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

United States Treasury:

   Bills 43,569,286,927.30$              43,578,148,587.65$       43,566,910,500.00$       NA

   Notes 75,086,412,242.60$              75,080,652,906.63$       74,687,028,500.00$       109,370,054.00$       

Federal Agency:

 SBA 350,740,581.41$  350,740,581.41$           351,306,665.72$            148,390.75$              

   MBS-REMICs 6,715,516.12$  6,715,516.12$ 6,985,051.69$  30,724.20$  

   Debentures  10,439,956,592.62$              10,439,204,370.45$       10,416,451,600.00$       9,420,765.50$           

   Debentures FR -$ -$  -$ -$  

   Debentures CL 800,000,000.00$  800,000,000.00$           790,694,000.00$            762,194.00$              

   Discount Notes 19,162,958,897.16$              19,165,010,905.46$       19,157,738,000.00$       NA

Supranational Debentures 2,219,658,716.35$  2,218,983,369.12$         2,204,343,500.00$         6,007,849.50$           

Supranational Debentures FR 50,000,000.00$  50,000,000.00$             50,001,500.00$              5,495.49$  

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

Bank Notes 50,000,000.00$  50,000,000.00$             49,999,510.67$              29,305.56$  

CDs and YCDs 13,350,000,416.66$              13,350,000,000.00$       13,346,930,419.28$       6,017,777.79$           

Commercial Paper 11,491,501,972.14$              11,495,349,152.68$       11,494,513,733.35$       NA

Corporate:

   Bonds FR -$ -$  -$ -$  

   Bonds 310,090,245.37$  309,862,368.98$           307,103,440.00$            1,913,014.98$           

Repurchase Agreements -$ -$  -$ -$  

Reverse Repurchase -$ -$  -$ -$  

Time Deposits 3,807,500,000.00$  3,807,500,000.00$         3,807,500,000.00$         NA

PMIA & GF Loans 743,769,000.00$  743,769,000.00$           743,769,000.00$            NA

TOTAL 181,438,591,107.73$            181,445,936,758.50$     180,981,275,420.71$     133,705,571.77$       

Fair Value Including Accrued Interest 181,114,980,992.48$     

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 (0.99743912).
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 $19,948,782.39 or $20,000,000.00 x 0.99743912.
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