Schedule RS-A Performance of Loans

APPLICABLE TO FARMER MAC ONLY


System Code:

20


District:

00


Association:

005


Report Date:



Dollar Amounts in Thousands
A
B
C
D



Not past due
Past due
Past due
Total



or past due
30 thru 89
90 days or
(a)



less than 30
days
more



days




Loans, etc., (including

accrued interest receivable):


1.
Accruing
>









2.
Formally restructured accruing
>









3.
Nonaccrual
>









4.
Total (b)
>








(a)
Column D equals the sum of columns A thru C.

(b)
Line 4 equals the sum of lines 1 thru 3.

Note:
For Farmer Mac I securities, "Collateral Management" reports prepared by the trustee for Farmer Mac securities may be submitted in lieu of filing this schedule as long as they contain the same information required by this schedule.  Only the summary pages of the report need to be submitted.
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Schedule RS-B Farmer Mac Guaranteed Securities Activity

APPLICABLE TO FARMER MAC ONLY



System Code:

20



District Code:

00



Association:

005



Report Date:




Part I.  Farmer Mac I Program

Dollar Amounts in Thousands




A
B
C




Securities
Securities




owned by others
owned by Farmer Mac



Principal amount
Principal amount
Book value




       (a) (b)





1.
Beginning balance
>






2.
New issues
>






3.
Retirements
>






4.
Sales
>






5.
Purchases
>






6.
Ending balance


(item 1 + 2 – 3 – 4 + 5)
>






7.
Total number of Farmer Mac I securities outstanding
>


8.
Number of loans backing Farmer Mac I securities
>


Part II.  Farmer Mac II Program




Securities/Loans
Securities/Loans




owned by others
owned by Farmer Mac



Principal amount
Principal amount
Book value

1.
Beginning balance
>






2.
New issues
>






3.
Retirements
>






4.
Sales
>






5.
Purchases
>






6.
Ending balance


(item 1 + 2 – 3 – 4 + 5)
>






7.
Total number of Farmer Mac II securities outstanding
>


8.
Number of loans backing Farmer Mac II securities
>


(a)
Col. A, item 6, Parts I and II must equal Schedule RS-C, Part II, Col. A, items 2(a)(i) and (ii), respectively.

(b)
Includes Long-Term Standby Purchase Commitments.
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Schedule RS-C Capital Calculation and Regulatory Capital Requirement

APPLICABLE TO FARMER MAC ONLY

System Code:

20




District:

00




Association:

005




Report Date:



Part I.
Calculation of Core and Regulatory Capital

Dollar Amounts in Thousands


1.
Par value of outstanding common stock
>






2.
Par value of outstanding preferred stock
>







3.
Paid-in capital
>







4.
Retained earnings (or accumulated deficit)
>







5.
Total core capital (sum of items 1 through 4)
>








6.
Allowance for losses (must equal Schedule RS-D, Part I, item 6, Column D)
>








7.
Regulatory capital
>






Part II.
Statutory Capital Requirements



A
B
C







Capital Required



Amount
Factor
Col. A x Col. B

1.
Total on-balance-sheet assets excluding the 



effects of SFAS 115 & 133
>




.0275








2.
Off-balance-sheet assets:



a.
Unpaid principal balance of Farmer Mac 
guaranteed securities and LTSPCs held by others:





(i)
Farmer Mac I program
>




.0075











(ii)
Farmer Mac II program
>




.0075









b.
Other off-balance-sheet obligations*
>




.0075








3.
Financial derivatives
>




.0075








4.
Total minimum capital required



(sum of Col. C, items 1 and 3)
> 
XXXXXXXXXXX


XXXX
X






5.
Total critical capital required


5.
Total critical capital required



(.5 times item 4, Col. C)
> 
XXXXXXXXXXX


XXXX
X




Part III.
Risk-Based Capital Requirement






1.
Previous quarter regulatory capital determination
>





2.
Current quarter regulatory capital determination**
>




Part IV.
Capital Determination






1.
Minimum capital surplus or deficit (Part I, item 5 less Part II, item 4) 
 >





2.  Critical capital surplus or deficit (Part I, item 5 less Part II, item 5) 
>






3.
Risk-based capital surplus or deficit (Part I, item 7 less Part III, item 2) 
>




* Explain fully in addendum.

