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Western Asset Institutional Government Reserves

cusip
cusip

91282CFS5

91282CGY1

91279712
91282CFA4
912796Y45

3130AYDK9
912797HF7
912797)Z1

91282CCT6
912797JK4

912828D56
3130AVBJO

912797IN8
3133EPHX6
3130AWWCO
3130AXK64

3130AY3E4
912797LL9
9128283J7
91282CIU6
91279717
3133EPM6E9
3133EPKP9
3130AWXZ8
912797)G3
3133EPVX0

91282CEL1
3133EPFF7
3130AWRAO
912797JH1
3130AVH39

3133ENJ27

3133EN4E7
3133EN7G9

3130AYEN2
912797GZ4

3130AXJ58

Security Name
Security Name

FED RESERVE BANK

FIXED INCOME CLEARING CORP - NORTHERN TRUST
WELLS FARGO SECURITIES LLC

JP MORGAN SECURITIES, LLC

SOCIETE GENERALE, NEW YORK BRANCH

FIXED INCOME CLEARING CORP
UNITED STATES TREASURY FLOATING RATE NOTE

NOMURA SECURITIES INTL INC
FIXED INCOME CLEARING CORP

MUFG SECURITIES AMERICAS INC
UNITED STATES TREASURY FLOATING RATE NOTE

BANK OF MONTREAL
ING FINANCIAL MARKETS LLC
ING FINANCIAL MARKETS LLC

JP MORGAN SECURITIES, LLC

UNITED STATES TREASURY BILL

UNITED STATES TREASURY NOTE/BOND
UNITED STATES TREASURY BILL

ING FINANCIAL MARKETS LLC
JP MORGAN SECURITIES, LLC
ING FINANCIAL MARKETS LLC
CREDIT AGRICOLE CORPORATE & INVESTMENT BANK
ING FINANCIAL MARKETS LLC

BMO CAPITAL MARKETS CORP.
FEDERAL HOME LOAN BANKS

UNITED STATES TREASURY BILL

UNITED STATES TREASURY BILL

UNITED STATES TREASURY NOTE/BOND
UNITED STATES TREASURY BILL

UNITED STATES TREASURY NOTE/BOND
FEDERAL HOME LOAN BANKS

CANADIAN IMPERIAL BANK OF COMMERCE NY

BANK OF AMERICA SECURITIES, INC.

UNITED STATES TREASURY BILL

FEDERAL FARM CREDIT BANKS FUNDING CORP
FEDERAL HOME LOAN BANKS

FEDERAL HOME LOAN BANKS

TD SECURITIES (USA) LLC

FEDERAL HOME LOAN BANKS

UNITED STATES TREASURY BILL

UNITED STATES TREASURY NOTE/BOND
UNITED STATES TREASURY FLOATING RATE NOTE
UNITED STATES TREASURY BILL

FEDERAL FARM CREDIT BANKS FUNDING CORP
FEDERAL FARM CREDIT BANKS FUNDING CORP
FEDERAL HOME LOAN BANKS

UNITED STATES TREASURY BILL

FEDERAL FARM CREDIT BANKS FUNDING CORP

ING FINANCIAL MARKETS LLC

UNITED STATES TREASURY FLOATING RATE NOTE
FEDERAL FARM CREDIT BANKS FUNDING CORP
FEDERAL HOME LOAN BANKS

UNITED STATES TREASURY BILL

FEDERAL HOME LOAN BANKS

TD SECURITIES (USA) LLC
FEDERAL FARM CREDIT BANKS FUNDING CORP

BANK OF AMERICA SECURITIES, INC.
FEDERAL FARM CREDIT BANKS FUNDING CORP
FEDERAL FARM CREDIT BANKS FUNDING CORP

BANK OF AMERICA SECURITIES, INC.
FEDERAL HOME LOAN BANKS
UNITED STATES TREASURY BILL

BNP PARIBAS
FEDERAL HOME LOAN BANKS

As of 02/29/2024

Quantity
Quantity

1,735,000,000.00
950,000,000.00
850,000,000.00
700,000,000.00
700,000,000.00

498,598,000.00
444,500,000.00

400,000,000.00
350,000,000.00

350,000,000.00
350,000,000.00

325,000,000.00
307,000,000.00
300,000,000.00

300,000,000.00
265,000,000.00
257,500,000.00
250,000,000.00

245,000,000.00
225,000,000.00
200,000,000.00
200,000,000.00
200,000,000.00

200,000,000.00
200,000,000.00
200,700,000.00
200,000,000.00
200,000,000.00
190,000,000.00
178,100,000.00
175,000,000.00

