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

United States Treasury:

   Bills 29,016,845,381.94$              29,371,836,247.06$       29,367,095,500.00$       NA

   Notes 62,110,996,962.28$              62,104,127,889.83$       61,362,065,500.00$       369,303,999.50$       

Federal Agency:

   SBA 261,355,671.12$  261,355,671.12$           260,406,267.21$            1,266,206.33$           

   MBS-REMICs 2,005,373.23$  2,005,373.23$ 1,960,327.91$  8,754.66$  

   Debentures  7,783,430,186.00$  7,782,764,811.01$         7,697,999,950.00$         46,603,305.45$         

   Debentures FR -$ -$  -$ -$  

   Debentures CL 800,000,000.00$  800,000,000.00$           788,678,500.00$            7,575,278.00$           

   Discount Notes 23,090,969,201.38$              23,348,321,402.73$       23,332,896,000.00$       NA

Supranational Debentures 2,719,839,134.05$  2,719,839,134.05$         2,685,816,600.00$         13,363,501.50$         

Supranational Debentures FR -$ -$  -$ -$  

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

Bank Notes -$ -$ -$  

CDs and YCDs 14,450,000,000.00$              14,450,000,000.00$       14,449,006,916.17$       207,463,250.04$       

Commercial Paper 10,127,921,458.38$              10,230,717,347.37$       10,227,601,597.30$       NA

Corporate:

   Bonds FR -$ -$  -$ -$  

   Bonds 670,418,926.95$  670,265,926.95$           654,690,660.00$            6,109,777.60$           

Repurchase Agreements -$ -$  -$ -$  

Reverse Repurchase -$ -$  -$ -$  

Time Deposits 5,089,000,000.00$  5,089,000,000.00$         5,089,000,000.00$         NA

PMIA & GF Loans 349,660,000.00$  349,660,000.00$           349,660,000.00$            NA

TOTAL 156,472,442,295.33$            157,179,893,803.35$     156,266,877,818.59$     651,694,073.08$       

Fair Value Including Accrued Interest 156,918,571,891.67$     

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 (0.994191267).
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 $19,883,825.35 or $20,000,000.00 x 0.994191267.
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