Collier County Investment Portfolio A B C D E
as of 04/30/2024 Weighted Weighted Bond Cont. Rate/
FNBB Final Years Years Yield Equiv./ Weighted
Market Amortized Settlement First Call Maturity to to First to Coupon Purchased
Instrument CUSIP Par Value Value Cost Date Call Date  Frequency Date Maturity Call/Maturity Worst Rate Yield
Agency Holdings ...
FANNIE MAE 3135G06J7 25,000,000.00 23,273,237.00 25,000,000.00 12/10/2020( 6/10/2021 quarterly| 12/10/2025 0.03 0.03 5.17% | 0.65% 0.01
FANNIE MAE 3135G06MO0 25,000,000.00 24,191,263.25 25,000,000.00 12/16/2020( 6/16/2021 quarterly| 12/16/2024 0.01 0.01 5.82% | 0.50% 0.11
FANNIE MAE 3135GAMY4 15,000,000.00 14,586,150.30 14,850,286.88 2/5/2024 2/5/2025 quarterly 8/5/2027 0.04 0.01 4.92% | 4.00% 0.06
FANNIE MAE 3135GAR60 10,000,000.00 9,514,133.80 9,594,279.45 4/11/2024( 4/11/2025 monthly| 4/11/2029 0.01 0.01 4.61% | 3.50% 0.04
I oAL- 75,000,000.00 71,564,784.35 74,444,566.33
FEDERAL FARM CREDIT BANK 3133EMYN6 25,000,000.00 23,892,701.25 25,000,000.00 5/6/2021 5/6/2022| continuously 5/6/2025 0.02 0.02 524% | 0.71% 0.01
FEDERAL FARM CREDIT BANK 3133EM3T7 25,000,000.00 22,731,146.75 24,998,523.72 9/1/2021 9/1/2022| continuously 9/1/2026 0.05 0.05 5.04% | 0.87% 0.02
FEDERAL FARM CREDIT BANK 3133EPA70 10,000,000.00 10,000,722.90 10,000,000.00 11/10/2023 none N/A 11/1/2024 0.00 0.00 5.36% | 5.38% 0.01
FEDERAL FARM CREDIT BANK 3133ENUH1 15,000,000.00 14,332,456.35 14,295,740.89 12/15/2023| 4/12/2023( continuously| 4/12/2027 0.04 0.04 497% | 3.33% 0.06
FEDERAL FARM CREDIT BANK 3133EPN68 8,330,000.00 8,301,271.16 8,330,000.00 12/18/2023| 3/18/2024( continuously| 12/18/2028 0.03 0.03 581% | 5.73% 0.04
I oAL- 83,330,000.00 79,258,298.41 82,624,264.61
FEDERAL HOME LOAN BANK 3130AKFU5 25,000,000.00 24,896,956.75 24,991,155.23 | 11/24/2020| 2/24/2021| continuously| 5/24/2024 0.00 0.00 6.55% [ 0.35% 0.09
FEDERAL HOME LOAN BANK (Step) [3130ALKB9 25,000,000.00 23,433,524.00 25,000,000.00 3/17/2021| 6/17/2021 quarterly| 3/17/2026 0.04 0.04 4.25% | 0.88% 0.02
FEDERAL HOME LOAN BANK (Step) 3130AM6U1 25,000,000.00 23,219,632.75 25,000,000.00 4/28/2021| 7/28/2021 quarterly| 4/28/2026 0.04 0.04 5.05% | 1.25% 0.12
FEDERAL HOME LOAN BANK 3130ALY65 23,250,000.00 22,472,094.99 23,250,000.00 4/29/2021| 7/29/2021 quarterly| 1/29/2025 0.02 0.02 5.38% | 0.75% 0.01
FEDERAL HOME LOAN BANK 3130AMBY7 25,000,000.00 24,327,341.25 25,000,000.00 5/26/2021| 11/26/2021 quarterly| 11/26/2024 0.01 0.01 5.39% | 0.55% 0.02
