
Collier County Investment Portfolio   A B C D E F G

as of 08/31/2023 Weighted Weighted Bond Cont. Rate/ Bond Cont. Rate/
FNBB Final Years Years O/N Equiv. / Coupon Equiv. / Weighted

Settlement First Call Market Amortized Maturity to to First Cont. Coupon Weighted Purchased Purchased
Instrument CUSIP Date Call Date Frequency Par Value Value Cost Date Maturity Call/Maturity Rate Rate Yield Yield Yield

FHLMC 3134GW6E1 11/13/2020 11/2/2021 annual 25,000,000.00$           24,771,783.75$           25,000,000.00$           11/2/2023 0.00 0.00 0.32           0.01 0.32                    0.01

FHLMC 3134GXAY0 11/13/2020 5/13/2022 semi-annual 25,000,000.00             24,732,910.50             24,999,493.15             11/13/2023 0.00 0.00 0.30           0.01 0.31                    0.01

FHLB 3130AKFU5 11/24/2020 2/24/2021 continuously 25,000,000.00             24,022,613.75             24,994,772.91             5/24/2024 0.02 0.02 0.35           0.01 0.38                    0.01

FHLMC 3134GXCA0 11/24/2020 11/24/2021 quarterly 25,000,000.00             24,684,224.00             25,000,000.00             11/24/2023 0.01 0.01 0.32           0.01 0.32                    0.01

FHLMC 3134GXDM3 12/1/2020 12/1/2021 quarterly 25,000,000.00             22,656,573.50             25,000,000.00             12/1/2025 0.05 0.05 0.62           0.01 0.62                    0.01

FNMA 3135G06J7 12/10/2020 6/10/2021 quarterly 25,000,000.00             22,649,935.50             25,000,000.00             12/10/2025 0.05 0.05 0.65           0.01 0.65                    0.01

FNMA 3135G06M0 12/16/2020 6/16/2021 quarterly 25,000,000.00             23,383,461.00             25,000,000.00             12/16/2024 0.03 0.03 0.50           0.01 0.50                    0.01

FHLMC 3134GXFV1 12/17/2020 12/17/2021 quarterly 25,000,000.00             22,620,237.25             25,000,000.00             12/17/2025 0.05 0.05 0.63           0.01 0.63                    0.01

CitiGroup Global Markets 17328YK86 1/29/2021 1/29/2022 quarterly 25,000,000.00             24,240,447.25             24,995,690.64             1/29/2024 0.01 0.01 0.40           0.01 0.44                    0.01

Bank of America Corp Note 06048WL24 2/25/2021 2/16/2022 quarterly 28,147,000.00             27,433,755.30             28,142,619.85             2/16/2024 0.01 0.01 0.50           0.01 0.50                    0.01

FHLB 3130ALJ70 3/12/2021 4/12/2021 monthly 25,000,000.00             24,328,909.00             25,000,000.00             3/12/2024 0.01 0.01 0.40           0.01 0.40                    0.01

US Treasury Note 91282CBR1 3/15/2021 none N/A 25,000,000.00             24,314,453.00             24,986,601.35             3/15/2024 0.01 0.01 0.25           0.01 0.35                    0.01

FHLB 3130ALKB9 3/17/2021 6/17/2021 quarterly 25,000,000.00             22,830,961.25             25,000,000.00             3/17/2026 0.05 0.05 0.75           0.02 0.75                    0.02

Farmer Mac 31422XCV2 4/1/2021 none N/A 10,000,000.00             9,701,275.70               10,000,000.00             4/1/2024 0.01 0.01 0.36           0.00 0.36                    0.00

US Treasury Note 91282CBV2 4/15/2021 none N/A 25,000,000.00             24,215,820.25             25,000,000.00             4/15/2024 0.01 0.01 0.38           0.01 0.38                    0.01

FHLB 3130AM6U1 4/28/2021 7/28/2021 quarterly 25,000,000.00             22,754,637.00             25,000,000.00             4/28/2026 0.06 0.06 1.25           0.03 1.25                    0.03

FHLB 3130AM3A8 4/29/2021 7/29/2021 quarterly 16,950,000.00             16,569,220.11             16,950,000.00             1/29/2024 0.01 0.01 0.35           0.01 0.35                    0.01

