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

United States Treasury: 
   Bills 44,722,522,982.34 $ 45,041,222,236.88 $      45,033,151,400.00 $       NA 
   Notes 49,292,258,674.55 $ 49,271,989,419.91 $      49,320,696,150.00 $       406,254,298.00 $      

Federal Agency: 
   SBA 284,735,106.47 $ 284,670,977.29 $           282,270,088.95 $            954,910.41 $              
   MBS-REMICs 828,976.21 $ 828,976.21 $ 834,536.98 $ 3,616.34 $ 
   Debentures 4,170,836,653.34 $ 4,170,836,653.34 $        4,169,747,640.00 $         33,432,528.40 $        
   Debentures FR -$ -$ -$ -$ 
   Debentures CL 2,450,000,000.00 $ 2,450,000,000.00 $        2,447,226,000.00 $         31,675,185.50 $        
   Discount Notes 18,589,440,826.53 $ 18,748,772,124.99 $      18,737,614,500.00 $       NA 

Supranational: 
   Debentures 4,234,413,202.81 $ 4,234,289,244.48 $        4,225,099,790.00 $         34,129,170.50 $        
   Debentures FR -$ -$ -$ -$ 
   Debentures CL 300,000,000.00 $ 300,000,000.00 $           300,916,000.00 $            2,155,555.00 $          
   Discount Notes 5,996,263,597.22 $ 6,051,445,319.44 $        6,048,424,000.00 $         NA 

CDs and YCDs FR -$ -$ -$ -$ 
Bank Notes 400,000,000.00 $ 400,000,000.00 $           399,517,809.83 $            3,603,472.22 $          
CDs and YCDs 17,400,000,000.00 $ 17,400,000,000.00 $      17,390,638,342.15 $       180,555,958.37 $      
Commercial Paper 10,784,921,083.25 $ 10,855,911,297.17 $      10,853,096,291.64 $       NA 

Corporate: 
   Bonds FR -$ -$ -$ -$ 
   Bonds 973,660,364.24 $ 973,256,676.74 $           970,809,904.00 $            9,472,413.81 $          

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

Time Deposits 5,472,000,000.00 $ 5,472,000,000.00 $        5,472,000,000.00 $         NA 
PMIA & GF Loans 266,015,740.00 $ 266,015,740.00 $           266,015,740.00 $            NA 

TOTAL 165,337,897,206.96 $            165,921,238,666.45 $    165,918,058,193.55 $     702,237,108.55 $      

Fair Value Including Accrued Interest 166,620,295,302.10 $     

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 (0.999980831) 
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 $19,999,616.63 or $20,000,000.00 x0.999980831 
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