
mailto:info@fhlb-of.com
mailto:info@fhlb-of.com











































































































































































































































































































	Cover Page
	Table of Contents
	Explanatory Statement about FHLBanks
	Combined Financial Statements (Unaudited)
	Combined Statements of Condition
	Combined Statements of Income
	Combined Statements of Comprehensive Income
	Combined Statements of Capital
	Combined Statements of Cash Flows

	Notes to Combined Financial Statements (Unaudited)
	Note 1 - Summary of Significant Accounting Policies 
	Note 2 - Recently Issued and Adopted Accounting Guidance 
	Note 3 - Investments
	Trading Securities 
	AFS Securities 
	HTM Securities 
	Allowance for CL 

	Note 4 - Advances 
	Note 5 - Mortgage Loans
	Mtg Loan Allowance for CL

	Note 6 - Derivatives and Hedging Activities 
	Note 7 - Deposits 
	Note 8 - Consolidated Obligations 
	Note 9 - Capital 
	Note 10 - Accumulated Other Comprehensive Income (Loss)
	Note 11 - Fair Value 
	Note 12 - Commitments and Contingencies 
	Note 13 - Subsequent Events 

	Condensed Combining Schedules (Unaudited)
	Statements of Condition - Current  and Prior Year
	Statements of Income - Current and Prior YTD
	Statements of Combined Comprehensive Income - Current and Prior Years
	Statements of Capital - Total Capital
	Statements of Cash Flows - Current YTD
	Statements of Cash Flows - Prior YTD

	Selected Financial Data
	Financial Discussion and Analysis of Combined Financial Condition and Combined Results of Operations
	Forward-Looking Information
	Executive Summary
	Combined Financial Condition
	Advances
	Investments
	Mortgage Loans
	Consolidated Obligations
	Deposits
	Capital

	Combined Results of Operations
	Net Income/Net Interest Income
	Non-Interest Income (Loss)
	Non-Interest Expense
	Affordable Housing Program Assessments
	Comprehensive Income

	Liquidity and Capital Resources
	Capital Resources
	Section 113
	Section 114


	Critical Accounting Estimates
	Recent Accounting Developments
	Legislative and Regulatory Developments
	External Credit Ratings
	Risk Management
	Credit Risk - Advances
	Credit Risk - Investments Ratings
	Credit Risk - Unsecured Credit
	Credit Risk - Mortgage Loans Held for Portfolio
	Credit Risk - Derivative Counterparties


	Quantitative and Qualitative Disclosures about Market Risk
	Quant/Qual - General
	Quant/Qual - Derivatives

	Controls and Procedures
	Legal Proceedings
	Risk Factors
	Market for Capital Stock and Related Stockholder Matters
	Supplemental Information
	Individual FHLBank Selected Financial Data and Financial Ratios

	Index of Tables and Figures Contained in the Combined Financial Report
	Back Cover

