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

United States Treasury:

   Bills 77,074,683,274.61$              77,088,620,942.89$       77,087,498,500.00$       NA

   Notes 58,652,332,896.21$              58,622,718,630.47$       58,645,873,000.00$       116,723,377.00$       

Federal Agency:

 SBA 414,140,132.49$  414,140,132.49$           415,156,918.58$            176,099.06$              

   MBS-REMICs 9,796,344.36$  9,796,344.36$ 10,300,100.47$              45,137.86$  

   Debentures  8,282,110,048.05$  8,280,101,970.26$         8,281,132,440.00$         8,929,046.90$           

   Debentures FR -$ -$  -$ -$  

   Debentures CL 1,200,000,000.00$  1,200,000,000.00$         1,195,687,000.00$         702,556.00$              

   Discount Notes 13,645,696,356.89$              13,648,451,333.41$       13,648,151,500.00$       NA

Supranational Debentures 1,722,279,377.00$  1,720,729,724.23$         1,717,313,000.00$         6,202,432.50$           

Supranational Debentures FR 200,017,292.86$  200,017,292.86$           200,033,795.26$            61,051.14$  

CDs and YCDs FR 300,000,000.00$  300,000,000.00$           300,006,000.00$            24,826.42$  

Bank Notes 50,000,000.00$  50,000,000.00$             49,953,561.76$              3,750.00$  

CDs and YCDs 15,900,000,000.00$              15,900,000,000.00$       15,899,536,577.56$       8,607,166.69$           

Commercial Paper 11,092,885,288.85$              11,097,548,301.35$       11,098,048,565.20$       NA

Corporate:

   Bonds FR -$ -$  -$ -$  

   Bonds 112,891,605.90$  112,076,612.84$           111,548,800.00$            999,562.40$              

Repurchase Agreements -$ -$  -$ -$  

Reverse Repurchase -$ -$  -$ -$  

Time Deposits 3,935,500,000.00$  3,935,500,000.00$         3,935,500,000.00$         NA

PMIA & GF Loans 725,276,000.00$  725,276,000.00$           725,276,000.00$            NA

TOTAL 193,317,608,617.22$            193,304,977,285.16$     193,321,015,758.83$     142,475,005.97$       

Fair Value Including Accrued Interest 193,463,490,764.80$     

Repurchase Agreements, Time Deposits, PMIA & 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 (1.00008297).
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 $20,001,659.40 or $20,000,000.00 x 1.00008297.
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