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

United States Treasury:
   Bills  2,464,369,013.88$                2,471,712,400.00$                NA
   Notes  4,708,168,955.50$                4,700,915,500.00$                36,958,520.25$         

Federal Agency:
   SBA 556,606,492.48$                  549,644,271.82$                   1,506,005.97$           
   MBS 361,279,924.19$                  356,813,380.84$                   1,626,638.26$           
   Bonds  4,127,624,924.67$                4,121,809,784.60$                29,946,608.37$         
   Floaters -$                                      -$                                      -$                          
   Discount Notes 9,911,734,915.61$                9,945,906,209.00$                NA
   FHLMC PC 3,021,909.33$                      3,285,311.59$                       48,621.09$               
   GNMA 406,942.06$                         466,878.95$                          4,015.22$                 

Bankers Acceptances -$                                      -$                                      NA
Bank Notes 350,000,000.00$                  349,754,326.50$                   1,593,277.78$           
CDs 8,090,039,366.07$                8,085,655,328.00$                31,524,063.90$         
Commercial Paper 5,110,489,092.55$                5,121,696,771.94$                NA

Corporate:
   Floaters -$                                      -$                                      -$                          
   Bonds 1,522,536,886.19$                1,522,667,149.20$                21,471,026.38$         

Repurchase Agreements -$                                      -$                                      NA
Reverse Repurchase -$                                      -$                                      -$                          

Time Deposits 6,136,795,000.00$                6,136,795,000.00$                NA
AB 55 & GF Loans 7,240,335,788.05$                7,240,335,788.05$                NA

TOTAL 50,583,409,210.58$              50,607,458,100.49$              124,678,777.22$       

Fair Value Including Accrued Interest 50,732,136,877.71$              

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