios depending upon the objectives for the assets
being managed. As of September 30, 2023, the combined balance for all cash, investments and
holdings was $122,436,410, a decrease of $1,761,836 from the prior quarter end due to the
annual programs and project expenditures payments.
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Checking Account — $3,954,218

The Authority’s commercial banking account, Wells Fargo, is utilized for accounts payable,
payroll, deposits, and electronic activity.

Local Agency Investment Fund (LAIF) — $49,375,491

The LAIF is a pooled investment fund managed by the State Treasurer’s Office for public
agencies. The LAIF return was 3.59% at the end of the quarter. A decrease in the amount of
$3.2 million from the prior quarter.

Investment Portfolio — $69,106,701

The investment portfolio is actively managed with assistance from PTA, a registered and
independent investment advisor. The portfolio includes individual securities, such as Treasury
Notes, Federal Agency Securities, high-quality corporate notes, and other securities permitted
by the Authority’s Investment Policy.

June 30, 2023 September 30, 2023
Performance Factors . .
Ending Balance Ending Balance Change
Market Value Plus Accrued S 68,577,762 S 69,106,701 S 528,939
Book Yield 3.18% 3.53% 0.36%
Yield to Maturity 4.97% 5.14% 0.17%
1-3 Year Treasury Benchmark 4.98% 5.12% 0.14%

Economic Update. Attachment B is a report prepared by PTA, the Authority’s investment
advisor. The report contains slides of commonly referenced economic indicators and trends,
including Gross Domestic Product, inflation, unemployment, and the Treasury yield curve.

Certification: The investment portfolio is in compliance with the Authority's adopted
investment policy. Furthermore, as required by State regulation, it is certified that the Authority
has sufficient cash liquidity to meet expected expenditure requirements over the next six
months for fiscal operations. Certified by the following:

Buitbid

Brian Kelleher
Chief Financial Officer
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Portfolio Overview

Portfolio Characteristics

Duration

Years to Effective Maturity
Years to Final Maturity
Coupon Rate

Book Yield

Market Yield

Benchmark Yield

1.834
1.940
1.940
2.721
3.178
4.974
4.979

1.747
1.852
1.852
3.052
3.533
5.140
5.121

Asset Allocation

Detail may not add to total due to rounding.

CASH 0.14%
CORP 7.54%
MMFUND 0.21%
MUNI 0.76%
US GOV 91.35%

Portfolio Summary

07/01/2023 to 09/30/2023

Summary 06/30/23 09/30/23
Historical Cost $69,834,681.01 $69,857,391.03
Book Value 69,996,910.22 70,094,986.96
Accrued Interest 405,290.46 521,375.04
Net Pending Transactions 2,669.21 97,530.48
Book Value Plus Accrued $70,404,869.89 $70,713,892.47
Net Unrealized Gain/Loss (1,827,108.05) (1,607,191.98)
Market Value Plus Accrued $68,577,761.84 $69,106,700.50

Income Summary

Period Income Income
Interest Income $505,288.70
Net Amortization/Accretion Income 80,279.87
Net Realized Gain/Loss (276,545.99)
Net Income $309,022.58

Contra Costa Transportation Authority

Public Trust Advisors @



Portfolio Overview 07/01/2023 to 09/30/2023

Maturity Distribution by Security Type

Security Distribution 0-3 Months 3-6 Months 6-9 Months 9-12 Months 1-2 Years 2-3 Years 3-4 Years 4-5 Years 5+ Years Portfolio Total
CASH $97,530.48 - - - - -- -- - - $97,530.48
CORP 917,359.47 3,354,091.31 936,719.51 5,208,170.29
MMFUND 143,110.85 143,110.85
MUNI 527,275.94 527,275.94
Us Gov 953,094.53 34,006,815.30 28,170,703.11 63,130,612.93
TOTAL $240,641.33 - $917,359.47 $953,094.53  $37,360,906.61  $29,634,698.56 - - - $69,106,700.50
Top Ten Holdings Maturity Distribution by Type
United States 91.35% >4.1%
Amazon.com, Inc. 3.92% 50% -
Walmart Inc. 1.87% 42.9%
Colgate-Palmolive Company 0.97% —
The Procter & Gamble Company 0.78% 40% -
State of Connecticut 0.39%
State of Texas 0.37% 30% - Il CASH 0.14%
US. Bancorp 021% CORP 7.54%
(CCYUSD) UNITED STATES OF AMERICA 0.14% 0% 4 B MMFUND 0.21%
[l MUNI 0.76%
M Us GOV 91.35%
10% ~
0.3% 1.3% 1.4%
0% T T ——— T T T T 1
0-3 3-6 6-9 9-12 1-2 2-3 3-4 4-5 5+

Months Months Months Months Years Years Years Years Years

Contra Costa Transportation Authority Public Trust Advisors @



Portfolio Overview

S&P Rating Distribution

S&P Rating Distribution Enj;‘; ?;Ii:ﬁ Aﬁzgft‘l’:::
Short Term Rating Distribution
A-1+ $0.00 0.00%
A-l
A-2
Total Short Term Ratings $0.00 0.00%
Long Term Rating Distribution
AAA $495,153.15 0.72%
AA $68,611,547.35 99.28%
A
Below A
Not Rated
Total Long Term Ratings $69,106,700.50 100.00%
Portfolio Total $69,106,700.50 100.00%

Allocation by Standard and Poor’s Rating

B AAA0.72%
AA 99.28%

Moody’s Rating Distribution

07/01/2023 to 09/30/2023

Moody's Rating Distribution Enji‘:‘"g ﬂ’;ligﬁ A:ggft‘::)'z
Short Term Rating Distribution
P-1 $0.00 0.00%
P-2
Total Short Term Ratings $0.00 0.00%
Long Term Rating Distribution
Aaa $63,371,254.26 91.70%
Aa $2,769,909.69 4.01%
A $2,711,024.73 3.92%
Below A
Not Rated $254,511.82 0.37%
Total Long Term Ratings $69,106,700.50 100.00%
Portfolio Total $69,106,700.50 100.00%

Allocation by Moody’s Rating

Aaa 91.7%

Aa 4.01%

A 3.92%

Not Rated 0.37%

Contra Costa Transportation Authority

Public Trust Advisors @



Portfolio Overview 07/01/2023 to 09/30/2023

Market Value Basis Security Distribution

Security Distribution Enc{il:\ng e Portiolin Alloracion Enjﬁl';ﬁ’;uigii Portioli Allocation ity Bool Yield
Cash $2,669.21 0.00% $97,530.48 0.14% 0.14% 0.00%
U.S. Treasury Notes $62,606,637.46 91.29% $63,130,612.93 91.35% 0.06% 3.56%
Money Market Funds $476,055.14 0.69% $143,110.85 0.21% (0.49%) 4.96%
Corporate Notes 5,221,378.75 7.61% 5,208,170.29 7.54% (0.08%) 3.07%
Municipal Bonds 271,021.28 0.40% 527,275.94 0.76% 0.37% 4.72%
Portfolio Total $68,577,761.84 100.00% $69,106,700.50 100.00% 3.53%
Asset Balance by Security Type
$72 mm
$64 mm - $62.6 $63.1
$56 mm -
$48 mm
$40 mm + M Jun 30, 2023
$32 mm + Sep 30, 2023
$24 mm
$16 mm -
$8 mm - $5.2 $5.2
$0 mm $0.0 $0.1 . $0.5 $0.1 . . I . $0.3 $0.5 |
CASH MMF usT CORP MUNI

Contra Costa Transportation Authority Public Trust Advisors @



Portfolio Overview 07/01/2023 to 09/30/2023

Historic Cost Basis Security Distribution

Security Distribution Emjil:?g ones Portiolin Allocation Enii';?;.i:ii Portiolis Allocation Al Boolc Yield
Cash $2,669.21 0.00% $97,530.48 0.14% 0.14% 0.00%
US. Treasury Notes $63,771,305.32 9131% $63,871,959.63 91.30% (001%) 3.56%
Money Market Funds $476,055.14 0.68% $143,110.85 0.20% (0.48%) 4.96%
Corporate Notes 5,313,699.85 7.61% 5,313,699.85 7.60% (0.01%) 3.07%
Municipal Bonds 273,620.70 0.39% 528,620.70 0.76% 0.36% 472%
Portfolio Total $69,837,350.22 100.00% $69,954,921.51 100.00% 3.53%