150,000,000.00

150,000,000.00
150,000,000.00
149,900,000.00
147,200,000.00
140,000,000.00

135,403,000.00
132,000,000.00
125,000,000.00
125,000,000.00
120,000,000.00
120,000,000.00
115,000,000.00
115,000,000.00
110,000,000.00
110,000,000.00
110,000,000.00

100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00
100,000,000.00

100,000,000.00
100,000,000.00

100,000,000.00
100,000,000.00
101,100,000.00

100,000,000.00
100,000,000.00
100,000,000.00

100,000,000.00
100,000,000.00

Coupor Weight (%) Market Value ($)
Coupor Weight (%) Market Value ($)

5.30

5.31

5.31

5.31

5.31

5.31
5.39

5.31

5.30

5.31
5.45

5.30

5.31

5.31

5.32
5.40
5.28
5.36

5.30

5.30

5.32

5.30

5.35

5.34
5.45
5.39
5.40
5.29
5.38
5.31
5.31

5.31

5.31
5.40
5.42
5.31
5.31

5.30
5.44
5.38
5.21
5.52
5.39
5.31
5.43
5.31
5.35
5.48

5.36
5.35
5.48
5.31
5.36
5.38

5.31
5.42

5.33
5.43
5.41

5.36
5.31
5.39

5.31
5.66

8.46

4.63

414

3.41

3.41

2.43
2.17

1.95

171

171
171

1.58

1.50

1.46

1.46
1.29
1.24
1.20

1.19

1.10

0.98

0.98

0.98

0.98
0.98
0.97
0.96
0.95
0.92
0.86
0.85

0.73

0.73
0.73
0.73
0.72
0.68

0.66
0.64
0.61
0.60
0.59
0.58
0.56
0.56
0.54
0.54
0.54

0.49
0.49
0.49
0.49
0.49
0.49

0.49
0.49

0.49
0.49
0.49

0.49
0.49
0.49

0.49
0.49

1,735,000,000.00

950,000,000.00

850,000,000.00

700,000,000.00

700,000,000.00

498,598,000.00
444,709,746.00

400,000,000.00

350,000,000.00

350,000,000.00
350,200,267.00

325,000,000.00

307,000,000.00

300,000,000.00

300,000,000.00
263,752,733.00
255,091,162.00
245,742,985.00

245,000,000.00

225,000,000.00

200,000,000.00

200,000,000.00

200,000,000.00

200,000,000.00
200,099,434.00
199,494,267.00
197,231,542.00
195,598,132.00
189,302,673.00
175,759,421.00
175,037,125.00

150,000,000.00

150,000,000.00
148,987,617.00
149,946,982.00
147,279,573.00
140,019,314.00

135,403,000.00
131,995,351.00
124,632,986.00
122,206,599.00
120,117,348.00
119,682,000.00
115,072,562.00
115,083,974.00
110,011,253.00
109,935,643.00
109,989,890.00

100,000,000.00
99,980,833.00
100,006,045.00
100,057,749.00
99,838,850.00
99,962,659.00

100,000,000.00
99,994,550.00

100,000,000.00
100,071,520.00
101,141,689.00

100,000,000.00
100,010,852.00
99,501,176.00

100,000,000.00
99,977,342.00

Effective Maturity
Effective Maturity

2/29/2024
2/29/2024
2/29/2024
2/29/2024
2/29/2024

2/29/2024
2/29/2024

2/29/2024
2/29/2024

2/29/2024
2/29/2024

2/29/2024
2/29/2024
2/29/2024

2/29/2024

4/1/2024
7/30/2024
6/26/2024

2/29/2024
2/29/2024

3/6/2024
2/29/2024
3/20/2024

3/6/2024
2/29/2024
4/10/2024

6/3/2024
8/14/2024
3/25/2024
8/14/2024
2/29/2024

2/29/2024

2/29/2024
4/15/2024
2/29/2024
2/29/2024
2/29/2024

2/29/2024
6/10/2024
3/20/2024
11/29/2024
2/29/2024
3/18/2024
2/29/2024
2/29/2024
2/29/2024
3/4/2024
2/29/2024

