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

United States Treasury:
   Bills  1,765,463,516.64$                1,777,781,500.00$                NA
   Notes  899,546,795.50$                  895,182,000.00$                   6,646,821.00$           

Federal Agency:
   SBA 715,359,822.08$                  708,974,298.07$                   6,068,174.97$           
   MBS 656,822,604.51$                  629,418,781.73$                   2,902,681.22$           
   Bonds  9,374,210,405.26$                9,332,873,524.30$                109,015,947.07$       
   Floaters -$                                      -$                                      -$                          
   Discount Notes 7,656,164,898.72$                7,733,232,500.00$                NA
   FHLMC PC 1,077,423.87$                      1,113,919.67$                       17,411.59$               
   GNMA 237,569.17$                         261,854.79$                          2,363.56$                 

Bankers Acceptances -$                                      -$                                      NA
Bank Notes 1,100,000,000.00$                1,099,833,556.00$                9,601,750.01$           
CDs 12,787,406,155.46$              12,783,282,026.34$              121,485,466.24$       
Commercial Paper 7,589,067,569.44$                7,639,715,696.67$                NA

Corporate:
   Floaters 250,482,704.39$                  250,114,100.00$                   1,841,745.89$           
   Bonds 722,601,325.71$                  716,938,765.75$                   14,399,314.17$         

Repurchase Agreements -$                                      NA
Reverse Repurchase (248,065,000.00)$                 (248,065,000.00)$                  (729,476.92)$            

Time Deposits 8,000,495,000.00$                8,000,495,000.00$                NA
AB 55 & GF Loans 8,248,846,875.95$                8,248,846,875.95$                NA

TOTAL 59,519,717,666.70$              59,569,999,399.27$              271,252,198.80$       

Fair Value Including Accrued Interest 59,841,251,598.07$              

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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