Asset Balance by Security Type

$72 mm
$64 mm
$56 mm -
$48 mm -

$63.8  $63.9

$40 mm
$32 mm
$24 mm
$16 mm

M Jun 30, 2023
Sep 30, 2023

$8 mm -

$5.3 $5.3
$0.0 $0.1 $0.5 $0.1

$0 mm , : [ $0.3 $0.5

CASH MMF UsT CORP MUNI

Contra Costa Transportation Authority Public Trust Advisors @



Portfolio Holdings 07/01/2023 to 09/30/2023

Description Effective Trade Date Par Value Original Cost Market Value MV + Accrued Net Unrealized % of Market Callable Book Yield S&P
Identifier Maturity Settle Date Book Value Market Price Accrued Balance Gain/Loss  Value Next Call Date YTM Moody's
Coupon Final Maturity YTC
Duration
CASH 0.00%
Receivable 09/30/23 0.00%
CCYUSD 09/30/23 - 97,530.48 23;'38’23 $97.5 3?'33 $97‘5;8‘3§ $0.00  0.14% N 0.00% e
0.00% 0.00 =20 : : 0.00%
09/30/23 0.00%
CASH TOTAL 09/30/23 - 97,530.48 :Z;’:gg:g $97’53?'gg $97'5;8':g $0.00  0.14% ) 0.00% AAAA
0.00 - A : : - 0.00% aa
MMFUND 0.00%
FIRST AMER:GVT OBLG Y 09/30/23 496%
31846V203 09/30/23 - 143,110.85 z:g: :ggg $143.1 '?'gg $143, Islsg.gg $0.00  021% N - ‘“Avaa‘m
4.94% 0.00 e : : -
09/30/23 4.96%
MMFUND TOTAL 09/30/23 - 143,110.85 :::;’: :g':: Al e "I"gg A ;g‘g: $0.00 0.21% ) - AAAAaam
0.00 - i : : - -
US GOV 0.00%
UNITED STATES TREASURY  09/15/24 0.50%
10/04/21 $996,367.19 $952,929.69 $953,094.53 5 N i AA+
91282CCX7 09/15/24 lo/oer 1,000,000.00 599881375 5529 S164 84 ($45,884.06)  138% A 5.47% ol
038% 0.94 -
;J |N2|8T2§3E2)$5T ATES TREASURY 33?33?31 e 1,575,000.00 letnitr L5 s o) 39242.12)  221% N é?é; e
06/10/22 B 1,563,792.90 96.80 91.44 Eriza ) 2l - B Aaa
2.12% 0.96 .
11/29/22 e 1,570,788.47 98.83 182.89 (14,183.98) o . e Aaa
425% 095 .
;’I'\Z”STZECDDSE;ATES LA :8; : ggz 10/28/21 271500000 2,703,334.00 2,584,128.53 2591,963.83 BEREs) e N (S)Zj AA+
10/29/21 e 2,710,880.49 95.18 7,835.30 o o = e Aaa
0.62% 1.0l __
;’INZ'E;TZECDDSJFES TREASURY : : j :?Zﬁ 01/27/22 ) 000.000.00 1 966,48437 1899,687.50 1.905,353.26 6671087 2765 N ;ggj AA+
01/28/22 IR 1,986,398.37 94.98 5,665.76 (86.71087)  276% - 27 Aaa
0.75% 1.09 ~
;JINZ'E;TZEC[;;IATES USSR : :gggj 03/08/23 ) 000.000.00 1.977,031.25 1979.921 88 2010,167.78 o o N gggj AA+
e o 03/10/23 SLLE 1,984,398.58 99.00 30,245.90 A o1 - i Aaa
ggg@%gﬂg TREASURY | ;g : gi 03/09/22 2975 000,00 2,969,305.67 2,846,470.72 29678 (coren g N ;gz/ AA+
| 7502 ot 03/11/22 Sttee 2.972,447.37 95.68 13,157.10 e o - o Aaa
g |N2:3TzEcDGSDT¢ TES TREASURY : gg : gj /278 1.900,000.00 A lEfiLe o5 I 0 6 (25839.62)  2.74% N gg‘;; sl
e 19 01/30/23 AL 1,900,234.15 98.65 20,406.93 BeRx A% - i Aaa

Contra Costa Transportation Authority Public Trust Advisors



Supporting Reports

Portfolio Holdings 07/01/2023 to 09/30/2023

Description Effective Trade Date Par Value Original Cost Market Value MV + Accrued Net Unrealized % of Market Callable Book Yield S&P
Identifier Maturity Settle Date Book Value Market Price Accrued Balance Gain/Loss  Value Next Call Date YTM Moody's
Coupon Final Maturity YTC
Duration
o,
;J |,\lzls3T2EcDDSzT|ATEs TREASRY 8% : ggg 03/09/22 2,975,000.00 2.946,528.33 2826017.59 283171698 (13548398)  4.10% N égg; AAE
. 03/11/22 e 2,961,501.57 94.99 5,699.39 e s - mer Aaa
.50% 133 -
O,
;JINZLJZEC%SJSATES TREASURY 8%2@ 05/01/23 | 685.000.00 1,695,794.53 1,669,729.69 1,676,366.69 @wrey  243% N ggg; AA+
. 05/03/23 e 1,693,503.61 99.09 6,637.00 e s = e Aaa
462% 135 =
‘L; |N2::223FTATES TREASERY ggg : gg 04/27/22 3,565,000.00 3:557,758.59 343075547 343101116 (130486.23)  4.96% N égg; AAE
> 04/28/22 RAthtae 3,561,241.70 96.23 255.69 e 7o - R Aaa
2.62% 143 -
;JI'\Z'::ZECDE(SDTOATES TREASURY ggf : gg? 06/09/22 T ,564,725.58 1,515,137.70 1,531,497.58 Y N ?3?; AA+
" 06/10/22 idbtae 1,569,213.38 96.20 16,359.88 (54,075.69) it = e Aaa
275% 1.55 =
;JINZLBTZ%ERSJ ATES TREASURY ggg : g? 07/07/22 | 525 000,00 ,516,600.59 |,468,825.19 1,483,559.57 5197709 2.15% N g%j AA+
07/08/22 bte 1,520,102.28 9632 14,734.38 (51,277.09) 7 - e Aaa
2.88% 1.58 -
08/04/23 Rt 395314.11 98.52 5713.11 (12>1.61) 287 = e Aaa
425% 1.57 =
;JINZ'EQ;?(;;ATES TREASURY gzgggg 03/08/23 5 100.000.00 2,000,496.09 2,016328.12 2,030,922.55 249156 2.94% N ‘S‘T‘S‘j AAF
03/10/23 Bhtihtte 2,023,819.69 96.02 14,594.43 (7.491.56) e - 7 Aaa
2.75% 1.67 -
O,
;JINZ'E;ECEEgATES TREASURY g;ﬁ : ggg 08/29/22 5 590,000.00 2,558,029.69 2,495.910.17 2,512,379.19 1388900 3.64% N ;‘I‘ij AAF
08/30/22 Bihihtae 2,569,799.19 9637 16,469.02 (73:889.02) o = SR Aaa
3.00% 1.70 -
()
;JI'\Z”JZ';B;; ATES TREASURY g;g : gg 08/29/22 3.900.000.00 3,838757.81 374735158 3,766,242.21 11356647 5.45% N g‘l‘;‘j AAF
08/30/22 Gtihtee 3,860,918.06 96.09 18,890.62 (113.566:47) 7 - 27 Aaa
2.88% 1.75 -
0,
ggg@a?’ws Lo :8;? : gg 06/22/23 70000000 1,640,101.57 1,632,398.45 1,653,740.84 (RS 265 N ‘5"8(3’; AA+
" 06/26/23 PR 1,646,572.36 96.02 21,342.39 e =7 = s Aaa
3.00% 1.96 ~
O,
;’I'\Z”STZ';?,]?ZATES TREASURY : :;:ggg 11/28/22 3.300,000.00 3,121,464.84 3,117,984.38 3,146,029.89 5190485 4.55% N ;"é :j Y
11/29/22 heiane 3,169,909.23 94.48 28,045.52 (51,924.85) =2 - e Aaa
2.25% 2.02 -
)
;J |'\2”8T2ECDF3VT: TS TREASRY : : ; :ggg Rlzsror 3,300,000.00 S S S TS (53.57496)  481% N ;‘Sﬁﬁ AAE
11/29/22 e 3,318,641.36 98.94 56,091.03 = = = s Aaa
4.50% 1.97 ~
O,
5 |N2|8T2ECDG§AT3ATES TREASIRY : ij : ggg 08/02/23 700,000.00 688,269.53 685:425.78 693,688.08 (3.60595)  1.00% N g'gg; AAH
400% 506 08/04/23 hte 689,031.73 97.92 8262.30 et e - e Aaa
0 () N -