3/31/2024
2/29/2024
2/29/2024
2/29/2024
3/11/2024
4/22/2024

2/29/2024
2/29/2024

3/6/2024
2/29/2024
2/29/2024

4/1/2024
2/29/2024
4/3/2024

2/29/2024
11/11/2024

Final Maturity Investment Category
Final Maturity Investment Category

2024-03-01

2024-03-01

2024-03-01

2024-03-01

2024-03-01

2024-03-01
2024-10-31

2024-03-01

2024-03-01

2024-03-01
2025-04-30

2024-03-01

2024-03-01

2024-03-01

2024-03-01
2024-04-02
2024-07-31
2024-06-27

2024-03-01

2024-03-01

2024-03-07

2024-03-01

2024-03-21

2024-03-07
2025-10-03
2024-04-11
2024-06-04
2024-08-15
2024-03-26
2024-08-15
2024-06-06

2024-03-01

2024-03-01
2024-04-16
2025-02-03
2024-11-21
2024-06-18

2024-03-01
2024-06-11
2024-03-21
2024-11-30
2026-01-31
2024-03-19
2025-12-15
2025-04-25
2024-05-10
2024-03-05
2025-06-18

2024-04-01
2024-04-30
2025-02-10
2025-01-28
2024-03-12
2024-04-23

2024-03-01
2024-08-26

2024-03-07
2024-12-16
2024-09-05

2024-04-02
2025-07-08
2024-04-04

2024-03-01
2024-11-12

U.S. Treasury Repurchase Agreement, if collateralized only by U.S.
Treasuries (including Strips) and cash

U.S. Treasury Repurchase Agreement, if collateralized only by U.S.
Treasuries (including Strips) and cash

U.S. Government Agency Repurchase Agreement, collateralized only by
U.S. Government Agency securities, U.S. Treasuries, and cash

U.S. Government Agency Repurchase Agreement, collateralized only by
U.S. Government Agency securities, U.S. Treasuries, and cash

U.S. Government Agency Repurchase Agreement, collateralized only by
U.S. Government Agency securities, U.S. Treasuries, and cash

U.S. Treasury Repurchase Agreement, if collateralized only by U.S.
Treasuries (including Strips) and cash

U.S. Treasury Debt

U.S. Government Agency Repurchase Agreement, collateralized only by
U.S. Government Agency securities, U.S. Treasuries, and cash

U.S. Treasury Repurchase Agreement, if collateralized only by U.S.
Treasuries (including Strips) and cash

U.S. Government Agency Repurchase Agreement, collateralized only by
U.S. Government Agency securities, U.S. Treasuries, and cash

U.S. Treasury Debt

U.S. Government Agency Repurchase Agreement, collateralized only by
U.S. Government Agency securities, U.S. Treasuries, and cash

U.S. Government Agency Repurchase Agreement, collateralized only by
U.S. Government Agency securities, U.S. Treasuries, and cash

U.S. Government Agency Repurchase Agreement, collateralized only by
U.S. Government Agency securities, U.S. Treasuries, and cash

U.S. Government Agency Repurchase Agreement, collateralized only by
U.S. Government Agency securities, U.S. Treasuries, and cash

U.S. Treasury Debt

U.S. Treasury Debt

U.S. Treasury Debt

U.S. Treasury Repurchase Agreement, if collateralized only by U.S.
Treasuries (including Strips) and cash

U.S. Treasury Repurchase Agreement, if collateralized only by U.S.
Treasuries (including Strips) and cash

U.S. Government Agency Repurchase Agreement, collateralized only by
U.S. Government Agency securities, U.S. Treasuries, and cash

U.S. Government Agency Repurchase Agreement, collateralized only by
U.S. Government Agency securities, U.S. Treasuries, and cash

U.S. Government Agency Repurchase Agreement, collateralized only by
U.S. Government Agency securities, U.S. Treasuries, and cash

