FH LBanks’ FHLB Asset Portfolios as a Percent of Total Assets
Asset Portfolio
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Composition
- 2020 51% 8% 25% 16%
2006-2023

2019 58% 7% 22% 13%

* The FHLBanks rely on a simple business model 2018 66% 6% 15% 13%
with one primary line of business, advances, 2017 66% 5% 16% 13%
which are loans to member institutions. 2016 67% 5% 16% 13%

« The FHLBanks’ Asset Portfolios include 2015
2014 62% 18% 15%

65% 5% 16% 14%

* Advances 2013 60% 18% 17%

* Acquired Mortgage Assets 2012 56% 20% 18%
2011 55% 20% 18%

* Investments for Liquidity

2010
* Provides liquidity from Fed Funds and
Treasury Note Portfolio along with
spread income from the purchase of 2005 69% - S50 1%
mortgage-backed securities (MBS).
2006 63% 10% 14% 13%
* MBS Portfolio
. . H Total Advances B Aquired Mortgage Assets
* Interest from these portfolios contribute to the
FHLBanks total annual income. B Investments for Liquidity B MBS Portfolio

Graph 1 - FHLBanks’ Investment Portfolios as a Percent of Total Assets

From Combined Financial Reports Prepared by G. H Collins along with Policy Kinetics