Contra Costa Transportation Authority Public Trust Advisors @



Supporting Reports

Portfolio Holdings

07/01/2023 to 09/30/2023

Description Effective Trade Date Par Value Original Cost Market Value MV + Accrued Net Unrealized % of Market Callable Book Yield S&P
Identifier Maturity Settle Date Book Value Market Price Accrued Balance Gain/Loss  Value Next Call Date YTM Moody's
Coupon Final Maturity YTC
Duration
0,
e B TREEL 01/26/23 ) 855 000,00 285433086 2.787,862.90 281131192 I N o A
" 01/30/23 OO 2,854,507.73 97.65 23,449.01 o s = e Aaa
3.88% 2.15 -
(L)JINZI%;I;IZFSZTATES TREASURY g%ggg: 03/08/23 9525 000.00 2,369,554.69 2,387,505.87 2,392,881.90 (9655.17)  3.46% N :ZT; AA+
03/10/23 e 2,397,161.05 94.55 5,376.03 . R - e Aaa
2.50% 2.30 -
‘;JINZgZEZDGiI;ATES TREASURY gjﬁ : gg: 05/01/23 1,950,000.00 1,944,210.54 1,896,679.69 1,930,445.06 (48326.66)  2.79% N ig?‘ﬁ AAE
- 05/03/23 IR 1,945,006.35 97.27 33,765.37 o e = e Aaa
3.75% 235 -
‘;JINZgZEESiTATES TREASURY 8:2822 05/01/23 1 950.000.00 1,869,943.36 1,832,238.29 1,851,619.07 4817177)  2.68% N 43123; AA+
05/03/23 e 1,880,410.06 93.96 19,380.77 T SR - s Aaa
2.38% 2.44 -
;JINZIE;I—ZE(%%BATES TREASURY gg; : gg: 06/22/23 2 650.000.00 2,594,101.56 2,568,740.24 2,605,024.72 3024779 3.77% N :géé’ AA+
06/26/23 B 2,598,988.03 96.93 36,284.48 (30.247.79) e - R Aaa
3.62% 2.44 -
;JINZIE;FZE(%SI—-ir;\TES TREASTRY gzj : ggz 06/22/23 2,650,000.00 2631,884.77 2,600,933.6] 2633,189.75 32,497.55 3.81% N :;Z‘ﬁ AAE
o 06/26/23 B 2,633,431.16 98.15 32,256.15 (32:497.59) = - e Aaa
4.12% 2.50 -
UNITED STATES TREASURY  07/15/26 4.57%
91282CHMé6 07/15/26 : 2,350,000.00 ;gig ‘2‘?232 2’328‘332'3; 2333‘7‘5'2‘313 (17,074.82)  3.40% N 4.85% /;A-'-
450% 257 AT : A - aa
;JINZL;;ECaSJéA\ TES TREASURY gg; : ggz 08/29/23 2.800.000.00 2,784,140.63 2,765,218.74 2,780,864.12 1937031 4.00% N :;ﬁ;’ AA+
o 08/30/23 B 2,784,589.05 98.76 15,645.38 (19.370.31) e - e Aaa
4.38% 2.66 -
08/15/25 3.56%
- $63,871,959.63  $62,651,196.42 $63,130,612.93 o N o AA+
US GOV TOTAL ?871;5125 B 64,785,000.00 $64,106,826.55 96.74 $479.416.52 ($1,455,630.13) 91.35% B 58 I-ii/o Aaa
MUNI 0.00%
TEXAS ST 10/01/25 4.90%
08/10/23 $255,000.00 $253,401.15 $254,511.82 o N o AAA
882724749 10/01/25 08/29/23 255,000.00 $255.000.00 9937 $111067 ($1,598.85)  0.37% B 5.23% NA
4.90% 1.88 -
)
;:(37N2NK$E|-|2—|CUT a gg; : ggz LA 270,000.00 2T gy 272,764.12 (427438)  0.39% N :;(5); DY
06/22/23 B 273,288.88 99.64 3,749.62 o = - R Aa3
5.05% 2.40 -
01/26/26 4.72%
$528,620.70 $522,415.65 $527,275.94 o N o AA
MUNI TOTAL gl II§6IZ6 525,000.00 $528,288.88 99.51 $4.860.29 ($5,873.23) 0.76% B 52“I % Aa3
CORP 0.00%

Contra Costa Transportation Authority

Public Trust Advisors



Supporting Reports

Portfolio Holdings

07/01/2023 to 09/30/2023

Description Effective Trade Date Par Value Original Cost Market Value MV + Accrued Net Unrealized % of Market Callable Book Yield S&P
Identifier Maturity Settle Date Book Value Market Price Accrued Balance Gain/Loss  Value Next Call Date YTM Moody's
Coupon Final Maturity YTC
Duration
0,
o 0o/ 12724 05/11/21 945,000.00 $943,620.30 PI5717.53 $91735947  42899840)  133% N Sers A
. 05/12/21 o $944,715.93 96.90 $1,641.94 e =ee - o Al
0.45% 0.60 -
O,
s o 04/11/22 1,830,000.00 1,827,090.30 1,768,045.26 1,793,665.26 (6043526)  2.60% N Y m
" 04/13/22 B 1,828,480.51 %.61 25,620.00 e i = = Al
3.00% 1.46 -
CI:‘gII_SZA/;—\rl‘l’EI_SPALMOLIVE « gg; : gg? 08/01/22 280,000.00 279,74240 269,443.63 270,552.74 (10,394.45)  0.39% N gg; A
08/09/22 e 279,838.08 96.23 1,109.11 = e - r Aa3
3.10% 1.78 -
WALMART INC 09/09/25 3.92%
09/06/22 1,319,076.00 1,286,727.31 1,289,873.31 o N o AA
931 142EW9 09/09/25 09/09/22 1,320,000.00 1319.390.53 9748 3146.00 (32,663.22) 1.87% a 5.28% Axd
3.90% 1.84 -
01/26/23 B 544,714.12 97.80 4,034.51 (11,703.63) R - e Aa3
4.10% 2.17 -
o 03/01/23 B 399,621.50 99.53 1,546.67 (1.493.67) R - e Aa3
4.80% 225 -
05/22/25 3.07%
- $5,313,699.85 $5,171,072.06 $5,208,170.29 o N . AA
CORP TOTAL ?551:2125 B 5,320,000.00 $5.316.760.68 97.21 $37,098.23 ($145,688.62) 7.54% _ 5.31% Aa3
08/07/25 3.53%
- $69,954,921.51  $68,585,325.46 $69,106,700.50 o N o AA+
PORTFOLIO TOTAL (;)871(5)7125 B 70,870,641.33 $70,192.517.44 96.46 $521.375.04 ($1,607,191.98) 100.00% _ (5):)3; Aaa
. o ‘o

Contra Costa Transportation Authority

Public Trust Advisors @



Transactions

07/01/2023 to 09/30/2023

Description Current Units Type Trade Date Settle Date Price Principal Realized Broker Amount
Identifier Gain/Loss
UNITED STATES TREASURY 400,000.00 Buy 08/02/23 08/04/23 98.719 $394,875.00 $0.00 Bank of Montreal ($397,894.13)
91282CHDé6 Chicago
UNITED STATES TREASURY 1,350,000.00 Buy 08/02/23 08/04/23 99.848 1,347,943.36 0.00 J.>. MORGAN (1,351,244.99)
91282CHM6 SECURITIES LLC
UNITED STATES TREASURY 700,000.00 Buy 08/02/23 08/04/23 98.324 688,269.53 0.00 CITIGROUP (692,094.67)
91282CGA3 GLOBAL MARKETS