U.S. Government Agency Repurchase Agreement, collateralized only by
U.S. Government Agency securities, U.S. Treasuries, and cash

U.S. Government Agency Debt

U.S. Treasury Debt

U.S. Treasury Debt

U.S. Treasury Debt

U.S. Treasury Debt

U.S. Treasury Debt

U.S. Government Agency Debt

U.S. Government Agency Repurchase Agreement, collateralized only by
U.S. Government Agency securities, U.S. Treasuries, and cash

U.S. Government Agency Repurchase Agreement, collateralized only by
U.S. Government Agency securities, U.S. Treasuries, and cash

U.S. Treasury Debt

U.S. Government Agency Debt

U.S. Government Agency Debt

U.S. Government Agency Debt

U.S. Government Agency Repurchase Agreement, collateralized only by
U.S. Government Agency securities, U.S. Treasuries, and cash

U.S. Government Agency Debt

U.S. Treasury Debt

U.S. Treasury Debt

U.S. Treasury Debt

U.S. Treasury Debt

U.S. Government Agency Debt

U.S. Government Agency Debt

U.S. Government Agency Debt

U.S. Treasury Debt

U.S. Government Agency Debt

U.S. Government Agency Repurchase Agreement, collateralized only by
U.S. Government Agency securities, U.S. Treasuries, and cash

U.S. Treasury Debt

U.S. Government Agency Debt

U.S. Government Agency Debt

U.S. Treasury Debt

U.S. Government Agency Debt

U.S. Government Agency Repurchase Agreement, collateralized only by
U.S. Government Agency securities, U.S. Treasuries, and cash

U.S. Government Agency Debt

U.S. Government Agency Repurchase Agreement, collateralized only by
U.S. Government Agency securities, U.S. Treasuries, and cash

U.S. Government Agency Debt

U.S. Government Agency Debt

U.S. Government Agency Repurchase Agreement, collateralized only by
U.S. Government Agency securities, U.S. Treasuries, and cash

U.S. Government Agency Debt

U.S. Treasury Debt

U.S. Government Agency Repurchase Agreement, collateralized only by
U.S. Government Agency securities, U.S. Treasuries, and cash

