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

United States Treasury:

   Bills 46,438,364,881.91$              46,462,802,161.83$       46,366,792,000.00$       NA

   Notes 91,137,412,378.62$              91,123,228,383.84$       89,180,593,000.00$       117,562,034.00$       

Federal Agency:

 SBA 329,037,520.12$  329,037,520.12$           329,497,596.82$            138,923.93$              

   MBS-REMICs 5,703,902.13$  5,703,902.13$ 5,844,529.41$  25,924.77$  

   Debentures  8,923,276,985.63$  8,922,590,857.86$         8,805,155,700.00$         8,519,115.80$           

   Debentures FR -$ -$  -$ -$  

   Debentures CL 700,000,000.00$  700,000,000.00$           672,254,000.00$            905,027.00$              

   Discount Notes 24,949,939,687.37$              24,960,712,979.03$       24,906,670,000.00$       NA

Supranational Debentures 2,065,258,478.33$  2,065,258,478.33$         2,004,805,500.00$         5,592,972.00$           

Supranational Debentures FR -$ -$  -$ -$  

CDs and YCDs FR -$ -$  -$ -$  

Bank Notes -$ -$ -$  

CDs and YCDs 15,335,000,000.00$              15,335,000,000.00$       15,320,961,230.66$       9,972,225.03$           

Commercial Paper 12,697,608,013.77$              12,705,537,708.34$       12,693,180,684.70$       NA

Corporate:

   Bonds FR -$ -$  -$ -$  

   Bonds 424,349,911.03$  424,107,855.47$           409,797,860.00$            1,877,396.95$           

Repurchase Agreements -$ -$  -$ -$  

Reverse Repurchase -$ -$  -$ -$  

Time Deposits 4,135,000,000.00$  4,135,000,000.00$         4,135,000,000.00$         NA

PMIA & GF Loans 756,663,000.00$  756,663,000.00$           756,663,000.00$            NA

TOTAL 207,897,614,758.91$            207,925,642,846.95$     205,587,215,101.59$     144,593,619.48$       

Fair Value Including Accrued Interest 205,731,808,721.07$     

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 (0.988753538).
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 $19,775,070.77 or $20,000,000.00 x 0.988753538.
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