Collier County Investment Portfolio

as of 07/31/2019 A B © D E F G
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
FNMA 3136G3XR1 7/27/2016 1/27/2017 quarterly $ 25,000,000.00 $ 24,809,050.00 $ 24,987,611.23 7/27/2020 0.03 0.03 1.13 0.04 1.18 0.04
FHLMC 3134GAFY5 8/31/2016 11/28/2016 quarterly 25,000,000.00 24,977,800.00 25,000,000.00 8/28/2019 0.00 0.00 1.30 0.04 1.30 0.04
FNMA 3135G0P49 9/2/2016 none N/A 15,000,000.00 14,983,140.00 14,999,398.90 8/28/2019 0.00 0.00 1.00 0.02 1.05 0.02
FHLB 3130A9JZ5 9/27/2016 12/27/2016 continuously 25,000,000.00 24,771,525.00 25,000,000.00 9/27/2021 0.07 0.07 1.60 0.05 1.60 0.05
FNMA 3136G4BS1 9/30/2016 3/30/2017 quarterly 25,000,000.00 24,828,075.00 25,000,000.00 9/30/2021 0.07 0.07 1.60 0.05 1.60 0.05
US Treasury Note 912828T59 10/27/2016 none N/A 25,000,000.00 24,939,450.00 24,999,177.63 10/15/2019 0.01 0.01 1.00 0.03 1.02 0.03
FHLB 3130ACVH4 11/28/2017 11/28/2018 quarterly 25,000,000.00 25,004,625.00 25,000,000.00 11/28/2022 0.11 0.11 2.30 0.08 2.30 0.08
FHLMC 3134GB5A6 12/7/2017 12/7/2018 quarterly 25,000,000.00 25,006,300.00 25,000,000.00 12/7/2022 0.11 0.11 2.36 0.08 2.36 0.08
FHLB 3130A8Y72 4/9/2018 none N/A 25,000,000.00 24,990,100.00 24,995,486.54 8/5/2019 0.00 0.00 0.88 0.03 2.22 0.08
US Treasury Bill 912796QV4 8/16/2018 none N/A 50,000,000.00 49,944,000.00 49,950,833.33 8/15/2019 0.00 0.00 2.44 0.17 2.44 0.17
FHLMC 3134GSYH2 10/4/2018 10/4/2019 quarterly 25,000,000.00 25,044,575.00 25,000,000.00 10/4/2021 0.07 0.01 3.02 0.10 3.02 0.10
US Treasury Note 9128285F3 10/15/2018 none N/A 25,000,000.00 25,550,775.00 24,938,117.61 10/15/2021 0.08 0.08 2.88 0.10 2.99 0.10
FHLMC 3134GSYW9 10/29/2018 10/29/2019 quarterly 25,000,000.00 25,063,550.00 25,000,000.00 10/29/2021 0.08 0.01 3.08 0.10 3.08 0.10
FHLMC 3130AF5L7 11/1/2018 11/1/2019 quarterly 25,000,000.00 25,072,225.00 25,000,000.00 2/1/2022 0.09 0.01 3.20 0.11 3.20 0.11
FHLB 3130AFEA1 11/26/2018 11/26/2019 quarterly 25,000,000.00 25,087,350.00 25,000,000.00 11/26/2021 0.08 0.01 3.25 0.11 3.25 0.11
FFCB 3133EJY60 12/3/2018 none N/A 9,548,000.00 9,907,902.31 9,556,312.67 3/3/2023 0.05 0.05 3.02 0.04 2.99 0.04
FHLB 3130AFH34 12/10/2018 12/10/2019 continuously 25,000,000.00 25,079,700.00 25,000,000.00 12/10/2021 0.08 0.01 3.15 0.11 3.15 0.11
FHLMC 3134GSG74 12/24/2018 12/24/2019 annually 25,000,000.00 25,101,225.00 25,000,000.00 12/24/2021 0.08 0.01 3.15 0.11 3.15 0.11
FHLB 3130AFKK2 12/27/2018 12/27/2019 quarterly 25,000,000.00 25,089,175.00 25,000,000.00 12/27/2023 0.15 0.01 3.30 0.11 3.30 0.11
FHLMC 3134GSL29 12/27/2018 12/27/2019 quarterly 25,000,000.00 25,090,100.00 25,000,000.00 12/27/2023 0.15 0.01 3.30 0.11 3.30 0.11
US Treasury Bill 912796RY7 2/25/2019 none N/A 85,000,000.00 84,101,295.00 83,939,235.41 1/30/2020 0.06 0.06 2.53 0.29 2.53 0.29
FHLMC 3134GS5U5 3/26/2019 9/26/2019 quarterly 25,000,000.00 25,019,150.00 25,000,000.00 3/26/2021 0.06 0.01 2.65 0.09 2.65 0.09
FHLB 3130AG5K7 4/30/2019 10/11/2019 quarterly 50,000,000.00 50,001,150.00 50,000,000.00 1/11/2021 0.10 0.01 2.55 0.17 2.55 0.17
US Treasury Bill 912796573-1 7/25/2019 none N/A 25,000,000.00 24,522,850.00 24,538,093.75 7/16/2020 0.03 0.03 1.95 0.07 1.95 0.07
US Treasury Bill 912796S573-2 7/26/2019 none N/A 25,000,000.00 24,522,850.00 24,533,218.75 7/16/2020 0.03 0.03 1.98 0.07 1.98 0.07
US Treasury Bill 912796573-3 7/26/2019 none N/A 25,000,000.00 24,522,850.00 24,531,756.25 7/16/2020 0.03 0.03 1.98 0.07 1.98 0.07
Total long term investments S 734,548,000.00 $ 733,030,787.31 S 731,969,242.07 1.62 0.78 2.35 2.40
Balance
BoCC FFIB Concentration Account S 59,742,916.32 231
BoCC SBA Florida LGIP Account S 342,681,801.78 2.52
Total Funds on Deposit $ 402,424,718.10
Total managed portfolio $ 1,136,972,718.10

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 Florida Integrity Bank. Concentration Account Rate is indexed at 95% of the daily Effective Federal Funds Rate with a floor
(minimum) rate of .25%. The SBA Florida LGIP rate is the current Participant Yield as published on the SBA Florida Prime website.

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.