** Quarterly changes in the regulatory capital determination must be fully explained in an addendum, as prescribed in the instructions.
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Schedule RS-D
Allowance for Losses on Loans and Loans Underlying Farmer Mac Guaranteed Securities and Long-Term Standby Purchase Commitments (LTSPCs), and Valuation Allowance on Other Real Estate Owned (OREO)

APPLICABLE TO FARMER MAC ONLY



System Code:

20



District Code:

00



Association:

005



Report Date:



Dollar Amounts in Thousands

	Part I.
Allowance for Losses on Loans and Loans Underlying Farmer Mac Guaranteed Securities and LTSPCs

	
	A
	B
	C
	D

	
	Allowance for Loan Losses
	Reserve for Losses
	Contingent Obligation for Probable Losses
	Total

	1.
 Balance beginning of the period
>
	

	

	

	


	2.
Net increase (or decrease (–)) resulting from provision for loan losses and losses on loans underlying guaranteed securities and LTSPCs
>


>
	

	

	

	


	3.
Charge offs
>
	

	

	

	


	4.
Recoveries
>
	

	

	

	


	5.
Other
>
	

	

	

	


	6.
Balance end of the period
>
	

	

	

	



	Part II.

Valuation Allowance on OREO*

	1.
 Balance beginning of the period
>
	


	2.
Net increase (or decrease (–)) resulting from loss or gain in the fair market value less selling costs for OREO
>
	


	3.
Charge offs
>
	


	4.
Recoveries
>
	


	5.
Other
>
	


	6.
Balance end of the period
>
	



*Explain in an addendum the individual asset-by-asset basis for each amount reported in Part II. 
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Schedule RS-E  Net Gains or Losses

APPLICABLE TO FARMER MAC ONLY



System Code:

20



District Code:

00



Association:

005



Report Date:



Schedule RS-E Net Gains or Losses

Dollar Amounts in Thousands

1.
Net gains (or losses (–)) on securities


item 1(a) less 1(b))
>




(a)
Gains
>




(b)
Losses
>



2.
Net gains (or losses(–)) on other property


owned (item 2(a) less 2(b))*
>




(a)
Gains*
>




(b)
Losses*
>



3.
Net gains (or losses (–)) on other


assets (item 3(a) less 3(b))
>




(a)
Gains
>




(b)
Losses
>



4.
Net gains (or losses (–)) on other transactions


(item 4(a) less 4(b))
>




(a)
Gains
>




(b)
Losses
>



5.
Total gains (or losses (–)) (sum of items 1 thru 4)
>



*Fully explain in an addendum by providing an individual asset-by-asset reconciliation of the net gains or losses reported.
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Schedule RS-F Marketable Investments By Type

APPLICABLE TO FARMER MAC ONLY

System Code:

20


District:

00


Association:

005


Report Date:



Dollar Amounts in Thousands
A
B
C
D







Weighted



Amortized
Fair

average



cost
value
Yield (a)
maturity (a)



1.
U.S. Treasury



securities
>









2.
U.S. Government agency



and corporation



obligations (excluding



mortgage-backed 



securities)
>









3.
Federal funds sold
>









4.
Negotiable certificates



of deposit
>









5.
Corporate debt:



(a)
Prime commercial




paper
>










(b) Other corporate debt 




obligations and asset-




backed securities
>









6.
Mortgage-backed securities:



(a)
U.S. Government issued




or guaranteed
>










(b)
Issued or guaranteed by




FNMA or FHLMC
>









7.
State and local



obligations
>









8.
Securities purchased



under resale agreements
>









9.
Banker acceptances
>









10.
Other*
>









11.
Total
>








MEMORANDUM













12.
Pledged assets:


(a) Pledged securities ………>





(b) Deposited cash …………>





(c) Other*………………...…>





(d) Total (sum 12(a) to (c))…>




*Must be fully explained in an addendum.

(a)
Carry to four decimal places (e.g., report 12-2/3% yield as 00.1267 and 6-month weighted average maturity as 00.5000).
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Schedule RS-I  Commitments and Contingencies

APPLICABLE TO FARMER MAC ONLY

.
System Code:

20


District:

00



Association:

005



Report Date:



Dollar Amounts in Thousands


1.
Standby letters of credit:



(a)
U.S. addresses
>





(b)
Non-U.S. addresses
>



2.
Commercial and other letters of credit
>




3.
Futures and forward contracts:



A.
Hedged contracts





(i)
Commitments to purchase
>







(a)
Mark to market net gain (or net loss (–))
>





(ii)
Commitments to sell
>







(a)
Mark to market net gain (or net loss (–))
>




B.
Other





(i)
Commitments to purchase
>







(a)
Mark to market net gain (or net loss (–))
>





(ii)
Commitments to sell
>







(a)
Mark to market net gain (or net loss (–))
>



4.
Standby contracts and other option arrangements:



A.
Hedged transactions





(i)
Obligations to purchase
>







(a)
Mark to market net gain (or net loss (–))
>





(ii)
Obligations to sell
>







(a)
Mark to market net gain (or net loss (–))
>
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Schedule RS-I  Commitments and Contingencies (cont.)