INC.
TEXAS ST 255,000.00 Buy 08/10/23 08/29/23 100.000 255,000.00 0.00SAMUEL A RAMIREZ (255,000.00)
882724149 & COINC
UNITED STATES TREASURY 2,800,000.00 Buy 08/29/23 08/30/23 99.434 2,784,140.63 0.00 BMO HARRIS (2,789,133.84)
91282CHU8 NESBITT BURNS
UNITED STATES TREASURY 1,000,000.00 Buy 08/29/23 08/30/23 99.727 997,265.63 0.00 JP MORGAN (1,002,890.63)
91282CHM6 SECURITIES
Buy Total $6,467,494.16 $0.00 ($6,488,258.26)
UNITED STATES TREASURY (2,000,000.00) Sell 08/02/23 08/04/23 95445  ($1,908,906.25) ($91,018.01) Bank of Montreal $1,909,313.86
91282CCL3 Chicago
UNITED STATES TREASURY (175,000.00) Sell 08/10/23 08/11/23 96.328 (168,574.22) (575.65) CITIGROUP 170,043.65
9128285)5 GLOBAL MARKETS
UNITED STATES TREASURY (1,050,000.00) Sell 08/29/23 08/30/23 94.992 (997,417.97) (51,222.85)MORGAN STANLEY 999,215.52
91282CCX7 SMITH BARNEY
UNITED STATES TREASURY (2,900,000.00) Sell 08/29/23 08/30/23 95.355 (2,765,308.59) (133,729.48) MORGAN STANLEY 2,765,751.86
91282CCT6 SMITH BARNEY
Sell Total ($5,840,207.02) ($276,545.99) $5,844,324.89

Contra Costa Transportation Authority

Public Trust Advisors @



Income 07/01/2023 to 09/30/2023

Description Final Current Units  Interest Income Realized Gain  Accretion = Amortization Misc  Net Income Interest Received
Identifier Maturity Realized Loss Income Expense Income Interest Due
AMAZON.COM INC 05/12/24 945,000.00 $1,063.12 $0.00 $115.40 $0.00 $0.00 $1,178.53 $0.00
023135BW5 $0.00 $0.00
AMAZON.COM INC 04/13/25 1,830,000.00 13,725.00 0.00 241.88 0.00 0.00 13,966.88 0.00
023135CE4 0.00 0.00
COLGATE-PALMOLIVE CO 08/15/25 280,000.00 2,170.00 0.00 21.10 0.00 0.00 2,191.10 4,340.00
194162AM5 0.00 0.00
COLGATE-PALMOLIVE CO 03/02/26 400,000.00 4,800.00 0.00 36.93 0.00 0.00 4,836.93 9,653.33
194162AQ6 0.00 0.00
CONNECTICUT ST 05/15/26 270,000.00 3,408.75 0.00 0.00 (302.25) 0.00 3,106.50 0.00
20772KTH2 0.00 0.00
FIRST AMER:GVT OBLG Y 09/30/23 143,110.85 3,819.50 0.00 0.00 0.00 0.00 3,819.50 5951.99
31846V203 0.00 536.72
PROCTER & GAMBLE CO 01/26/26 545,000.00 5,586.25 0.00 29.46 0.00 0.00 561571 I'1,172.50
742718FY0 0.00 0.00
TEXAS ST 10/01/25 255,000.00 1,110.67 0.00 0.00 0.00 0.00 [,110.67 0.00
882724749 0.00 0.00
UNITED STATES TREASURY 09/30/24 1,575,000.00 841291 0.00 2,765.71 0.00 0.00 I'1,178.62 0.00
9128282Y5 0.00 16,734.38
UNITED STATES TREASURY 03/31/25 3,565,000.00 23,523.16 0.00 61431 0.00 0.00 24,137.47 0.00
9128284F4 0.00 46,790.63
UNITED STATES TREASURY 05/31/25 1,525,000.00 11,020.83 0.00 719.73 0.00 0.00 1'1,740.56 0.00
9128284R8 0.00 0.00
UNITED STATES TREASURY 10/31/25 1,700,000.00 13,334.92 0.00 6,418.80 0.00 0.00 19,178.07 0.00
9128285)5 (575.65) 0.00
UNITED STATES TREASURY 02/28/26 2,525,000.00 15,839.69 0.00 12,465.84 0.00 0.00 28,305.52 31,562.50
9128286F2 0.00 0.00
UNITED STATES TREASURY 04/30/26 1,950,000.00 11,578.12 0.00 6,377.06 0.00 0.00 17,955.19 0.00
912828654 0.00 0.00
UNITED STATES TREASURY 1715725 3,300,000.00 18,562.50 0.00 14,585.30 0.00 0.00 33,147.80 0.00
912828M56 0.00 0.00
UNITED STATES TREASURY 06/30/25 2,100,000.00 14,437.50 0.00 10,448.94 0.00 0.00 24,886.44 0.00
912828X7Z8 0.00 0.00
UNITED STATES TREASURY 07/31/25 3,900,000.00 28,182.75 0.00 5,185.54 0.00 0.00 33,368.30 56,062.50
912828Y79 0.00 0.00
UNITED STATES TREASURY 12/31/24 2,975,000.00 13,015.62 0.00 506.08 0.00 0.00 13,521.71 0.00
912828YY0 0.00 0.00
UNITED STATES TREASURY 07/15/24 0.00 697.66 0.00 744 0.00 0.00 (90,312.91) 3,750.00
91282CCL3 (91,018.01) 0.00

Contra Costa Transportation Authority Public Trust Advisors @



Income 07/01/2023 to 09/30/2023

Description Final Current Units  Interest Income Realized Gain  Accretion = Amortization Misc  Net Income Interest Received
Identifier Maturity Realized Loss Income Expense Income Interest Due
UNITED STATES TREASURY 08/15/24 0.00 1,795.14 0.00 165.10 0.00 0.00 (131,769.24) 5,437.50
91282CCTé6 (133,729.48) 0.00
UNITED STATES TREASURY 09/15/24 1,000,000.00 1,581.28 0.00 521.36 0.00 0.00 (49,120.21) 1,875.00
91282CCX7 (51,222.85) 0.00
UNITED STATES TREASURY 10/15/24 2,715,000.00 4,265.37 0.00 991.82 0.00 0.00 5,257.19 0.00
91282CDB4 0.00 0.00
UNITED STATES TREASURY I11/15/24 2,000,000.00 3,750.00 0.00 3,002.49 0.00 0.00 6,752.49 0.00
91282CDHI 0.00 0.00
UNITED STATES TREASURY 02/15/25 2,975,000.00 11,246.70 0.00 2,443.33 0.00 0.00 13,690.03 22,312.50
91282CDZI 0.00 0.00
UNITED STATES TREASURY 05/15/25 1,575,000.00 10,828.12 0.00 867.57 0.00 0.00 [1,695.69 0.00
91282CEQO 0.00 0.00
UNITED STATES TREASURY 07/15/25 2,590,000.00 19,473.99 0.00 2,743.72 0.00 0.00 22,217.71 38,850.00
91282CEY3 0.00 0.00
UNITED STATES TREASURY 09/30/24 1,575,000.00 16,825.82 0.00 1,026.64 0.00 0.00 17,852.46 0.00
91282CFN6 0.00 33,468.75
UNITED STATES TREASURY I1/15/25 3,300,000.00 37,125.00 0.00 0.00 (2,089.84) 0.00 35,035.16 0.00
91282CFW6 0.00 0.00
UNITED STATES TREASURY 11/30/24 2,000,000.00 22,622.95 0.00 3,259.17 0.00 0.00 25,882.12 0.00
91282CFX4 0.00 0.00
UNITED STATES TREASURY 12/15/25 700,000.00 4,437.16 0.00 76220 0.00 0.00 5,199.35 0.00
91282CGA3 0.00 0.00
UNITED STATES TREASURY 12/31/24 1,900,000.00 20,187.50 0.00 0.00 (45.76) 0.00 20,141.74 0.00
91282CGD7 0.00 0.00
UNITED STATES TREASURY 01/15/26 2,855,000.00 27,727.58 0.00 54.94 0.00 0.00 27,782.52 55,315.63
91282CGES 0.00 0.00
UNITED STATES TREASURY 02/28/25 1,685,000.00 19,554.96 0.00 0.00 (1,410.63) 0.00 18,144.33 38,965.63
91282CGN5 0.00 0.00
UNITED STATES TREASURY 04/15/26 1,950,000.00 18,381.15 0.00 484.62 0.00 0.00 18,865.77 0.00
91282CGV7 0.00 0.00
UNITED STATES TREASURY 05/15/26 2,650,000.00 24,015.62 0.00 4,634.59 0.00 0.00 28,650.22 0.00
91282CHBO 0.00 0.00
UNITED STATES TREASURY 05/31/25 400,000.00 2,693.99 0.00 439.11 0.00 0.00 3,133.10 0.00
91282CHDé 0.00 0.00
UNITED STATES TREASURY 06/15/26 2,650,000.00 27,477.46 0.00 1,466.68 0.00 0.00 28,944.14 0.00
91282CHH7 0.00 0.00
UNITED STATES TREASURY 07/15/26 1,350,000.00 9,574.73 0.00 113.96 0.00 0.00 9,688.69 0.00
91282CHM6 0.00 0.00
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Income 07/01/2023 to 09/30/2023

