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Fund Name Morgan Stanley Liquidity Funds-Euro Liquidity
Fund Type Short-Term LVNAV MMF
Reporting Currency EUR
Statement Date 30-Jan-26
WAM (days) 46
WAL (days) 76
Net Assets 18,248,891,687.22
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FO108NVF8 FRO129408219 AGENCE CENTRALE DES ORGANISMES 1 AL Fl+ COMMERCIAL PAPER GOVERNMENT EUR 100,000,000 0.55% FRANCE 65 7-Apr-26
FOL08NVW1 FRO129408623 AGENCE CENTRALE DES ORGANISMES (31 Al Fi+ COMMERCIAL PAPER GOVERNMENT EUR 150,000,000 0.82% FRANCE 7 15-Apr-26
FO108ND92 FRO129519825 AGENCE CENTRALE DES ORGANISMES (3t Al Fl+ COMMERCIAL PAPER GOVERNMENT EUR 150,000,000 0.82% FRANCE 67 9-Apr-26
X$3235280479 AGENCE CENTRALE DES ORGANISMES (31 Al Fi+ COMMERCIAL PAPER GOVERNMENT EUR 100,000,000 0.55% FRANCE 16 17-Feb-26
X$3245531184 AGENCE CENTRALE DES ORGANISMES Pl Al Fl+ COMMERCIAL PAPER GOVERNMENT EUR 100,000,000 0.55% FRANCE 2 27-Feb-26
X$3254327722 AGENCE CENTRALE DES ORGANISMES (31 Al Fi+ COMMERCIAL PAPER GOVERNMENT EUR 100,000,000 0.55% FRANCE 39 12-Mar-26
X53272183529 BANK OF ENGLAND (3t Al Fl+ COMMERCIAL PAPER FINANCIAL EUR 150,000,000 0.82% UNITED KINGDOM 8 9-Feb-26
X$3203066801 BARCLAYS BANK PLC (=1 Al FL COMMERCIAL PAPER FINANCIAL EUR 50,000,000 0.27% UNITED KINGDOM 65 7-Apr-26
X53218067836 BARCLAYS BANK PLC 3 Al FL COMMERCIAL PAPER FINANCIAL EUR 50,000,000 0.27% UNITED KINGDOM 80 22-Apr-26
X$3227332833 BARCLAYS BANK PLC (31 Al FL COMMERCIAL PAPER FINANCIAL EUR 100,000,000 0.55% UNITED KINGDOM % 6-May-26
X$3245708535 BARCLAYS BANK PLC 3 Al FL COMMERCIAL PAPER FINANCIAL EUR 100,000,000 0.54% UNITED KINGDOM 17 29-May-26
GO79CPIL3 X53249969406 BARCLAYS BANK PLC (=1 Al FL COMMERCIAL PAPER FINANCIAL EUR 100,000,000 0.54% UNITED KINGDOM 124 5-Jun-26
X53286618619 BARCLAYS BANK PLC 3 Al FL COMMERCIAL PAPER FINANCIAL EUR 150,000,000 081% UNITED KINGDOM 178 29-Jul-26
NIR309EUS FR0129573103 BAYERISCHE MOTOREN WERKE AG (=1 Al NR COMMERCIAL PAPER AUTOMOBILE EUR 100,000,000 0.55% GERMANY 2 25-Feb-26
NIR309ETL X53280955728 BAYERISCHE MOTOREN WERKE AG Pl Al NR COMMERCIAL PAPER AUTOMOBILE EUR 55,000,000 0.30% GERMANY 2 25-Feb-26
FRO129386811 BNP PARIBAS (31 Al Fi+ COMMERCIAL PAPER FINANCIAL EUR 100,000,000 0.54% FRANCE 30 3-Mar-26
FR0129327146 BPIFRANCE SA (3t Al Fl+ COMMERCIAL PAPER GOVERNMENT EUR 100,000,000 0.55% FRANCE 3 4-Feb-26