APPLICABLE TO FARMER MAC ONLY
.
System Code:

20


District:

00



Association:

005



Report Date:



Dollar Amounts in Thousands



B.
Other





(i)
Obligations to purchase
>







(a)
Mark to market net gain (or net loss (–))
>





(ii)
Obligations to sell
>







(a)
Mark to market net gain (or net loss (–))
>



5.
Interest swap contracts and other contracts or obligations



involving reciprocal or nonreciprocal payments:



A.
Notional value
>




B.
Outgoing interest stream
>



6.
Commitments to purchase/sell foreign currencies



(spot or forward):



A.
Hedged transactions





(i)
Commitments to purchase
>







(a)
Mark to market net gain (or net loss (–))
>





(ii)
Commitments to sell
>







(a)
Mark to market net gain (or net loss (–))
>




B.
Other





(i)
Commitments to purchase
>







(a)
Mark to market net gain (or net loss (–))
>





(ii)
Commitments to sell
>







(a)
Mark to market net gain (or net loss (–))
>



7.
Other material commitments and contingencies:



Note: List only if the aggregate amounts exceed the




greater of $10 million or 10% of total net worth.



(a)
Lawsuits/litigation
>





(b)
Other

>
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Schedule RS-N.2  Interest Rate Risk Measurements

APPLICABLE TO FARMER MAC ONLY
System Code:

20



District:

00



Association:

005



Report Date:




Dollar Amounts in Thousands

	
	Interest rate risk measurements

	
	A
	B
	C
	D

	
	GL

balance
	-300 BP

shock
	-200 BP

shock
	-100 BP

shock

	
	
	
	
	

	1.
Market value of assets (a)
>


	__________
	__________
	__________
	__________

	2.
Market value of liabilities
>


	__________
	__________
	__________
	__________

	3. Market value of off-balance


sheet derivatives
>


	__________
	__________
	__________
	__________

	4. Market value of equity
>


	__________
	__________
	__________
	__________

	5.
Net interest income (12


months)
>


	
XXXXX
	__________
	__________
	__________

	6.
Duration of assets (years)
>


	
XXXXX
	
XXXXX
	
XXXXX
	
XXXXX

	7.
Duration of liabilities (years)
>


	
XXXXX
	
XXXXX
	
XXXXX
	
XXXXX

	8. Duration of off-balance


sheet derivatives (years)
>


	
XXXXX
	
XXXXX
	
XXXXX
	
XXXXX

	9.
Duration of equity (years)
>
	
XXXXX
	
XXXXX
	
XXXXX
	
XXXXX


(a)
Includes market value of Farmer Mac’s off-balance sheet guarantee fee business.
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Schedule RS-N.2  Interest Rate Risk Measurements (cont’d)

APPLICABLE TO FARMER MAC ONLY
System Code:

20



District:

00



Association:

005



Report Date:





Dollar Amounts in Thousands

	
	Interest rate risk measurements

	
	E
	F
	G
	H

	
	Base

case
	+100 BP

shock
	+200 BP

shock
	+300 BP

shock

	
	
	
	
	

	1.
Market value of assets (a)
>


	__________
	__________
	__________
	__________

	2.
Market value of liabilities
>


	__________
	__________
	__________
	__________

	3. Market value of off-balance


sheet derivatives
>


	__________
	__________
	__________
	__________

	4.
Market value of equity
>
	__________
	__________
	__________
	__________



	5.
Net interest income (12


months)
>


	__________
	__________
	__________
	__________

	6.
Duration of assets (years)
>


	__________
	
XXXXX
	
XXXXX
	
XXXXX

	7.
Duration of liabilities (years)
>


	__________
	
XXXXX
	
XXXXX
	
XXXXX

	8. Duration of off-balance


sheet derivatives (years)
>


	__________
	
XXXXX
	
XXXXX
	
XXXXX

	9.
Duration of equity (years)
>
	__________
	
XXXXX
	
XXXXX
	
XXXXX


(a)
Includes market value of Farmer Mac’s off-balance sheet guarantee fee business.

Page 10