Description Final Current Units Interest Income Realized Gain Accretion = Amortization Misc Net Income Interest Received
Identifier Maturity Realized Loss Income Expense Income Interest Due
UNITED STATES TREASURY 07/15/26 1,000,000.00 3,913.04 0.00 87.81 0.00 0.00 4,000.86 0.00
91282CHMé6 0.00 0.00
UNITED STATES TREASURY 08/15/26 2,800,000.00 10,652.17 0.00 448.42 0.00 0.00 I'1,100.59 0.00
91282CHU8 0.00 0.00
WALMART INC 09/09/25 1,320,000.00 12,870.00 0.00 75.30 0.00 0.00 12,945.30 25,740.00
931 142EW9 0.00 0.00
Receivable 09/30/23 97,530.48 0.00 0.00 0.00 0.00 0.00 0.00 0.00
CCYUSD 0.00 0.00
Portfolio Total 70,870,641.33 $505,288.70 $0.00 $84,128.35 ($3,848.48) $0.00 $309,022.58 Sl as it

($276,545.99) $97,530.48
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GASB 40 07/01/2023 to 09/30/2023

Issuer Security Type Book Yield  Duration S&P Effective Maturity Current Units Accrued Book Value Market Value
Identifier % of Market Value Market Yield Moody's Final Maturity Book Value + Accrued Market Value + Accrued

Amazon.com, Inc.

Amazon.com, Inc. CORP 0.50% AA 05/12/24 $944,715.93 $915,717.53
023135BW5 133% 561% 060 Al 05/12/24 945,000.00 $1.641.94 $946,357.87 $917.359.47
Amazon.com, Inc. CORP 3.06% AA 04/13/25 1,828,480.51 1,768,045.26
023135CE4 2.60% 532% 6.5 Al 04/13/25 LEERREULY 25JAUTY 1.854,10051 1793,665.26
Amazon.com, Inc. 2.19% AA $2,773,196.44 $2,683,762.79

3.93% 5.42% Llle/ Al UL ROl $2.800,458.38 $2.711,024.73

COLGATE-PALMOLIVE CO

COLGATE-PALMOLIVE CO CORP 4.84% AA- 03/02/26 $399,621.50 $398,127.84
194162AQ6 0.58% 5.01% 22 Aa3 03/02/26 400,000.00 $1.546.67 $401,168.17 $399,674.50
COLGATE-PALMOLIVE CO 4.84% AA- $399,621.50 $398,127.84

0.58% 5.01% 2.25 Aa3 400,000.00 $1,546.67 $401,168.17 $399,674.50

Colgate-Palmolive Company

Colgate-Palmolive Company CORP 3.13% AA- 08/15/25 $279,838.08 $269,443.63
194162AM5 0.39% 5.23% .78 Aa3 08/15/25 280,000.00 $1.109.11 $280,947.19 $270,552.74
Colgate-Palmolive Company 3.13% AA- $279,838.08 $269,443.63

0.39% 5.23% 1.78 Aa3 280,000.00 $1,109.11 $280,947.19 $270,552.74

First American Funds, Inc. -
Government Obligations Fund

First American Funds, Inc. -

o MMFUND 4.96% AAAM 09/30/23 $143,110.85 $143,110.85
Government Obligations Fund 021% 496% 0.00 Aaa 09/30/23 143,110.85 $0.00 $143.110.85 $143.110.85
31846V203
First American Funds, Inc. -
. 4.96% AAAM $143,110.85 $143,110.85
Government Obligations Fund 0.21% 4.96% 0.00 Aaa 143,110.85 $0.00 $143,110.85 $143,110.85
State of Connecticut
State of Connecticut MUNI 4.55% AA- 05/15/26 $273,288.88 $269,014.50
20772KTH2 0.40% 5.20% 240 Aa3 05/15/26 270,000.00 $3.749.62 $277,038.50 $272,764.12
State of Connecticut 4.55% AA- $273,288.88 $269,014.50
0.40% 5.20% Z Aa3 ZI0000.00 LEALAT $277,038.50 $272,764.12
State of Texas
State of Texas MUNI 4.90% AAA 10/01/25 $255,000.00 $253,401.15
882724749 037% 5.23% .88 NA 10/01/25 255,000.00 $1.110.67 $256,110.67 $254511.82

Contra Costa Transportation Authority Public Trust Advisors



GASB 40 07/01/2023 to 09/30/2023

Issuer Security Type Book Yield  Duration S&P Effective Maturity Current Units Accrued Book Value Market Value
Identifier % of Market Value Market Yield Moody's Final Maturity Book Value + Accrued Market Value + Accrued
State of Texas 4.90% AAA $255,000.00 $253,401.15

0.37% 5.23% 1.88 NA 255,000.00 $1,11067 $256,110.67 $254,511.82

The Procter & Gamble Company

The Procter & Gamble Company CORP 4.12% AA- 01/26/26 $544,714.12 $533,010.50
742718FY0 0.78% 5.11% 217 Aa3 01/26/26 >45,000.00 $4.03451 $548,748.64 $537.045.01
The Procter & Gamble Company 4.12% AA- $544,714.12 $533,010.50
0.78% 5.11% 2l Aa3 A PAHEA $548,748.64 $537,045.01
United States Department of
The Treasury
?;‘:?‘i:::tes Department of US GOV 0.50% 094 AA+ 09/15/24 1 000.000.00 $164.84 $998,813.75 $952,929.69
e C;g 1.38% 5.47% : Aaa 09/15/24 OUROR0- : $998,978.59 $953,094.53
?E:‘;dr:aftes syt US GOV 2.85% 096 AA+ 09/30/24 | 575 000,00 o1 44 1,563,792.90 ,524,550.78
Y 28282Y‘;ry 221% 5.45% : Aaa 09/30/24 Sl : |,563,884.35 1,524,642.23
LTJE“er States Department of US GOV 453% 095 AA+ 09/30/24 | 575 000,00 16289 | 570,788.47 I,556,604.49
9l ;8{2;552 226% 5.46% : Aaa 09/30/24 2720 : 1,570,971.36 ,556,787.38
%’:“f Saftes DEFERIETGE! US GOV 0.77% ol AA+ 10/15/24 5 715.000.00 783530 2,710,880.49 2,584,128.53
gyl 376% 5.44% : Aaa 10/15/24 IS8 425, 271871579 2,591,963.83
%’:“f States Department of US GOV 136% 09 AA+ 11/15/24 ) 000.000.00 s 6576 1.986,398.37 1,899,687.50
ol 585235‘.37 276% 539% : Aaa 11/15/24 il 089 1,992,064.13 ,905,353.26
%’:“f S| DT US GOV 5.20% " AA+ 11/30/24 5 000.000.00 30245.90 1,984,398.58 1979,921.88
I ;8{2;5;? 291% 5.39% ‘ Aaa 11/30/24 gusisBioct ik 2,014,644.48 2,010,167.78
LTJ;‘iter States Department of US GOV 1.82% " AA+ 12/31/24 ) 975 000.00 3157 10 2.972,44737 2,846,470.72
ol ;8;8‘3?5;0“ 4.14% 536% : Aaa 12/31/24 7720 7 2,985,604.47 2,859,627.82
%:“ter SEESIDERAEE US GOV 424% 1o AA+ 12/31/24 | 900.000.00 2040693 1.900,234.15 | 874394.54
I Zeszrézs“DZ 2.75% 537% : Aaa 12/31/24 AL S 1,920,641.08 1,894,801 47
%:“ter States Department of US GOV 1.84% 133 AA+ 02/15/25 5 97500000 5 49939 2.961,501.57 2,826,017.59
ol ;8{23;7 4.10% 532% : Aaa 02/15/25 UShiatad 077 2,967,200.96 2,831,716.98
%:“ter SIS (D EC US GOV 425% 35 AA+ 02/28/25 | €85.000.00 663700 1,693,503.61 1,669,729.69
© reasury 2.43% 5.29% ‘ Aaa 02/28/25 GBS Die 1,700,140.61 1,676,366.69

