
KITSAP COUNTY INVESTMENT POOL
September 30, 2023

KCIP WA ST LGIP DIFFERENCE
Sep-23 2.73% 5.39% -2.65%
Aug-23 2.61% 5.34% -2.73%

Jul-23 2.45% 5.23% -2.78%
Jun-23 2.55% 5.20% -2.65%

May-23 4.25% 5.15% -0.89%
Apr-23 2.44% 4.93% -2.49%

Mar-23 2.15% 4.76% -2.60%
Feb-23 2.19% 4.61% -2.42%
Jan-23 2.01% 4.39% -2.38%
Dec-22 1.94% 4.10% -2.16%
Nov-22 2.01% 3.75% -1.74%
Oct-22 1.61% 3.04% -1.43%

AVERAGE: 2.41% 4.66% -2.24%

0.00%
0.50%
1.00%
1.50%
2.00%
2.50%
3.00%
3.50%
4.00%
4.50%
5.00%
5.50%
6.00%

Oct-22 Dec-22 Feb-23 Apr-23 Jun-23 Aug-23

KCIP VS STATE LGIP

KCIP WA ST LGIP

FNMA
2.57%

LGIP
19.90%

US TREAS
31.82%FHLMC

7.18%

FHLB
13.53%

FFCB
22.44%

TVA
0.51%

IADB
0.31%

IBRD
1.03%

FAMCA
0.72%

PORTFOLIO COMPOSITION

 -

 50,000,000

 100,000,000

 150,000,000

 200,000,000

 250,000,000

 300,000,000

O/N < I YEAR <2 YEARS <3 YEARS <4 YEARS <5 YEARS

MATURITY STRUCTURE

LGIP BANK DEPOSITS AGENCY FIXED AGENCY FRN TREASURIES SUPERNATIONALS MUNICIPAL

0.00
0.50
1.00
1.50
2.00
2.50
3.00
3.50
4.00
4.50
5.00
5.50
6.00

1M 3M 6M 1Y 2Y 3Y 5Y

YIELD CURVE

CURRENT 1M AGO 1Y AGO

https://kitsap-my.sharepoint.com/personal/dflint_kitsap_gov/Documents/Month-End Investment Reports/2023-09 Investment Summary.xlsx
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