
Carrying Cost Plus
Description Accrued Interest Purch. Amortized Cost Fair Value Accrued Interest

1* United States Treasury:

 Bills 37,417,824,629.29$   37,474,728,617.52$   37,487,632,500.00$   NA

 Notes 24,217,353,058.19$   24,217,068,836.30$   24,537,427,000.00$   100,593,584.00$   

1* Federal Agency:

 SBA 478,234,257.41$   478,234,257.41$   473,998,037.29$   203,278.39$   

 MBS-REMICs 15,101,609.67$   15,101,609.67$   15,926,606.86$   70,087.53$    

 Debentures 2,733,358,224.09$   2,732,582,182.96$   2,748,442,680.00$   6,581,289.90$   

 Debentures FR -$  -$  -$  -$   

 Debentures CL 725,000,000.00$   725,000,000.00$   725,479,000.00$   1,769,501.00$   

 Discount Notes 15,463,600,958.36$   15,374,456,486.18$   15,475,375,200.00$   NA

1* Supranational Debentures 515,860,149.28$   515,678,738.16$   517,238,400.00$   2,195,871.75$   

1* Supranational Debentures FR 200,097,007.00$   200,097,007.00$   200,087,081.70$   118,962.61$   

2* CDs and YCDs FR 600,000,000.00$   600,000,000.00$    600,157,000.00$   139,847.22$   

2* Bank Notes -$  -$  -$  -$   

2* CDs and YCDs 13,700,405,817.10$   13,700,183,594.88$   13,699,564,192.25$   15,421,222.21$   

2* Commercial Paper 7,509,491,061.13$   7,517,418,898.58$   7,518,422,005.55$   NA

1* Corporate:

 Bonds FR -$  -$  -$  -$   

 Bonds -$  -$  -$  -$   

1* Repurchase Agreements -$  -$  -$  -$   

1* Reverse Repurchase -$  -$  -$  -$   

Time Deposits 4,929,000,000.00$   4,929,000,000.00$   4,929,000,000.00$   NA

AB 55 & GF Loans 694,298,000.00$   694,298,000.00$   694,298,000.00$   NA

TOTAL 109,199,624,771.52$   109,173,848,228.66$   109,623,047,703.65$   127,093,644.61$   

Fair Value Including Accrued Interest 109,750,141,348.26$   

* Governmental Accounting Standards Board (GASB) Statement #72

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and
Reverse Repurchase agreements are carried at portfolio book value (carrying cost).

The value of each participating dollar equals the fair value divided by the amortized cost (1.004114534).
As an example: if an agency has an account balance of $20,000,000.00, then the agency would report its
participation in the LAIF valued at $20,082,290.67 or $20,000,000.00 x 1.004114534.
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