91282CGN5
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GASB 40 07/01/2023 to 09/30/2023

Issuer Security Type Book Yield  Duration S&P Effective Maturity Current Units Accrued Book Value Market Value
Identifier % of Market Value Market Yield Moody's Final Maturity Book Value + Accrued Market Value + Accrued
?;gfr:i:es Department of US GOV 270% |43 AA+ 03/31/25 1 565.000.00 2559 3,561,241 70 3,430,755 47
iy s 497% 5.26% : Aaa 03/31/25 b3, 000 : 3,561,497.38 3431011.16
?E'et?r:;::es DRl US GOV 2.98% - AA+ 05/15/25 | 575 00000 359,88 1569.213.38 1515,137.70
i 282CEQBV 222% 521% : Aaa 05/15/25 /B = 1,585,573.27 1,531,497.58
?;‘g?‘i;f:es Department of US GOV 3.07% o5 AA+ 05/31/25 | 525 00000 473438 1520,102.28 1 468,825.19
919808 4R8ry 2.15% 5.20% : Aaa 05/31/25 222000 % 1,534,836.66 | 483,559.57
?Eg‘}‘::;;:es DR El US GOV 499% g AA+ 05/31/25 40000000 . 395314.1 1 394,062.50
e CHDZ 0.58% 5.19% : Aaa 05/31/25 R e 401,027.23 399,775.6
?E:?‘::::tes Department of US GOV 4.94% . AA+ 06/30/25 5 100.000.00 1459443 2,023,819.69 2,016,328.12
ol zszsxzugy 2.94% 5.15% : Aaa 06/30/25 10000 =7 2,038414.12 2,030,922.55
?;‘:"‘T‘i;ftes 2R US GOV 3.45% 170 AA+ 07/15/25 ) 590.000.00 6.469.00 2,569,799.19 2,495910.17
e CE;;Y 3.64% 5.14% : Aaa 07/15/25 AL e 2,586,2682| 2512,379.19
LTJ;‘:‘*Tdr:afteS Department of US GOV 3.44% 75 AA+ 07/31/25 3.900.000.00 18.890.6) 3,860,918.06 3,747,351.58
9l 2828Y7‘;ry 5.46% 5.13% : Aaa 07/31/25 7RO 870 3,879,808.68 376624221
?E:‘;dr:fes DRI US GOV 4.60% 96 AA+ 10/31/25 1 700.000.00 5134239 | 646,572.36 1,632,398.45
s 5“” 2.40% 5.03% : Aaa 10/31/25 RS8R oA 7% 1,667,914.75 1,653,740.84
%’:“f States Department of US GOV 421% o AA+ 11/15/25 3300.000.00 2804557 3,169,909.23 3,117,984.38
9l ;8{:;55“?' 456% 501% : Aaa 11/15/25 e ks 3,197,954.75 3,146,029.89
%’:“f S| D T US GOV 420% 97 AA+ 11/15/25 3300.000.00 5609103 331864136 3,265,066.40
b ;82@;5\;‘\/2 481% 5.03% : Aaa 11/15/25 pACARRE boelc 3,374,732.39 3,321,157.43
LTJ;‘iter States Department of US GOV 476% 206 AA+ 12/15/25 £00.000.00 826230 689,031.73 68542578
ol ;Szréaé/‘jg 1.01% 5.00% : Aaa 12/15/25 PV 205 697,294.02 693,688.08
%:“tf States Department of US GOV 3.88% S s AA+ 01/15/26 5 85500000 7344901 2,854,507.73 2,787,862.90
I~ ;8{225;;’ 4.07% 497% : Aaa 01/15/26 deRRRctl e 2,877,956.74 2.811,311.92
%:“ter States Department of US GOV 4.74% 530 AA+ 02/28/26 5 59500000 537603 2,397,161.05 2,387,505.87
ol ;8;;:;;"/ 3.47% 491% : Aaa 02/28/26 it 200 2,402,537.08 2,392,881.90
;@fgg“ DI US GOV 3.86% 535 AA+ 04/15/26 | 950.000.00 1376537 1,945,006.35 1,896,679.69

ry 2.80% 491% : Aaa 04/15/26 FELLLL S 1,978,771.72 1,930,445.06

91282CGV7
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GASB 40 07/01/2023 to 09/30/2023

Issuer Security Type Book Yield  Duration S&P Effective Maturity Current Units Accrued Book Value Market Value
Identifier % of Market Value Market Yield Moody's Final Maturity Book Value + Accrued Market Value + Accrued
?;gfr:i:es Department of US GOV 3.84% ” AA+ 04/30/26 1 950.000.00 938077 1880,410.06 1832.238.29
i e 2.68% 4.89% : Aaa 04/30/26 #0000 350, 1,899,790.84 1,851,619.07
?E'et?r:;::es DR El US GOV 441% » AA+ 05/15/26 ) 650.000.00 28448 2,598,988.03 2,568,740.24
i 282CHBg/ 3.77% 4.88% : Aaa 05/15/26 AR s 2,635272.51 2,605,024.72
?;‘g?‘i;f:es Department of US GOV 437% 25 AA+ 06/15/26 ) 650.000.00 25615 2633.431.16 260093361
9198 CHH;Y 3.82% 4.86% : Aaa 06/15/26 020500 226 2,665,687.31 2,633,189.75
?Eg‘}‘::;;:es DR El US GOV 455% . AA+ 07/15/26 35000000 763 1348,057.32 1337,554.69
e CHMZ 1.96% 4.85% : Aaa 07/15/26 R A% ,360,933.68 1,350,431.05
?E:?‘::::tes Department of US GOV 4.60% - AA+ 07/15/26 1 000.000.00 9.538.04 997,353.44 990,781.25
9198 CH”MZ I .45% 4.85% : Aaa 07/15/26 OIROR0- =36 1,006,891.49 1,000,319.29
?;‘:"‘T‘i;ftes 2R US GOV 458% - AA+ 08/15/26 5 800.000.00 15 64538 2,784,589.05 2765218.74
e CHbrg 4.03% 4.84% : Aaa 08/15/26 A D080 4A 2,800,234.43 2,780,864.12
:::?r‘::sfes DERpee 3.56% 177 AA+ VRGN A $64,106,826.55 $62,651,196.42
ry 91.48% 5.13% : Aaa 163,000 210 $64,586,243.06 $63,130,612.93
WALMART INC
WALMART INC CORP 3.92% AA 09/09/25 $1,319,390.53 $1.286727.31
931 142EW9 1.87% 5.28% .84 A2 09/09/25 1,320,000.00 $3.146.00 $1,322,536.53 $1,289,873231
WALMART INC 3.92% AA $1,319,390.53 $1,286,727.31
1.87% 5.28% e Aa2 P DAL el $1,322,536.53 $1,289,873.31
Portfolio Total 3.54% AA+ 08/08/25 $70,094,986.96 $68,487,794.98
100.00% 5.15% Gk Aaa 08/08/25 ol b $70,616,361.99 $69,009,170.02
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Portfolio Activity Summary 07/01/2023 to 09/30/2023

Beginning Original Cost Ending Original Cost

Description Security Type Beginning Market Val Purchases Sales Maturities Interest Received Realized Gain/Loss Ending Market Val

