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

United States Treasury: 

   Bills 22,254,070,554.26 $              22,573,811,770.05 $       22,564,630,000.00 $ NA 

   Notes 75,736,882,320.52 $              75,726,070,719.47 $       73,914,693,500.00 $       356,275,509.00 $ 

Federal Agency: 

   SBA 289,931,607.50 $ 289,931,607.50 $           289,283,255.27 $            1,343,664.44 $ 

   MBS-REMICs 2,444,395.28 $ 2,444,395.28 $ 2,377,611.11 $ 10,790.37 $ 

   Debentures  8,932,358,628.46 $ 8,931,933,628.45 $         8,757,401,100.00 $         56,448,847.70 $ 

   Debentures FR -$ -$ -$ -$ 

   Debentures CL 800,000,000.00 $ 800,000,000.00 $           778,527,500.00 $            6,377,986.50 $ 

   Discount Notes 19,299,127,548.54 $              19,592,303,562.55 $       19,597,035,000.00 $ NA 

Supranational Debentures 3,069,440,886.57 $ 3,069,197,136.57 $         3,000,342,800.00 $         21,753,731.10 $ 

Supranational Debentures FR -$ -$ -$ -$ 

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

Bank Notes 100,000,000.00 $ 100,000,000.00 $           99,998,636.29 $              3,441,666.67 $ 

CDs and YCDs 10,900,000,000.00 $              10,900,000,000.00 $       10,895,339,264.35 $       125,772,666.67 $ 

Commercial Paper 6,278,680,305.56 $ 6,336,423,069.39 $         6,333,243,472.32 $ NA 

Corporate: 

   Bonds FR -$ -$ -$ -$ 

   Bonds 438,461,769.11 $ 438,392,491.33 $           413,769,970.00 $            2,753,541.98 $ 

Repurchase Agreements -$ -$ -$ -$ 

Reverse Repurchase -$ -$ -$ -$ 

Time Deposits 5,243,000,000.00 $ 5,243,000,000.00 $         5,243,000,000.00 $ NA 

PMIA & GF Loans 380,513,000.00 $ 380,513,000.00 $           380,513,000.00 $ NA 

TOTAL 153,724,911,015.80 $            154,384,021,380.59 $     152,270,155,109.34 $     574,178,404.43 $ 

Fair Value Including Accrued Interest 152,844,333,513.77 $ 

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 (0.986307739). 
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 $19,726,154.79 or $20,000,000.00 x 0.986307739. 
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