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

United States Treasury:
   Bills 2,211,692,263.23$                2,229,629,888.38$         2,230,018,000.00$         NA
   Notes 3,416,271,696.92$                3,416,150,149.96$         3,405,932,750.00$         23,245,315.50$         

Federal Agency:
   SBA 734,688,918.84$                   734,555,872.53$            728,034,178.41$            5,615,608.66$           
   MBS 722,746,975.18$                   722,746,975.18$            691,976,738.16$            3,175,222.37$           
   Bonds  8,757,621,505.11$                8,756,354,213.64$         8,695,762,406.21$         59,101,730.27$         
   Floaters -$                                       -$                                -$                                -$                           
   Discount Notes 3,854,367,090.37$                3,905,955,569.47$         3,905,962,500.00$         NA
   FHLMC PC 1,360,564.52$                       1,360,564.52$                1,416,630.92$                21,957.75$                
   GNMA 251,000.96$                          251,000.96$                   277,207.15$                   2,498.83$                  

Bankers Acceptances -$                                       -$                                -$                                NA
Bank Notes 1,424,997,882.18$                1,424,997,882.18$         1,424,380,386.00$         8,417,270.84$           
CDs 8,575,071,546.50$                8,575,071,546.50$         8,570,502,157.40$         69,220,739.61$         
Commercial Paper 6,122,914,553.83$                6,152,131,455.98$         6,151,464,486.40$         NA

Corporate:
   Floaters 154,388,691.13$                   154,388,691.13$            154,275,469.10$            880,513.42$              
   Bonds 664,895,029.20$                   664,828,820.86$            654,086,933.07$            6,019,721.90$           

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

Time Deposits 7,833,995,000.00$                7,833,995,000.00$         7,833,995,000.00$         NA
AB 55 & GF Loans 7,070,656,416.25$                7,070,656,416.25$         7,070,656,416.25$         NA

TOTAL 51,545,919,134.22$              51,643,074,047.54$       51,518,741,259.07$       175,700,579.15$       

Fair Value Including Accrued Interest 51,694,441,838.22$       

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 (.997592460).
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 $19,951,849.19 or $20,000,000.00 x .997592460.
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