Identifier Final Maturity ?eginn?ng ;o:k V:I:: Purchased Accrued Disposed Accrued Paydowns Transfers Unrealized Gain/Loss En digng ;o:k V:I::
Receivable CASH zgzzzi : $0.00 $0.00 $0.00 $0.00 $0.00 iz;g;g:g
CCYUSD 09/30/23 5966921 $0.00 $0.00 $0.00 $0.00 $0.00 $97.530.48
FIRST AMERGVT OBLGY ~ MMFUND P 48103273 (813977.02) 0.00 5.951.99 000 N
31846V203 09/30/23 17605 14 0.00 0.00 0.00 0.00 0.00 velinie
AMAZON.COM INC CORP Zgg’;’gg‘ig 0.00 0.00 0.00 0.00 0.00 3‘2’?%3'22
023135BW5 05/12/24 905 958,40 0.00 0.00 0.00 0.00 (28,998.40) 94471593
AMAZON.COM INC CORP : ’%g’gzg‘gg 0.00 0.00 0.00 0.00 0.00 : 'gg’gzg'ig
023135CE4 04/13/25 765 083.97 0.00 0.00 0.00 0.00 (60,435.26) ey
COLGATE-PALMOLIVECO ~ CORP 523'?%’33 0.00 0.00 0.00 4,340.00 0.00 Zg‘zg‘zg
194162AM5 08/15/25 Seos 1884 0.00 0.00 0.00 0.00 (10394.45) 57983808
WALMART INC CORP T 000 000 0.00 2574000 000 e
931142EW9 09/09/25 293 457 3] 0.00 0.00 0.00 0.00 (32,663.22) .
PROCTER & GAMBLECO ~ CORP égg'gig'gz 0.00 0.00 0.00 11,172.50 0.00 g;‘;‘g? 3‘2(5)
742718FY0 01/26/26 23824936 0.00 0.00 0.00 0.00 (11,703.63) cai 71412
COLGATE-PALMOLIVECO ~ CORP a0 000 000 0.00 9,653.33 000 e
194162AQ6 03/02/26 01391 19 0.00 0.00 0.00 0.00 (1,493.67) il
TEXAS ST MUNI 8'88 255,000.00 0.00 0.00 0.00 0.00 igi‘gg?‘?g
882724T49 10/01/25 000 0.00 0.00 0.00 0.00 (1,598.85) 55500000
CONNECTICUT ST MUNI %;g'zégzg 0.00 0.00 0.00 0.00 0.00 Zg’gfg'gg
20772KTH2 05/15/26 S0 0D 0.00 0.00 0.00 0.00 (4.274.38) 273.288.88
UNITED STATES TREASURY  US GOV : ‘ZZZ‘ZE??S 0.00 (1,908,906.25) 0.00 3,750.00 (91,01801) g'gg
91282CCL3 07/15/24 1'899.069.20 0.00 (407.61) 0.00 0.00 0.00 000
UNITED STATES TREASURY  US GOV %‘%'g%"gg 0.00 (2,765,308.59) 0.00 5,437.50 (133,729.48) 8’88
91282CCTé 08/15/24 4787890 0.00 (443.27) 0.00 0.00 0.00 g
UNITED STATES TREASURY ~ US GOV f’ggf‘;;ﬁ'z 0.00 (997,417.97) 0.00 1,875.00 (51,222.85) ggg’ggg' ("Z
91282CCX7 09/15/24 931 7941 0.00 (1,797.55) 0.00 0.00 (45,884.06) 99381375
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Portfolio Activity Summary 07/01/2023 to 09/30/2023

Beginning Original Cost Ending Original Cost

Description Security Type Beginning Market Val Purchases Sales Maturities Interest Received Realized Gain/Loss Ending Market Val

Identifier Final Maturity ?eginn?ng ;o:k V:I:: Purchased Accrued Disposed Accrued Paydowns Transfers Unrealized Gain/Loss En digng ;o:k V:I::
UNITED STATES TREASURY  US GOV : g?j;?zg?} 0.00 0.00 0.00 0.00 0.00 : i;zgé(g);g
9128282Y5 09/30/24 | ’ 5 4’2 | 4.8 4 0.00 0.00 0.00 0.00 (39,242.12) | ’5 63‘792.90
UNITED STATES TREASURY  US GOV : gggggzg; 0.00 0.00 0.00 0.00 0.00 : ggzzng};
91282CFN6 09/30/24 | ‘553Y958.98 0.00 0.00 0.00 0.00 (14,183.98) | ’570‘788.47
UNITED STATES TREASURY  US GOV ggggggzgg 0.00 0.00 0.00 0.00 0.00 ;;gi?;ggg
91282CDB4 10715724 2‘ 5 57'29 6' 7 0.00 0.00 0.00 0.00 (126,751.96) 2’7 | 0’880' 49
UNITED STATES TREASURY  US GOV : Zgg;g;?; 0.00 0.00 0.00 0.00 0.00 : Zggzgggg
91282CDHI 11715724 | ‘880‘703' 1 0.00 0.00 0.00 0.00 (86,710.87) | ’986’398.37
UNITED STATES TREASURY  US GOV : Z;Z(S)? ézg 0.00 0.00 0.00 0.00 0.00 : g;;g; : ;Z
91282CFX4 11/30/24 5 2 B 0.00 0.00 0.00 0.00 (4,476.70) 1.984.398.58
UNITED STATES TREASURY  US GOV %Zgzggzg; 0.00 0.00 0.00 0.00 0.00 %Zizigg%
912828YY0 12/31/724 2’ 827‘ 87 6.97 0.00 0.00 0.00 0.00 (125,976.66) 2'972’ 4 47'37
UNITED STATES TREASURY  US GOV : Zgg?g;gg 0.00 0.00 0.00 0.00 0.00 : Zggg:igﬁ
91282CGD7 12/31/724 | ,873' | 32.82 0.00 0.00 0.00 0.00 (25,839.62) | '900’23 4' s
UNITED STATES TREASURY  US GOV %nggiggg 0.00 0.00 0.00 22,312.50 0.00 %Zggg%sgg
91282CDZI 02/15/25 2’ 807‘ 5 40' 05 0.00 0.00 0.00 0.00 (135,483.98) 2'9 6] ' 50 ’ 57
UNITED STATES TREASURY  US GOV inibers 000 000 0.00 38,965.63 000 i
91282CGN5 02/28/25 | ’ 671 ’704‘3 | 0.00 0.00 0.00 0.00 (23,773.92) | ' 693, 503' 6l
UNITED STATES TREASURY  US GOV i 0.00 000 0.00 0.00 000 e
9128284F4 03731725 3,42I’I46‘69 0.00 0.00 0.00 0.00 (130,486.23) 3‘56 | ,24I.70
UNITED STATES TREASURY  US GOV : g?gggg? 0.00 0.00 0.00 0.00 0.00 : :?gg??g
91282CEQO 05/15/25 |’5|2'553‘7| 0.00 0.00 0.00 0.00 (54,075.69) I’569,2|3.38
UNITED STATES TREASURY  US GOV : ié?g?gzg 0.00 0.00 0.00 0.00 0.00 : i el,ggg(s)?z
9128284R8 05/31/25 | ’ 4 67' 5| 4’ 65 0.00 0.00 0.00 0.00 (51,277.09) | ' 520’ | 02428
UNITED STATES TREASURY  US GOV 888 394,875.00 0.00 0.00 0.00 0.00 ;ngzggg
91282CHD6 05/31/25 0.00 (3.019.13) 0.00 0.00 0.00 (1.,251.61) 395’3 | 4‘| |
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Portfolio Activity Summary 07/01/2023 to 09/30/2023

Beginning Original Cost Ending Original Cost

Description Security Type Beginning Market Val Purchases Sales Maturities Interest Received Realized Gain/Loss Ending Market Val

