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

United States Treasury: 

   Bills 26,007,755,477.17 $ 26,399,578,085.33 $        26,373,531,500.00 $ NA 

   Notes 86,519,529,543.76 $ 86,509,828,710.82 $        84,164,502,000.00 $        284,909,808.50 $ 

Federal Agency: 

   SBA 304,224,258.70 $ 304,224,258.70 $            303,681,095.57 $             1,346,489.58 $ 

   MBS-REMICs 2,861,107.99 $ 2,861,107.99 $ 2,796,239.71 $ 12,733.34 $ 

   Debentures  8,945,771,764.62 $ 8,944,151,139.64 $          8,759,821,400.00 $          55,422,809.00 $ 

   Debentures FR -$ -$ -$ -$ 

   Debentures CL 1,700,000,000.00 $ 1,700,000,000.00 $          1,647,748,000.00 $          10,856,492.50 $ 

   Discount Notes 24,944,635,104.19 $ 25,263,483,034.62 $        25,266,731,500.00 $ NA 

Supranational Debentures 2,922,770,687.63 $ 2,922,770,687.63 $          2,850,780,700.00 $          18,059,340.40 $ 

Supranational Debentures FR -$ -$ -$ -$ 

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

Bank Notes 200,000,000.00 $ 200,000,000.00 $            199,864,525.38 $             4,632,083.33 $ 

CDs and YCDs 13,200,000,000.00 $ 13,200,000,000.00 $        13,189,091,719.79 $        224,912,305.57 $ 

Commercial Paper 7,730,447,541.69 $ 7,808,541,430.55 $          7,803,585,652.74 $ NA 

Corporate: 

   Bonds FR -$ -$ -$ -$ 

   Bonds 463,858,804.42 $ 463,789,526.64 $            438,964,830.00 $             3,327,576.53 $ 

Repurchase Agreements -$ -$ -$ -$ 

Reverse Repurchase -$ -$ -$ -$ 

Time Deposits 5,082,000,000.00 $ 5,082,000,000.00 $          5,082,000,000.00 $ NA 

PMIA & GF Loans 358,954,000.00 $ 358,954,000.00 $            358,954,000.00 $ NA 

TOTAL 178,382,808,290.17 $             179,160,181,981.92 $      176,442,053,163.19 $      603,479,638.75 $ 

Fair Value Including Accrued Interest 177,045,532,801.94 $ 

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 (0.984828499). 
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 $19,696,569.99 or $20,000,000.00 x 0.984828499. 
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