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

United States Treasury: 
   Bills 48,970,617,951.23 $             49,338,506,593.25 $      49,356,440,050.00 $      NA 
   Notes 42,852,981,933.63 $             42,838,254,758.50 $      43,106,408,200.00 $      413,989,011.00 $      

Federal Agency: 
   SBA 272,728,568.94 $ 272,659,522.31 $          269,920,982.04 $           1,029,710.08 $          
   MBS-REMICs 910,223.69 $ 910,223.69 $ 919,160.27 $ 3,970.77 $ 
   Debentures 4,721,257,842.07 $ 4,721,039,439.29 $        4,740,550,040.00 $        44,662,554.90 $        
   Debentures FR -$ -$ -$ -$ 
   Debentures CL 2,850,000,000.00 $ 2,850,000,000.00 $        2,862,628,300.00 $        25,636,928.00 $        
   Discount Notes 28,745,345,423.63 $             29,066,588,951.47 $      29,075,974,500.00 $      NA 

Supranational Debentures 3,935,666,630.98 $ 3,935,426,630.98 $        3,957,557,380.00 $        45,105,985.00 $        
Supranational Debentures FR -$ -$ -$ -$ 

CDs and YCDs FR -$ -$ -$ -$ 
Bank Notes 200,000,000.00 $ 200,000,000.00 $          200,027,928.43 $           3,284,861.11 $          
CDs and YCDs 14,800,000,000.00 $             14,800,000,000.00 $      14,803,815,924.21 $      160,042,100.00 $      
Commercial Paper 8,752,131,958.23 $ 8,834,027,027.73 $        8,837,032,333.36 $        NA 

Corporate: 
   Bonds FR -$ -$ -$ -$ 
   Bonds 947,357,886.31 $ 947,182,657.15 $          949,664,822.00 $           9,580,921.31 $          

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

Time Deposits 5,282,000,000.00 $ 5,282,000,000.00 $        5,282,000,000.00 $        NA 
PMIA & GF Loans 262,742,740.00 $ 262,742,740.00 $          262,742,740.00 $           NA 

TOTAL 162,593,741,158.71 $           163,349,338,544.37 $    163,705,682,360.31 $    703,336,042.17 $      

Fair Value Including Accrued Interest 164,409,018,402.48 $    

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 (1.002181483) 
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 $20,043,629.66 or $20,000,000.00 x1.002181483 
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