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

United States Treasury: 
   Bills  44,583,941,320.10 $             45,014,870,200.00 $             NA 
   Notes  44,519,287,409.75 $             44,543,262,600.00 $             491,655,551.50 $      

Federal Agency: 
   SBA 239,426,186.08 $ 236,699,790.34 $ 956,234.43 $             
   MBS-REMICs 1,036,900.74 $ 1,042,782.04 $ 4,523.39 $ 
   Debentures  6,175,715,936.02 $ 6,172,380,025.00 $ 62,214,547.00 $        
   Debentures FR -$ -$ -$ 
   Debentures CL 3,250,000,000.00 $ 3,252,188,100.00 $ 37,220,203.50 $        
   Discount Notes 35,061,409,999.93 $             35,367,924,300.00 $             NA 

Supranational Debentures 3,686,739,182.98 $ 3,684,826,260.00 $ 43,195,727.30 $        
Supranational Debentures FR -$ -$ -$ 

CDs and YCDs FR -$ -$ -$ 
Bank Notes 100,000,000.00 $ 99,906,994.46 $ 269,500.00 $             
CDs and YCDs 16,150,000,000.00 $             16,144,348,637.10 $             193,334,111.18 $      
Commercial Paper 11,284,019,097.24 $             11,402,250,541.68 $             NA 

Corporate: 
   Bonds FR -$ -$ -$ 
   Bonds 1,002,797,187.28 $ 1,001,454,509.00 $ 9,713,106.99 $          

Repurchase Agreements -$ -$ -$ 
Reverse Repurchase -$ -$ -$ 

Time Deposits 5,297,000,000.00 $ 5,297,000,000.00 $ NA 
PMIA & GF Loans 262,742,740.00 $ 262,742,740.00 $ NA 

TOTAL 171,614,115,960.12 $           172,480,897,479.62 $           838,563,505.29 $      

Fair Value Including Accrued Interest 173,319,460,984.91 $           

Repurchase Agreements, Time Deposits, PMIA & General Fund loans, and 
Reverse Repurchase agreements are carried at portfolio book value (carrying cost). 
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