FEDERAL HOME LOAN BANK (Step) [3130AMR46 25,000,000.00 23,151,813.50 25,000,000.00 6/16/2021| 9/16/2021 quarterly| 6/16/2026 0.05 0.05 4.43% | 0.75% 0.03
FEDERAL HOME LOAN BANK (Step) 3130AMS45 25,000,000.00 23,127,272.25 25,000,000.00 6/24/2021| 9/24/2021 quarterly| 6/24/2026 0.05 0.05 4.44% | 0.75% 0.02
FEDERAL HOME LOAN BANK 3130AMXF4 25,000,000.00 24,227,137.75 25,000,000.00 6/30/2021| 9/30/2021 quarterly| 12/30/2024 0.01 0.01 5.38% | 0.60% 0.01
FEDERAL HOME LOAN BANK (Step) [3130AMXW7 25,000,000.00 23,256,199.75 25,000,000.00 6/30/2021| 9/30/2021 quarterly| 6/30/2026 0.05 0.05 4.20% | 0.88% 0.02
FEDERAL HOME LOAN BANK 3130ANP61 25,000,000.00 24,067,207.00 25,000,000.00 8/26/2021| 11/26/2021 quarterly| 2/26/2025 0.02 0.02 5.38% | 0.68% 0.02
FEDERAL HOME LOAN BANK 3130ANQC7 25,000,000.00 23,614,534.50 25,000,000.00 8/27/2021| 9/27/2021 monthly| 8/27/2025 0.03 0.03 5.23% | 0.85% 0.01
FEDERAL HOME LOAN BANK 3130ANV31 15,000,000.00 13,603,628.10 14,997,366.10 9/16/2021| 9/16/2022 quarterly| 9/16/2026 0.03 0.03 5.16% | 0.95% 0.01
FEDERAL HOME LOAN BANK (Step) [3130AP5V3 24,000,000.00 22,735,719.12 24,000,000.00 9/30/2021| 12/30/2021 quarterly| 9/30/2025 0.03 0.03 4.89% | 1.00% 0.02
FEDERAL HOME LOAN BANK 3130AP6V2 25,000,000.00 22,693,904.75 25,000,000.00 9/30/2021| 12/30/2021 quarterly| 9/30/2026 0.05 0.05 5.16% | 1.05% 0.02
FEDERAL HOME LOAN BANK 3130APBX2 25,000,000.00 22,702,434.25 25,000,000.00 | 10/14/2021| 1/14/2022 quarterly| 10/14/2026 0.05 0.05 5.16% | 1.13% 0.02
FEDERAL HOME LOAN BANK 3130APAY1 25,000,000.00 22,671,137.75 25,000,000.00 | 10/21/2021| 1/21/2022 quarterly| 10/21/2026 0.05 0.05 5.16% | 1.10% 0.02
FEDERAL HOME LOAN BANK 3130APBF1 25,000,000.00 22,697,606.25 25,000,000.00 | 10/22/2021| 11/22/2021 monthly| 10/22/2026 0.05 0.05 5.16% | 1.15% 0.02
FEDERAL HOME LOAN BANK 3130APPK5 100,000,000.00 97,644,682.00 100,000,000.00 | 11/15/2021| 2/15/2022 quarterly| 11/15/2024 0.05 0.05 5.38% | 0.91% 0.08
FEDERAL HOME LOAN BANK 3130AXHF8 25,000,000.00 24,918,253.25 25,000,000.00 | 10/26/2023| 4/26/2024 quarterly| 10/26/2028 0.10 0.10 6.13% | 6.05% 0.12
FEDERAL HOME LOAN BANK 3130A8zQ9 4,900,000.00 4,682,262.91 4,694,401.35 12/19/2023 none N/A 9/12/2025 0.01 0.01 511% | 1.75% 0.00
FEDERAL HOME LOAN BANK 3130AY5R3 15,000,000.00 15,010,364.70 15,000,000.00 | 12/22/2023| 3/22/2024 quarterly| 6/22/2027 0.04 0.04 5.07% | 5.67% 0.01
I oAL- 557,150,000.00 529,153,707.57 556,932,922.68
FREDDIE MAC 3134GXDM3 25,000,000.00 23,258,412.25 25,000,000.00 12/1/2020| 12/1/2021 quarterly| 12/1/2025 0.03 0.03 5.25% | 0.62% 0.01
