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

United States Treasury:

 Bills 46,457,160,163.94$   46,657,126,553.35$   46,514,062,000.00$   NA

 Notes 101,947,915,596.75$   101,931,736,332.18$   98,369,732,500.00$   237,324,054.50$   

Federal Agency:

 SBA 334,748,643.50$   334,663,003.17$   335,043,755.16$  569,406.02$   

 MBS-REMICs 3,916,682.58$  3,916,682.58$   3,897,852.17$   17,633.20$   

 Debentures 8,593,591,055.03$   8,592,721,013.39$   8,353,930,850.00$  19,156,465.50$   

 Debentures FR -$  -$  -$  -$   

 Debentures CL 2,650,000,000.00$   2,650,000,000.00$   2,574,109,000.00$  18,005,248.00$   

 Discount Notes 30,277,339,791.63$   30,410,365,854.03$   30,310,774,000.00$   NA

Supranational Debentures 2,229,190,558.99$   2,229,010,003.43$   2,133,180,400.00$  7,597,861.50$   

Supranational Debentures FR -$  -$  -$  -$   

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

Bank Notes 100,000,000.00$   100,000,000.00$   99,780,349.59$  775,000.00$   

CDs and YCDs 14,260,000,000.00$   14,260,000,000.00$   14,229,806,876.24$   76,472,855.58$   

Commercial Paper 10,239,348,756.91$   10,295,023,243.07$   10,275,778,388.91$   NA

Corporate:

 Bonds FR -$  -$  -$  -$   

 Bonds 481,185,800.06$   481,129,063.95$   451,006,190.00$  2,646,445.75$   

Repurchase Agreements -$  -$  -$  -$   

Reverse Repurchase -$  -$  -$  -$   

Time Deposits 4,909,000,000.00$   4,909,000,000.00$   4,909,000,000.00$  NA

PMIA & GF Loans 367,981,000.00$   367,981,000.00$   367,981,000.00$  NA

TOTAL 222,851,378,049.39$   223,222,672,749.15$   218,928,083,162.07$   362,564,970.05$   

Fair Value Including Accrued Interest 219,290,648,132.12$   

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 (0.980760962). 
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 $19,615,219.23 or $20,000,000.00 x 0.980760962.
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