FHLB 3130ALY65 4/29/2021 7/29/2021 quarterly 23,250,000.00             21,706,444.36             23,250,000.00             1/29/2024 0.01 0.01 0.75           0.02 0.75                    0.02

FFCB 3133EMYN6 5/6/2021 5/6/2022 continuously 25,000,000.00             23,153,717.25             25,000,000.00             5/6/2025 0.04 0.04 0.71           0.02 0.71                    0.02

FHLB 3130AMBY7 5/26/2021 11/26/2021 quarterly 25,000,000.00             23,456,446.50             25,000,000.00             11/26/2024 0.03 0.03 0.55           0.01 0.55                    0.01

FHLB 3130AMR46 6/16/2021 9/16/2021 quarterly 25,000,000.00             22,543,092.25             25,000,000.00             6/16/2026 0.06 0.06 0.75           0.02 0.75                    0.02

FHLB 3130AMS45 6/24/2021 9/24/2021 quarterly 25,000,000.00             22,527,456.00             25,000,000.00             6/24/2026 0.06 0.06 0.75           0.02 0.75                    0.02

FHLB 3130AMXF4 6/30/2021 9/30/2021 quarterly 25,000,000.00             23,374,221.75             25,000,000.00             12/30/2024 0.03 0.03 0.60           0.01 0.60                    0.01

FHLB 3130AMXW7 6/30/2021 9/30/2021 quarterly 25,000,000.00             22,634,981.00             25,000,000.00             6/30/2026 0.06 0.06 0.80           0.02 0.80                    0.02

US Treasury Note 91282CCL3 7/15/2021 none N/A 25,000,000.00             23,919,922.00             24,988,733.06             7/15/2024 0.02 0.02 0.38           0.01 0.43                    0.01

US Treasury Note 91282CCT6 8/16/2021 none N/A 50,000,000.00             47,642,578.00             49,963,167.70             8/15/2024 0.04 0.04 0.38           0.02 0.45                    0.02

FHLB 3130ANP61 8/26/2021 11/26/2021 quarterly 25,000,000.00             23,239,986.50             25,000,000.00             2/26/2025 0.03 0.03 0.68           0.01 0.68                    0.01

FHLB 3130ANQC7 8/27/2021 9/27/2021 monthly 25,000,000.00             22,983,067.50             25,000,000.00             8/27/2025 0.04 0.04 0.85           0.02 0.85                    0.02

FFCB 3133EM3T7 9/1/2021 9/1/2022 continuously 25,000,000.00             22,146,569.00             24,984,980.83             9/1/2026 0.06 0.06 0.87           0.02 0.89                    0.02

FHLB 3130ANV31 9/16/2021 9/16/2022 quarterly 15,000,000.00             13,336,621.80             14,995,432.64             9/16/2026 0.04 0.04 0.95           0.01 0.96                    0.01

FHLB 3130AP5V3 9/30/2021 12/30/2021 quarterly 24,000,000.00             22,161,058.08             24,000,000.00             9/30/2025 0.04 0.04 0.50           0.01 0.50                    0.01

FHLB 3130AP6V2 9/30/2021 12/30/2021 quarterly 25,000,000.00             22,269,727.25             25,000,000.00             9/30/2026 0.07 0.07 1.05           0.02 1.05                    0.02

FHLB 3130APBX2 10/14/2021 1/14/2022 quarterly 25,000,000.00             22,336,920.50             25,000,000.00             10/14/2026 0.07 0.07 1.13           0.02 1.13                    0.02

FHLB 3130APAY1 10/21/2021 1/21/2022 quarterly 25,000,000.00             22,305,264.00             25,000,000.00             10/21/2026 0.07 0.07 1.10           0.02 1.10                    0.02

FHLB 3130APBF1 10/22/2021 11/22/2021 monthly 25,000,000.00             22,339,014.75             25,000,000.00             10/22/2026 0.07 0.07 1.15           0.02 1.15                    0.02

US Treasury Note 91282CDD0-1 11/1/2021 none N/A 15,000,000.00             14,869,335.90             14,996,616.99             10/31/2023 0.00 0.00 0.38           0.00 0.51                    0.01