U.S. Government Agency Debt

Asset Class
Asset Class

Cash

Cash

Cash

Cash

Cash

Cash
Cash

Cash

Cash

Cash
Cash

Cash

Cash

Cash

Cash
Cash
Cash
Cash

Cash

Cash

Cash

Cash

Cash

Cash
Cash
Cash
Cash
Cash
Cash
Cash
Cash

Cash

Cash
Cash
Cash
Cash
Cash

Cash
Cash
Cash
Cash
Cash
Cash
Cash
Cash
Cash
Cash
Cash

Cash
Cash
Cash
Cash
Cash
Cash

Cash
Cash

Cash
Cash
Cash

Cash
Cash
Cash

Cash
Cash



Western Asset Institutional Government Reserves As of 02/29/2024

cusIp Security Name Quantity Coupor Weight (%) Market Value ($) Effective Maturity Final Maturity Investment Category Asset Class
U.S. Government Agency Repurchase Agreement, collateralized only by
— ING FINANCIAL MARKETS LLC 100,000,000.00 5.35 0.49 100,000,000.00 3/20/2024 2024-03-21  U.S. Government Agency securities, U.S. Treasuries, and cash Cash
3130AYCZ7 FEDERAL HOME LOAN BANKS 100,000,000.00 531 0.49 100,041,949.00 2/29/2024 2026-01-05  U.S. Government Agency Debt Cash
912828G38 UNITED STATES TREASURY NOTE/BOND 100,000,000.00 521 0.48 97,976,023.00 11/14/2024 2024-11-15  U.S. Treasury Debt Cash
313384WU9 FEDERAL HOME LOAN BANK DISCOUNT NOTES 100,000,000.00 521 0.48 98,931,111.00 5/12/2024 2024-05-13  U.S. Government Agency Debt Cash
91282CDH1 UNITED STATES TREASURY NOTE/BOND 98,000,000.00 5.18 0.46 95,028,815.00 11/14/2024 2024-11-15  U.S. Treasury Debt Cash
313384M71 FEDERAL HOME LOAN BANK DISCOUNT NOTES 95,000,000.00 4.97 0.45 91,796,455.00 10/30/2024 2024-10-31  U.S. Government Agency Debt Cash
3130AWAR1 FEDERAL HOME LOAN BANKS 90,000,000.00 531 0.44 90,025,018.00 2/29/2024 2024-05-28  U.S. Government Agency Debt Cash
3130AXM39 FEDERAL HOME LOAN BANKS 90,000,000.00 531 0.44 90,004,170.00 2/29/2024 2024-03-28  U.S. Government Agency Debt Cash
912797HG5 UNITED STATES TREASURY BILL 90,000,000.00 5.40 0.44 89,273,931.00 4/24/2024 2024-04-25  U.S. Treasury Debt Cash
912797HH3 UNITED STATES TREASURY BILL 90,000,000.00 5.39 0.43 89,183,848.00 5/1/2024 2024-05-02  U.S. Treasury Debt Cash
912797JU2 UNITED STATES TREASURY BILL 84,000,000.00 5.32 0.40 82,170,613.00 7/31/2024 2024-08-01  U.S. Treasury Debt Cash
3130AXFB9 FEDERAL HOME LOAN BANKS 78,370,000.00 5.08 0.38 78,496,265.00 8/25/2024 2024-08-26  U.S. Government Agency Debt Cash
313312C99 FEDERAL FARM CREDIT DISCOUNT NOTES 80,000,000.00 5.11 0.38 78,016,666.00 8/21/2024 2024-08-22  U.S. Government Agency Debt Cash
3130AWPC8 FEDERAL HOME LOAN BANKS 75,000,000.00 531 0.37 75,016,177.00 2/29/2024 2025-04-21  U.S. Government Agency Debt Cash
3133EN5LO FEDERAL FARM CREDIT BANKS FUNDING CORP 75,000,000.00 5.36 0.37 75,032,262.00 2/29/2024 2024-07-09  U.S. Government Agency Debt Cash
3130AXZ92 FEDERAL HOME LOAN BANKS 75,000,000.00 531 0.37 75,061,216.00 2/29/2024 2025-12-11  U.S. Government Agency Debt Cash
3130AXM88 FEDERAL HOME LOAN BANKS 75,000,000.00 531 0.37 75,010,135.00 2/29/2024 2024-05-24  U.S. Government Agency Debt Cash
3133ENUG3 FEDERAL FARM CREDIT BANKS FUNDING CORP 75,000,000.00 5.36 0.37 75,002,282.00 2/29/2024 2024-04-12  U.S. Government Agency Debt Cash
3133EPU45 FEDERAL FARM CREDIT BANKS FUNDING CORP 75,000,000.00 5.33 0.37 75,010,091.00 2/29/2024 2025-11-10  U.S. Government Agency Debt Cash
91282CJD4 UNITED STATES TREASURY FLOATING RATE NOTE 75,000,000.00 5.50 0.37 74,996,082.00 2/29/2024 2025-10-31  U.S. Treasury Debt Cash
3133EPL45 FEDERAL FARM CREDIT BANKS FUNDING CORP 75,000,000.00 531 0.37 75,038,035.00 2/29/2024 2025-08-13  U.S. Government Agency Debt Cash
3133EPJR7 FEDERAL FARM CREDIT BANKS FUNDING CORP 75,000,000.00 531 0.37 75,045,005.00 2/29/2024 2025-05-15  U.S. Government Agency Debt Cash
3133EN5K2 FEDERAL FARM CREDIT BANKS FUNDING CORP 75,000,000.00 5.33 0.37 75,035,873.00 2/29/2024 2025-01-06  U.S. Government Agency Debt Cash
