
PORTFOLIO LENDING STRATEGY SUMMARY

TRANSACTION DETAIL DURATION
Transaction Size 8,009,800 -100 0 100 200
Asset Term 15 years Assets 2.70 4.58 5.14 5.12
Asset Yield 3.15% Liabilities (2.55) (3.89) (4.23) (4.33)
Funding Cost 2.05% Net 0.15 0.69 0.91 0.79
Initial Spread 1.10%

SPREAD SUMMARY
5yr Average -100 0 100 200
Asset Yield 3.32% 3.30% 3.48% 3.67%
Liability Cost 1.95% 2.05% 2.21% 2.31%
Spread 1.37% 1.18% 1.27% 1.36%
Average Spread 1.30%

ADVANCE SUMMARY
Structure Amount Initial Rate Transaction %
RFC - MO 7nc1 1,000,000 2.76 12.48%
RFC - MO 5nc1 2,000,000 2.38 24.97%
5 yr - Regular Fixed 3,009,700 1.93 37.58%
4 yr - Regular Fixed 1,000,000 1.74 12.48%
RFC - MO 2nc1 1,000,000 1.35 12.48% NET INCOME
Total/Weighted Avg. 8,009,700 2.05 100.00% 5 yr Horizon Year 1 Year 2 Year 3 Year 4 Year 5

Base 80,796 97,040 94,517 100,485 101,071
-100 81,230 108,188 115,566 120,667 122,237
100 82,443 103,780 98,957 111,717 110,952
200 84,169 111,061 104,170 123,765 121,505
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For additional questions about the loan funding strategy, contact the Lending Desk. 
PHONE: 800.809.2733  |  EMAIL: FHLB.Lending@fhlbtopeka.com                     
ANN MEIER Colorado/Oklahoma               
BOBBI SHINN Kansas  
TONY BLANCAS Nebraska 
JEFF STEINER Lending Manager  



15 years

05/04/2015

LOAN POOL AND FUNDING CASH FLOW

Asset Term: 
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BASE BALANCES 

15yr Mortgage Balance Advance Balance 
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+100 BALANCES 

15yr Mortgage Balance Advance Balance 
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Asset Term: 15 years

05/04/2015

SPREAD AND NET INTEREST INCOME ANALYSIS
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Net Cash Flow Yield(%) 15yr Mortgage Income 
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