Identifier Final Maturity ?eginn?ng ;o:k V:I:: Purchased Accrued Disposed Accrued Paydowns Transfers Unrealized Gain/Loss En digng ;o:k V:I::
UNITED STATES TREASURY  US GOV 28?2‘2133(3)3 0.00 0.00 0.00 0.00 0.00 ;8?2;32?3
912828XZ8 06/30/25 2’ ol 4'277'3 5 0.00 0.00 0.00 0.00 (7,491.56) 2'023' 3| 9' 69
UNITED STATES TREASURY  US GOV %igggézgz 0.00 0.00 0.00 38,850.00 0.00 ;igggg?g
91282CEY3 07/15/25 S AoE 0815 0.00 0.00 0.00 0.00 (73,889.02) 2.569.799.19
UNITED STATES TREASURY  US GOV ggigzgggé 0.00 0.00 0.00 56,062.50 0.00 ggig;ggé
912828Y79 07/31/25 3‘748‘570'33 0.00 0.00 0.00 0.00 (113,566.47) 3’860’9 | 8.06
UNITED STATES TREASURY ~ US GOV : ‘282‘332'?2 0.00 (168,574.22) 0.00 0.00 (575.65) : 'Z;g';gé’i;
91282855 10/31/25 | ‘803'076' 6 0.00 (1,469.43) 0.00 0.00 (14,17391) | ’646’572.36
UNITED STATES TREASURY  US GOV g : %;:2‘8‘3‘51 0.00 0.00 0.00 0.00 0.00 :; : %;;g:g;
912828M56 11/15/25 3’| I7‘ 4 68'75 0.00 0.00 0.00 0.00 (51,924.85) 3’| 69’909.23
UNITED STATES TREASURY  US GOV g;g;gggg‘; 0.00 0.00 0.00 0.00 0.00 ggzggzzg
91282CFW6 I'1/15/25 3,282'339.85 0.00 0.00 0.00 0.00 (53,574.96) 3’3 |8’64 | .36
UNITED STATES TREASURY  US GOV 888 688,269.53 0.00 0.00 0.00 0.00 Zggﬁgggg
91282CGA3 12/15/25 0.00 (3.825.14) 0.00 0.00 0.00 (3,605.95) 689, 03l '73
UNITED STATES TREASURY  US GOV peslaase 000 000 0.00 55,315.63 000 s
91282CGE5 01/15/26 2’ 801 ’ 3 4' 17 0.00 0.00 0.00 0.00 (66,644.82) 2'8 o 4' 507'73
UNITED STATES TREASURY  US GOV D 000 000 0.00 31,562.50 000 el
9128286F2 02/28/26 2’ 392‘93 0' 66 0.00 0.00 0.00 0.00 (9,655.17) 2'397’ 161 '05
UNITED STATES TREASURY  US GOV o 000 000 0.00 0.00 000 o
91282CGV7 04/15/26 | ’908' | 05‘ 46 0.00 0.00 0.00 0.00 (48,326.66) | '9 45’00 6.35
UNITED STATES TREASURY  US GOV : ’ggzzgiig 0.00 0.00 0.00 0.00 0.00 : 'ggz’zggig
912828654 04/30/26 |’838’484.38 0.00 0.00 0.00 0.00 (48,171.77) |’880,4 | 0.06
UNITED STATES TREASURY  US GOV %’gz::;géslé 0.00 0.00 0.00 0.00 0.00 %’gzg’;gégi
91282CHBO 05/15/26 2’ cg 4'992’ 19 0.00 0.00 0.00 0.00 (30,247.79) 2’598,988.03
UNITED STATES TREASURY  US GOV %23;2?:};2 0.00 0.00 0.00 0.00 0.00 %’Zgé'gggz
91282CHH7 06/15/26 ey 4o 56 0.00 0.00 0.00 0.00 (32,497.55) 5613431 16
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Portfolio Activity Summary 07/01/2023 to 09/30/2023

Beginning Original Cost Ending Original Cost

Description Security Type Beginning Market Val Purchases Sales Maturities Interest Received Realized Gain/Loss Ending Market Val
Identifier Final Maturity ?eginn?ng go:k V:I:: Purchased Accrued Disposed Accrued Paydowns Transfers Unrealized Gain/Loss En digng ;o:k V:I::
UNITED STATES TREASURY  US GOV 888 1,347,943.36 0.00 0.00 0.00 0.00 : gg;zgizg
91282CHMé6 07/15/26 0'00 (3,301.63) 0.00 0.00 0.00 (10,502.63) | '3 48‘057.32
UNITED STATES TREASURY  US GOV 888 997,265.63 0.00 0.00 0.00 0.00 Zzggg?gg
91282CHM6 07/15/26 0.00 (5.625.00) 000 0.00 000 (6572.19) 997,353 44
UNITED STATES TREASURY  US GOV 888 2,784,140.63 0.00 0.00 0.00 0.00 532‘51;“8);31
91282CHU8 08/15/26 O'OO (4,993.21) 0.00 0.00 0.00 (19,370.31) 2’78 4' 589.05
S iTrags  $6.94852689  (56,654,184.04) $0.00 $310,989.08 (5276,545.99) e
Portfolio Total $ 69'999,579. 13 ($20,764.10) ($4,117.87) $0.00 $0.00 ($1,607,191.98) $7°’ | 92’5 | 7' 44
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Disclaimers 07/01/2023 to 09/30/2023

This information is for the sole purposes of the client and is not intended to provide specific advice or recommendations. Please review the contents of this information carefully. Should you have any questions regarding the
information presented, calculation methodology, investment portfolio, security detail, or any other facet of this information, please feel free to contact us.

Public Trust Advisors, LLC (Public Trust) statements and reports are intended to detail our investment advisory activity as well as the activity of any client accounts managed by Public Trust. The custodian bank maintains

the control of assets and executes and settles all investment transactions. The custodian statement is the official record of security and cash holdings transactions. Public Trust recognizes that clients may use these reports to
facilitate record keeping; therefore, it is recommended that the client reconcile this information with their custodian bank statement. Many custodians use a settlement date basis that may result in the need to reconcile due to
a timing difference. The underlying market value, amortized cost, and accrued interest may differ between the custodian and this statement or report. This can be attributable to differences in calculation methodologies and
pricing sources used. Please contact your relationship manager or call us at (855) 395-3954 with questions regarding your account.

Public Trust does not have the authority to withdraw funds from or deposit funds to the custodian. Our clients retain responsibility for their internal accounting policies, implementing and enforcing internal controls, and
generating ledger entries or otherwise recording transactions. The total market value represents prices obtained from various sources; it may be impacted by the frequency at which prices are reported, and such prices are

not guaranteed. Prices received from pricing vendors are generally based on current market quotes but when such quotes are not available, the pricing vendors use a variety of techniques to estimate value. These estimates,
particularly for fixed-income securities, may be based on certain minimum principal amounts (e.g. $| million) and may not reflect all the factors that affect the value of the security including liquidity risk. The prices provided are
not firm bids or offers. Certain securities may reflect N/A or unavailable where the price for such security is generally not available from a pricing source. The market value of a security, including those priced at par value, may
differ from its purchase price and may not closely reflect the value at which the security may be sold or purchased based on various market factors. The securities in this investment portfolio, including shares of mutual funds, are
not guaranteed or otherwise protected by Public Trust, the FDIC (except for certain non-negotiable certificates of deposit), or any government agency unless specifically stated otherwise.

Clients may be permitted to establish one or more unmanaged accounts for the purposes of client reporting. Public Trust defines an unmanaged account as one where the investment direction remains the sole responsibility of
the client rather than the Investment Manager. These accounts do not receive ongoing supervision and monitoring services. The Investment Manager does not make any investment recommendations and may not charge a fee
for reporting on these accounts. The primary purpose for this service is to include unmanaged accounts owned by the client in the performance reports provided by the Investment Manager. The Investment Manager assumes
no liability for the underlying performance of any unmanaged accounts or assets, and it is the client’s sole responsibility for the accuracy or correctness of any such performance.

Beginning and ending balances are based on market value plus accrued interest on a trade date basis. Statements and reports made available to the end user either from Public Trust or through the online reporting platform
may present information and portfolio analytics using various optional methods including, but not limited to, historical cost, amortized cost, and market value. All information is assumed to be correct, but the accuracy has not
been confirmed and therefore is not guaranteed to be correct. Information is obtained from third party sources that may or may not be verified. The data in this report is unaudited and is only applicable for the date denoted
on the report. Market values may change day-to-day based on numerous circumstances such as trading volume, news released about the underlying issuer, issuer performance, etc. Underlying market values may be priced via
numerous aspects as certain securities are short term in nature and not readily traded. Performance results are shown net of all fees and expenses and reflect the reinvestment of dividends and other earnings.

Many factors affect performance including changes in market conditions and interest rates and in response to other economic, political, or financial developments. Investment involves risk including the possible loss of principal.
No assurance can be given that the performance objectives of a given strategy will be achieved. Past performance is no guarantee of future results. Any financial and/or investment decision may incur losses.

The investment advisor providing these services is Public Trust Advisors, LLC, an investment adviser registered with the U.S. Securities and Exchange Commission (SEC) under the Investment Advisers Act of 1940, as amended.
Registration with the SEC does not imply a certain level of skill or training. Public Trust is required to maintain a written disclosure brochure of our background and business experience. If you would like to receive a copy of our
current disclosure brochure, Privacy Policy, or Code of Ethics, please contact us.

Contra Costa Transportation Authority Public Trust Advisors
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Regional Office
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Los Angeles, CA 90071
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