912797GY7 UNITED STATES TREASURY BILL 75,000,000.00 5.37 0.36 74,703,281.00 3/27/2024 2024-03-28  U.S. Treasury Debt Cash
313384WWS5 FEDERAL HOME LOAN BANK DISCOUNT NOTES 75,000,000.00 5.21 0.36 74,176,667.00 5/14/2024 2024-05-15  U.S. Government Agency Debt Cash
912797FH5 UNITED STATES TREASURY BILL 75,000,000.00 5.37 0.36 74,171,600.00 5/15/2024 2024-05-16  U.S. Treasury Debt Cash
91282CGD7 UNITED STATES TREASURY NOTE/BOND 75,000,000.00 5.15 0.36 74,458,083.00 12/30/2024 2024-12-31  U.S. Treasury Debt Cash
3135G0X24 FEDERAL NATIONAL MORTGAGE ASSOCIATION 70,000,000.00 5.15 0.33 67,978,449.00 1/6/2025 2025-01-07  U.S. Government Agency Debt Cash
3130AQUUS FEDERAL HOME LOAN BANKS 66,425,000.00 5.18 0.32 65,253,126.00 9/3/2024 2024-09-04  U.S. Government Agency Debt Cash
912797HS9 UNITED STATES TREASURY BILL 67,000,000.00 5.38 0.32 66,124,394.00 5/29/2024 2024-05-30  U.S. Treasury Debt Cash
313384WR6 FEDERAL HOME LOAN BANK DISCOUNT NOTES 67,000,000.00 5.21 0.32 66,312,877.00 5/9/2024 2024-05-10 U.S. Government Agency Debt Cash
9128282N9 UNITED STATES TREASURY NOTE/BOND 60,000,000.00 5.30 0.29 59,220,743.00 7/30/2024 2024-07-31  U.S. Treasury Debt Cash
91282CDN8 UNITED STATES TREASURY NOTE/BOND 60,000,000.00 5.17 0.28 58,089,733.00 12/14/2024 2024-12-15  U.S. Treasury Debt Cash
91282CDB4 UNITED STATES TREASURY NOTE/BOND 60,000,000.00 5.25 0.28 58,323,645.00 10/14/2024 2024-10-15  U.S. Treasury Debt Cash
912796Y52 UNITED STATES TREASURY BILL 55,000,000.00 5.32 0.26 54,008,625.00 7/4/2024 2024-07-05  U.S.Treasury Debt Cash
3130AFBCO FEDERAL HOME LOAN BANKS 50,000,000.00 5.10 0.24 49,520,109.00 9/12/2024 2024-09-13  U.S. Government Agency Debt Cash
3133EPKQ7 FEDERAL FARM CREDIT BANKS FUNDING CORP 50,000,000.00 5.36 0.24 50,008,452.00 2/29/2024 2024-05-24  U.S. Government Agency Debt Cash
912797)P3 UNITED STATES TREASURY BILL 50,000,000.00 5.40 0.24 49,611,334.00 4/22/2024 2024-04-23  U.S. Treasury Debt Cash
3133EPM77 FEDERAL FARM CREDIT BANKS FUNDING CORP 50,000,000.00 5.49 0.24 50,032,637.00 2/29/2024 2025-09-15 U.S. Government Agency Debt Cash
3130AY5Y8 FEDERAL HOME LOAN BANKS 50,000,000.00 531 0.24 50,005,679.00 2/29/2024 2025-06-16  U.S. Government Agency Debt Cash
912797)Q1 UNITED STATES TREASURY BILL 50,000,000.00 5.37 0.24 49,562,542.00 4/29/2024 2024-04-30  U.S. Treasury Debt Cash
912828YV6 UNITED STATES TREASURY NOTE/BOND 50,000,000.00 5.21 0.24 48,654,117.00 11/29/2024 2024-11-30  U.S. Treasury Debt Cash
3133EPMY8 FEDERAL FARM CREDIT BANKS FUNDING CORP 50,000,000.00 5.51 0.24 50,143,968.00 2/29/2024 2025-03-20 U.S. Government Agency Debt Cash
313384A33 FEDERAL HOME LOAN BANK DISCOUNT NOTES 50,000,000.00  5.12 0.24 48,914,125.00 7/30/2024 2024-07-31  U.S. Government Agency Debt Cash
3130AXL71 FEDERAL HOME LOAN BANKS 50,000,000.00 5.18 0.24 50,094,841.00 10/10/2024 2024-10-11  U.S. Government Agency Debt Cash
313384Q93 FEDERAL HOME LOAN BANK DISCOUNT NOTES 50,000,000.00 4.91 0.23 48,155,695.00 11/25/2024 2024-11-26  U.S. Government Agency Debt Cash
313385AK2 FEDERAL HOME LOAN BANK DISCOUNT NOTES 50,000,000.00 4.58 0.23 47,994,278.00 1/9/2025 2025-01-10 U.S. Government Agency Debt Cash
313385BK1 FEDERAL HOME LOAN BANK DISCOUNT NOTES 50,000,000.00 4.77 0.23 47,752,222.00 2/2/2025 2025-02-03 U.S. Government Agency Debt Cash
3130AQF40 FEDERAL HOME LOAN BANKS 47,025,000.00 5.15 0.22 45,513,227.00 12/19/2024 2024-12-20  U.S. Government Agency Debt Cash
3130AYE85 FEDERAL HOME LOAN BANKS 40,000,000.00 531 0.20 39,999,597.00 2/29/2024 2024-05-10  U.S. Government Agency Debt Cash
3133EN6L9 FEDERAL FARM CREDIT BANKS FUNDING CORP 41,000,000.00 531 0.20 41,037,837.00 2/29/2024 2025-01-23  U.S. Government Agency Debt Cash
91282CFQ9 UNITED STATES TREASURY NOTE/BOND 40,000,000.00 5.24 0.19 39,776,286.00 10/30/2024 2024-10-31  U.S. Treasury Debt Cash
