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

United States Treasury:

 Bills 35,405,712,930.37$   35,432,444,038.95$   35,437,534,000.00$   NA

 Notes 22,978,289,919.79$   22,975,600,175.26$   23,203,472,000.00$   87,687,683.50$   

Federal Agency:

 SBA 457,313,707.11$   457,313,707.11$   453,196,763.66$  194,387.40$   

 MBS-REMICs 13,009,086.19$   13,009,086.19$   13,667,627.97$  60,269.69$   

 Debentures 2,847,411,888.51$   2,847,280,694.06$   2,860,796,440.00$  5,309,372.25$   

 Debentures FR 50,004,819.33$   49,999,902.66$   49,999,902.66$  7,000.00$   

 Debentures CL 500,000,000.00$   500,000,000.00$   499,778,000.00$  675,389.00$   

 Discount Notes 15,173,292,694.21$   15,178,921,383.10$   15,179,217,080.00$   NA

Supranational Debentures 418,341,915.19$   417,532,042.97$   418,199,950.00$  2,285,076.75$   

Supranational Debentures FR 150,065,910.68$   150,065,910.68$   150,116,479.89$  71,271.38$   

CDs and YCDs FR 300,000,000.00$   300,000,000.00$   300,031,000.00$  55,330.75$   

Bank Notes -$  -$  -$  -$   

CDs and YCDs 15,150,000,000.00$   15,150,000,000.00$   15,149,513,647.63$   14,168,375.02$   

Commercial Paper 8,843,502,722.19$   8,847,289,347.29$   8,847,888,754.14$  NA

Corporate:

 Bonds FR -$  -$  -$  -$   

 Bonds -$  -$  -$  -$   

Repurchase Agreements -$  -$  -$  -$   

Reverse Repurchase -$  -$  -$  -$   

Time Deposits 4,396,500,000.00$   4,396,500,000.00$   4,396,500,000.00$  NA

PMIA & GF Loans 691,023,000.00$   691,023,000.00$   691,023,000.00$  NA

TOTAL 107,374,468,593.57$   107,406,979,288.27$   107,650,934,645.95$   110,514,155.74$   

Fair Value Including Accrued Interest 107,761,448,801.69$   

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

The value of each participating dollar equals the fair value divided by the amortized cost (1.002271318).
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 $20,045,426.35 or $20,000,000.00 x 1.002271318.
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