FREDDIE MAC 3134GXFV1 25,000,000.00 23,211,487.75 25,000,000.00 | 12/17/2020| 12/17/2021 quarterly| 12/17/2025 0.04 0.04 5.26% | 0.63% 0.01
FREDDIE MAC 3134GYXF4 10,000,000.00 9,952,670.50 10,000,000.00 7/27/2023| 10/27/2023 monthly| 7/27/2028 0.04 0.04 6.13% | 6.00% 0.04
FREDDIE MAC 3134H1KL6 10,000,000.00 9,947,582.90 10,000,000.00 | 11/13/2023| 11/23/2024 quarterly| 11/13/2026 0.02 0.00 5.72% | 5.50% 0.05
FREDDIE MAC 3134H1JP9 15,000,000.00 14,962,896.90 15,000,000.00 | 11/27/2023| 11/27/2024 quarterly| 11/27/2028 0.06 0.01 5.99% [ 5.93% 0.07
FREDDIE MAC 3134H1LM3 20,000,000.00 19,740,161.80 19,962,513.66 | 12/18/2023| 6/18/2024 annual| 12/18/2028 0.08 0.00 5.07% | 4.75% 0.08
FREDDIE MAC 3134H1IMD2 10,000,000.00 9,982,380.30 10,000,000.00 | 12/18/2023| 3/18/2024 monthly| 6/17/2027 0.03 0.03 5.68% | 5.63% 0.04
FREDDIE MAC 3134H1IMM2 15,000,000.00 14,659,272.45 14,949,300.00 | 12/20/2023| 9/20/2024 annual| 9/20/2027 0.04 0.01 5.29% | 4.55% 0.00
FREDDIE MAC 3134H1MP5 10,000,000.00 9,931,602.80 10,000,000.00 | 12/20/2023| 12/18/2024 annual| 12/18/2026 0.02 0.01 5.28% | 5.00% 0.00
FREDDIE MAC 3134H1IMNO 10,000,000.00 9,785,683.50 9,945,014.80 | 12/28/2023| 3/28/2024 quarterly| 8/28/2026 0.02 0.02 5.24% | 4.25% 0.05
FREDDIE MAC 3134H1PB3 20,000,000.00 19,924,600.00 20,000,000.00 1/11/2024| 10/9/2024 one time 1/9/2026 0.03 0.01 5.23% | 5.00% 0.09
FREDDIE MAC 3134H1RF2 10,000,000.00 9,828,694.70 10,000,000.00 2/6/2024 2/6/2026 one time 2/6/2029 0.04 0.02 494% | 4.53% 0.04
FREDDIE MAC 3134H1YS6 10,000,000.00 9,743,708.00 9,637,260.27 3/27/2024| 3/27/2025 monthly| 3/27/2029 0.04 0.01 4.08% | 3.50% 0.04
FREDDIE MAC (Step) 3134GXVW1 2,000,000.00 1,951,544.98 1,970,081.08 4/10/2024( 10/17/2025 quarterly| 6/23/2027 0.00 0.00 4.08% | 3.25% 0.01
FREDDIE MAC 3134GW5R3 15,000,000.00 14,025,635.40 14,146,443.56 4/17/2024( 7/27/2024 quarterly| 10/27/2025 0.00 0.00 5.23% | 0.65% 0.07
FREDDIE MAC 3134H1H89 10,000,000.00 9,973,825.10 10,000,000.00 4/18/2024( 4/17/2025 one time| 10/17/2025 0.00 0.01 5.41% | 5.22% 0.05
FREDDIE MAC 3134H1H63 10,000,000.00 9,987,893.50 10,000,000.00 4/26/2024( 7/26/2024 monthly| 4/26/2029 0.00 0.00 6.05% | 6.02% 0.05
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FREDDIE MAC 3134H1E82 10,000,000.00 I 9,948,345.40 I 10,000,000.00 | 4/30/2024( 7/17/2024 quarterly| 4/17/2029 0.02 0.00 6.13% | 6.01% 0.05
TOTAL= $ 237,000,000.00 $ 230,816,398.23 $ 235,610,613.37