912797JR9 UNITED STATES TREASURY BILL 40,000,000.00 5.01 0.19 38,259,596.00 1/22/2025 2025-01-23  U.S. Treasury Debt Cash
U.S. Treasury Repurchase Agreement, if collateralized only by U.S.
— ING FINANCIAL MARKETS LLC 38,000,000.00 5.30 0.19 38,000,000.00 2/29/2024 2024-03-01  Treasuries (including Strips) and cash Cash
313312VA5 FEDERAL FARM CREDIT DISCOUNT NOTES 35,000,000.00 5.25 0.17 34,837,133.00 3/31/2024 2024-04-01  U.S. Government Agency Debt Cash
3130AT6G7 FEDERAL HOME LOAN BANKS 36,000,000.00 5.32 0.17 35,662,040.00 9/12/2024 2024-09-13  U.S. Government Agency Debt Cash
3130AYBQ8 FEDERAL HOME LOAN BANKS 30,000,000.00 5.16 0.15 29,902,704.00 12/25/2024 2024-12-26  U.S. Government Agency Debt Cash
3133EPH24 FEDERAL FARM CREDIT BANKS FUNDING CORP 30,000,000.00 531 0.15 30,009,755.00 2/29/2024 2025-11-28  U.S. Government Agency Debt Cash
3133EPEX9 FEDERAL FARM CREDIT BANKS FUNDING CORP 30,000,000.00 531 0.15 30,020,985.00 2/29/2024 2025-01-03  U.S. Government Agency Debt Cash
3130ASDS5 FEDERAL HOME LOAN BANKS 29,560,000.00 5.33 0.14 29,305,954.00 6/27/2024 2024-06-28  U.S. Government Agency Debt Cash
313384ZE2 FEDERAL HOME LOAN BANK DISCOUNT NOTES 26,000,000.00 5.12 0.12 25,512,847.00 7/9/2024 2024-07-10  U.S. Government Agency Debt Cash
3133ENTZ3 FEDERAL FARM CREDIT BANKS FUNDING CORP 25,000,000.00 5.40 0.12 24,997,601.00 2/29/2024 2024-04-08  U.S. Government Agency Debt Cash
U.S. Treasury Repurchase Agreement, if collateralized only by U.S.
— CANADIAN IMPERIAL BANK OF COMMERCE NY 25,000,000.00 5.29 0.12 25,000,000.00 2/29/2024 2024-03-01  Treasuries (including Strips) and cash Cash
3133EPVE2 FEDERAL FARM CREDIT BANKS FUNDING CORP 25,000,000.00 5.47 0.12 25,032,838.00 2/29/2024 2025-12-01  U.S. Government Agency Debt Cash
3133EPMZ5 FEDERAL FARM CREDIT BANKS FUNDING CORP 25,000,000.00 5.33 0.12 25,008,698.00 2/29/2024 2025-06-20  U.S. Government Agency Debt Cash
3130AT3H8 FEDERAL HOME LOAN BANKS 22,500,000.00 5.49 0.11 22,490,423.00 3/7/2024 2024-03-08  U.S. Government Agency Debt Cash
3130AV2K7 FEDERAL HOME LOAN BANKS 22,720,000.00 5.40 0.11 22,719,073.00 3/7/2024 2024-03-08  U.S. Government Agency Debt Cash
3133END98 FEDERAL FARM CREDIT BANKS FUNDING CORP 20,000,000.00 5.31 0.10 20,008,153.00 2/29/2024 2024-08-01  U.S. Government Agency Debt Cash
3130A3GE8 FEDERAL HOME LOAN BANKS 18,755,000.00 5.16 0.09 18,412,280.00 12/12/2024 2024-12-13  U.S. Government Agency Debt Cash
3133ENK33 FEDERAL FARM CREDIT BANKS FUNDING CORP 17,500,000.00 5.70 0.09 17,494,742.00 3/5/2024 2024-03-06  U.S. Government Agency Debt Cash
3130AWWV8 FEDERAL HOME LOAN BANKS 18,195,000.00 5.44 0.09 18,213,115.00 2/29/2024 2025-08-21  U.S. Government Agency Debt Cash
3130AWQK9 FEDERAL HOME LOAN BANKS 17,780,000.00 5.45 0.09 17,791,211.00 2/29/2024 2025-05-28  U.S. Government Agency Debt Cash
3130AY254 FEDERAL HOME LOAN BANKS 19,000,000.00 5.21 0.09 18,987,849.00 12/1/2024 2024-12-02  U.S. Government Agency Debt Cash
3130AWTEO FEDERAL HOME LOAN BANKS 12,050,000.00 5.44 0.06 12,061,123.00 2/29/2024 2025-07-08  U.S. Government Agency Debt Cash
3130AWZJ2 FEDERAL HOME LOAN BANKS 11,055,000.00 5.46 0.05 11,062,695.00 2/29/2024 2025-08-22  U.S. Government Agency Debt Cash
3133ENR69 FEDERAL FARM CREDIT BANKS FUNDING CORP 9,895,000.00 5.38 0.05 9,899,292.00 2/29/2024 2024-10-07  U.S. Government Agency Debt Cash
3130AWSY7 FEDERAL HOME LOAN BANKS 9,970,000.00 5.37 0.05 9,984,171.00 2/29/2024 2025-05-02  U.S. Government Agency Debt Cash
3133ENVAS FEDERAL FARM CREDIT BANKS FUNDING CORP 5,000,000.00 5.36 0.02 5,000,200.00 2/29/2024 2024-04-25  U.S. Government Agency Debt Cash
3133ENXGO FEDERAL FARM CREDIT BANKS FUNDING CORP 2,000,000.00 5.36 0.01 2,000,175.00 2/29/2024 2024-05-24  U.S. Government Agency Debt Cash