FHLB 3130APPK5 11/15/2021 2/15/2022 quarterly 100,000,000.00           94,368,501.00             100,000,000.00           11/15/2024 0.10 0.10 0.91           0.08 0.91                    0.08

FFCB 3133ENDT4 11/16/2021 5/16/2022 continuously 15,000,000.00             14,824,672.80             15,000,000.00             11/16/2023 0.00 0.00 0.44           0.01 0.44                    0.01

US Treasury Note 91282CDD0-2 11/16/2021 none N/A 25,000,000.00             24,782,226.50             24,993,659.18             10/31/2023 0.00 0.00 0.38           0.01 0.53                    0.01

US Treasury Note 91282CDM0-1 11/30/2021 none N/A 25,000,000.00             24,688,476.50             24,993,504.69             11/30/2023 0.01 0.01 0.50           0.01 0.61                    0.01

US Treasury Note 91282CDM0-2 11/30/2021 none N/A 25,000,000.00             24,688,476.50             24,993,195.80             11/30/2023 0.01 0.01 0.50           0.01 0.61                    0.01

US Treasury Note 91282CDM0-3 12/6/2021 none N/A 25,000,000.00             24,688,476.50             24,991,776.10             11/30/2023 0.01 0.01 0.50           0.01 0.63                    0.01

FNMA 3135GAFP1 3/30/2023 6/28/2023 quarterly 35,000,000.00             34,880,067.60             35,000,000.00             3/28/2024 0.02 0.02 5.20           0.16 5.20                    0.16

FHLMC 3134GYXF4 7/27/2023 10/27/2023 monthly 10,000,000.00             9,995,062.80               10,000,000.00             7/27/2028 0.04 0.00 6.00           0.05 6.00                    0.05

FHLMC 3134GYXS6 7/28/2023 10/27/2023 quarterly 5,000,000.00               4,996,040.35               4,999,530.22               7/27/2028 0.02 0.00 6.00           0.03 6.00                    0.03

FHLMC 3134GYXU1 7/31/2023 10/26/2023 quarterly 10,000,000.00             9,991,619.50               10,000,000.00             7/26/2027 0.03 0.00 6.00           0.05 6.00                    0.05

Total long term investments 1,157,347,000.00$     1,092,761,262.55$     1,157,219,775.11$     1.47                    1.38                    0.91                   0.92                 

Deposit / LGIP Accounts Balance
BoCC FFB Concentration Account 38,099,437.20$           5.07%

BoCC FFB SBA Daily Indexed Account 453,726,659.71$        5.58%

BoCC SBA Florida LGIP Account 43,053,525.57$           5.58%

BoCC FLCLASS-Daily LGIP Account 21,451,786.50$           5.43%

BoCC FLCLASS-Enhanced LGIP Account 125,316,726.30$        5.23%

BoCC FL PALM LGIP Account - Liquidity Fund 152,373,424.94$        5.50%

Total Funds on Deposit 834,021,560.22$        

Total managed portfolio 1,991,368,560.22$     

A-Weighted Years to Maturity calculation is based on individual par value divided by total long term investment par value multiplied by the remaining number of year(s) to full maturity.

B-Weighted Years To First Call/Maturity calculation is based on individual par value divided by total long term investment par value multiplied by the remaining number of year(s) to full maturity, or to the first call date if applicable.                  

     When an investment passes the first call date the calculation is adjusted based on date of final maturity.

C-An Overnight Contractual Rate is provided for overnight investments (BoCC Concentration Account) pursuant to a contract with First Foundation Bank.  Concentration Account Rate is indexed at 95% of the daily Effective Federal Funds Rate with a floor

    (minimum) floor rate of .25%.  First Foundation Bank also provides an account with overnight availability that is fully collateralized and pays interest indexed to the SBA rate.  The SBA Florida, FLCLASS, and FL PALM LGIP rates are the current 7-Day

    Participant Yield as published on the respective LGIP websites.

D-Coupon Rate is taken from the respective investment trade tickets.  Step coupons, if any, are shown at their current rate.

E-Coupon Weighted Yield calculation is based on individual par value divided by total long term investment par value multiplied by the coupon rate.

F-Bond Equivalent / Purchased Yield is taken from the respective investment trade tickets.

G-Weighted Purchased Yield calculation is based on individual par value divided by total long term investment par value multiplied by the Purchased Yield.