FARMER MAC 31424WBY7 |

TOTAL= §$

TOTAL Agency Holdings $

Corporate Notes
APPLE INC CORP NOTE

U.S. Treasuries

037833EB2

10,000,000.00 |

9,984,772.70 |

10,000,000.00 |

10,000,000.00

10,000,000.00 $

962,480,000.00 S
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920,777,961.26
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959,612,366.99
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11/14/2023 11/14/2005| 001 | 001 | 510%| 500%

12/19/2023) _none | WA | 2/8/2026] 002 | _ 002 |57 7.00%

TREASURY BILL 912797GL5 5,000,000.00 4,904,069.15 4,833,935.27 | 11/10/2023 none N/A 9/5/2024 0.00 0.00 5.63% | 0.00% 0.00
US TREASURY NOTE 91282CCL3 25,000,000.00 24,727,539.00 24,979,493.74 |  7/15/2021|  none N/A 7/15/2024 0.00 0.00 5.66% | 0.38% 0.02
US TREASURY NOTE 91282CCT6 50,000,000.00 49,251,953.00 49,953,475.85 |  8/16/2021|  none N/A 8/15/2024 0.01 0.01 5.58% | 0.38% 0.03
US TREASURY NOTE 912828678 5,000,000.00 4,966,601.55 4,896,564.31 | 11/10/2023| none N/A 6/30/2024 0.00 0.00 5.76% | 5.38% 0.03
US TREASURY NOTE 91282CFQ9 20,000,000.00 19,902,734.40 19,870,830.41 | 11/15/2023| none N/A 10/31/2024 0.01 0.01 5.37% | 4.38% 0.08
US TREASURY NOTE 91282CIV4-1 20,000,000.00 19,744,531.20 19,943,188.71 2/7/2024  none N/A 1/31/2026 0.03 0.03 5.02% | 4.25% 0.08
US TREASURY NOTE 91282CIV4-2 20,000,000.00 19,744,531.20 19,888,134.67 |  2/14/2024| none N/A 1/31/2026 0.03 0.03 5.02% | 4.25% 0.08
US TREASURY NOTE 91282CKB6 10,000,000.00 9,936,718.80 9,977,106.24 |  4/10/2024  none N/A 2/28/2026 0.01 0.01 4.99% | 4.63% 0.04
US TREASURY NOTE 91282CHN4 15,000,000.00 14,934,960.90 14,934,590.40 |  4/24/2024|  none N/A 7/31/2025 0.06 0.06 5.11% | 4.75% 0.07
US TREASURY NOTE 91282CEU1 15,000,000.00 14,626,171.80 14,630,908.98 |  4/24/2024|  none N/A 6/15/2025 0.06 0.06 5.18% | 2.88% 0.07
TOTAL U.S. Treasuries $ 185,000,000.00 S 182,739,811.00 S 183,908,228.58
TOTAL LONG TERM INVESTMENTS $ 1,157,480,000.00 $ 1,112,769,969.76 $ 1,152,905,622.43 1.76 1.46 2.40
Deposit / LGIP Accounts Balance Overnight Rate (F)
BoCC FFB Concentration Account S 69,036,009.28 5.06%
BoCC FFB SBA Daily Indexed Account $ 716,842,527.01 5.52%
BoCC Florida PRIME LGIP Account $ 44,677,394.88 5.52%
BoCC FLCLASS-Daily LGIP Account $ 22,244,462.03 5.39%
BoCC FLCLASS-Enhanced LGIP Account $ 129,949,046.67 5.27%
BoCC FL PALM LGIP Account $ 158,030,693.51 5.43%
TOTAL FUNDS ON DEPOSIT $ 1,140,780,133.38

TOTAL MANAGED PORTFOLIO $ 2,298,260,133.38

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-Yield to Worst is a measure of the lowest possible yield that can be received on a security. This value takes into account the yield to call, yield to maturity, face value, market value, coupon rate, and payment frequency.

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

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

F-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 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 Florida PRIME rate. The Florida PRIME, FLCLASS, and FL PALM LGIP rates are the current 7-Day Participant Yield as published on the respective LGIP
websites.