IMPORTANT HOLDINGS INFORMATION: The information shown above relates to Government Portfolio ("the Portfolio"), the registered investment company in which the Fund invests all of its investable assets. The Fund utilizes a master/feeder structure by
investing all of its assets in a master portfolio. Assets are reported at the master portfolio level. The data in the “Value” column represents the market value of the Portfolio’s investments. The Portfolio's investments are valued at amortized cost, which
approximates market value, in accordance with Rule 2a-7 under the Investment Company Act of 1940 (the “1940 Act”). The amortized cost method of valuation involves valuing portfolio securities at their cost and thereafter assuming a constant
amortization to maturity of any discount or premium. The Portfolio's use of amortized cost is subject to its compliance with certain conditions as specified by Rule 2a-7 under the 1940 Act. The Portfolio continues to meet the requirements of Rule 2a-7 that
permit it to utilize amortized cost to value its securities. Portfolio holdings are subject to change at any time. Percentages are based on total investments. This information is provided for information purposes only and should not be construed as a
recommendation to purchase or sell any security. CUSIP identifiers have been provided by CUSIP Global Services, managed on behalf of the American Bankers Association by Standard & Poor's Financial Services, LLC, and are not for use or dissemination in a
manner that would serve as a substitute for any CUSIP service. The CUSIP Database, © American Bankers Association. "CUSIP" is a registered trademark of the American Bankers Association.



