


Kings County Treasurer's
Statement of Interest Earnings

For the Period April 1, 2016 - June 30, 2016

POOLED INVESTMENT ACCOUNT:

Gross Interest Earnings (on Accrual Basis)

Less: Administrative Expenses

Banking Expenses
Net Interest Earnings Apportioned

Portfolio Return of Investment:
Average Pooled Funds Invested
Gross Yield on Investments
Net Yield on Investments

Treasury Return on Investment:
Average Pooled Funds In Treasury
Gross Yield Pooled Treas Funds
Net Yield on Pooled Treasury Funds

DIRECT INVESTMENT ACCOUNT:
Average Direct Funds Invested

TOTAL AVERAGE FUNDS INVESTED:

$782,124
(96,711)
(9,079)

$676,335

$296,774,021
1.0600%
0.9166%

$323,591,438
0.9721%
0.8406%

$0

$296,774,021

Kings County Treasurer's

YIELD TRENDS
Gross Yield History*

Quarter| Pool [ LAIF

Jun-16 1.0600% 0.5473%
Mar-16 0.8967% 0.4643%
Dec-15 1.0016% 0.3672%
Sep-15 0.8794% 0.3195%
Jun-15 0.8477% 0.2836%
Mar-15 0.7391% 0.2601%
Dec-14 0.9132% 0.2542%
Sep-14 0.7690% 0.2418%
Jun-14 0.8205% 0.2212%
Mar-14 0.6774% 0.2304%
Dec-13 0.7829% 0.2557%
Sep-13 0.5764% 0.2567%
Jun-13 0.8620% 0.2436%
Mar-13 0.8347% 0.2824%
Dec-12 0.8720% 0.3219%
Sep-12 1.1782% 0.3552%
Jun-12 1.1933% 0.3573%
Mar-12 1.2812% 0.3781%

*The yield history represents gross
portfolio yields; costs have not been
deducted.

Liquidity Projections for the Period July 1, 2016 - June 30, 2017

(In Thousands)

A C D E F G
ACTUAL |TREASURER'S| TREASURER'S |TREASURER'S INVESTMENTS ESTIMATE
MONTH/ | RECEIPTS |DISBURSEMENTS| SURPLUSor [MONTH| PORTFOLIO TOTAL |SURPLUS
YEAR ACTUAL ACTUAL (DEFICIT) (A-B) | YEAR | MATURITIES| LAIF | (D+E) (F+C)
Jul-15 37,579 62,536 (24,957)| Jul-16 5,000 65,000 | 70,000 | 45,043
Aug-15 29,532 52,231 (22,699)| Aug-16 5,546 45,043 | 50,589 | 27,890
Sep-15 62,135 51,625 10,510 | Sep-16 4,000 27,890 | 31,890 | 42,400
Oct-15 49,999 50,404 (405)| Oct-16 4,000 42,400 | 46,400 | 45,995
Nov-15 52,345 48,780 3,565 | Nov-16 0 45995 | 45995 | 49,560
Dec-15 125,742 72,203 53,539 | Dec-16 0 49,560 | 49,560 | 103,099
Jan-16 49,754 71,855 (22,101)| Jan-17 5,000 65,000 | 70,000 | 47,899
Feb-16 53,058 50,841 2,217 | Feb-17 0 47,899 | 47,899 | 50,116
Mar-16 65,358 53,617 11,741 | Mar-17 0 50,116 | 50,116 | 61,857
Apr-16 85,391 56,132 29,259 | Apr-17 0 61,857 | 61,857 | 91,116
May-16 50,157 68,611 (18,454)| May-17 2,000 65,000 | 67,000 | 48,546
Jun-16 66,087 60,941 5,146 | Jun-17 5,018 48,546 | 53,564 | 58,710
TOTALS 727,137 699,776 27,361 30,564

NOTE: Maximum LAIF balance was increased on January 1, 2016 from $50,000,000 to $65,000,000.
Sufficient liquidity exists to meet the mandated six months cash flow expenditure requirements. The
historical receipts have been adjusted for expected non-re-occurring participant activity.




Book Value by Investment Type
as of June 30, 2016

Medium Term Federal Agency
Notes Discount Notes
LAIF - Local 11% 4% Government
Agency Investment Agency Coupon
Pool Securities
22% 63%

Market Value Quality Allocation
as of June 30, 2016

Aa2

Al 4%

N/R 2%

Aa3

67%
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