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

United States Treasury: 

   Bills 29,418,545,599.25 $              29,779,495,353.47 $       29,757,207,000.00 $ NA 

   Notes 93,242,224,235.91 $              93,212,620,838.86 $       90,945,077,500.00 $       288,849,618.00 $ 

Federal Agency: 

   SBA 322,209,737.47 $ 322,209,737.47 $           321,868,141.12 $            1,291,571.96 $ 

   MBS-REMICs 3,084,994.85 $ 3,084,994.85 $ 3,058,806.67 $ 13,760.19 $ 

   Debentures  10,349,812,980.86 $              10,349,583,675.33 $       10,206,571,800.00 $       45,703,340.00 $ 

   Debentures FR -$ -$ -$ -$ 

   Debentures CL 2,550,000,000.00 $ 2,550,000,000.00 $         2,495,849,500.00 $         25,411,824.00 $ 

   Discount Notes 25,242,636,340.20 $              25,554,072,104.18 $       25,548,182,500.00 $ NA 

Supranational Debentures 3,074,194,538.58 $ 3,074,194,538.58 $         3,010,317,500.00 $         11,201,903.00 $ 

Supranational Debentures FR -$ -$ -$ -$ 

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

Bank Notes 200,000,000.00 $ 200,000,000.00 $           200,045,234.42 $            2,003,194.45 $ 

CDs and YCDs 12,200,000,000.00 $              12,200,000,000.00 $       12,194,072,815.39 $       141,674,375.01 $ 

Commercial Paper 8,539,926,819.43 $ 8,629,619,069.50 $         8,625,697,222.20 $ NA 

Corporate: 

   Bonds FR -$ -$ -$ -$ 

   Bonds 454,676,266.87 $ 454,676,266.87 $           432,355,270.00 $            3,364,631.80 $ 

Repurchase Agreements -$ -$ -$ -$ 

Reverse Repurchase -$ -$ -$ -$ 

Time Deposits 5,237,000,000.00 $ 5,237,000,000.00 $         5,237,000,000.00 $ NA 

PMIA & GF Loans 376,839,000.00 $ 376,839,000.00 $           376,839,000.00 $ NA 

TOTAL 191,211,150,513.42 $            191,943,395,579.11 $     189,354,142,289.80 $     519,514,218.41 $ 

Fair Value Including Accrued Interest 189,873,656,508.21 $ 

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 (0.986510329). 
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 $19,730,206.58 or $20,000,000.00 x 0.986510329. 
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