F7053NV43 FR0129381721 BPIFRANCE SA (31 Al Fi+ COMMERCIAL PAPER GOVERNMENT EUR 100,000,000 0.55% FRANCE 2 23-Feb-26
X53270981528 COLGATE-PALMOLIVE CO (3t Al NR COMMERCIAL PAPER CONSUMER PRODUCTS EUR 35,000,000 0.19% UNITED STATES 4 5-Feb-26
X53221864955 DANSKE BANK A/S (31 Al FL COMMERCIAL PAPER FINANCIAL EUR 100,000,000 0.54% DENMARK 177 28-Jul-26
X53223353932 DANSKE BANK A/S (3t Al F1 COMMERCIAL PAPER FINANCIAL EUR 100,000,000 0.54% DENMARK 179 30-Jul-26
X$3242523390 DEUTSCHE BANK AG (=1 Al FL COMMERCIAL PAPER FINANCIAL EUR 150,000,000 0.82% GERMANY 114 26-May-26
G2738LPPO X53249760516 DEUTSCHE BANK AG (3t Al FL COMMERCIAL PAPER FINANCIAL EUR 150,000,000 0.82% GERMANY 124 5-Jun-26
G2738LQD6 X$3280507578 DEUTSCHE BANK AG (31 Al FL COMMERCIAL PAPER FINANCIAL EUR 100,000,000 0.54% GERMANY 169 20-Jul-26
G27381QG9 X53282766404 DEUTSCHE BANK AG (3t Al Fi COMMERCIAL PAPER FINANCIAL EUR 150,000,000 081% GERMANY 172 23-3ul-26
F4356XFL2 X$3250423541 DEXIA SA (31 AL+ Fi+ COMMERCIAL PAPER GOVERNMENT EUR 100,000,000 0.55% BELGIUM 36 9-Mar-26
FRO129252914 HSBC CONTINENTAL EUROPE SA (3t Al Fl+ COMMERCIAL PAPER FINANCIAL EUR 150,000,000 0.82% UNITED KINGDOM 10 11-Feb-26
FRO129414035 HSBC CONTINENTAL EUROPE SA (31 Al Fi+ COMMERCIAL PAPER FINANCIAL EUR 100,000,000 0.55% UNITED KINGDOM 60 2-Apr-26
FRO129414548 HSBC CONTINENTAL EUROPE SA (3t Al Fl+ COMMERCIAL PAPER FINANCIAL EUR 100,000,000 0.55% UNITED KINGDOM 65 7-Apr-26
X53267893488 LINDE FINANCE BV (31 Al NR COMMERCIAL PAPER INDUSTRIAL EUR 10,000,000 0.05% UNITED STATES 5 6-Feb-26
X53268856492 LINDE FINANCE BV (3t Al NR COMMERCIAL PAPER INDUSTRIAL EUR 60,000,000 0.33% UNITED STATES 5 6-Feb-26
X53268935106 LINDE FINANCE BV (31 Al NR COMMERCIAL PAPER INDUSTRIAL EUR 50,000,000 0.27% UNITED STATES 4 5-Feb-26
X$3277753169 LINDE FINANCE BV Pl Al NR COMMERCIAL PAPER INDUSTRIAL EUR 40,000,000 0.22% UNITED STATES 17 18-Feb-26
NSS24KV6S X$3279729019 LINDE FINANCE BV (31 Al NR COMMERCIAL PAPER INDUSTRIAL EUR 60,000,000 0.33% UNITED STATES 19 20-Feb-26
FR0129252534 NATIXIS SA (3t Al F1 COMMERCIAL PAPER FINANCIAL EUR 150,000,000 0.82% FRANCE 36 9-Mar-26
FRO129443281 OESTERREICHISCHE KONTROLLBANK AG (31 AL+ NR COMMERCIAL PAPER GOVERNMENT EUR 60,000,000 033% AUSTRIA 2 3-Feb-26
FR0129496420 OESTERREICHISCHE KONTROLLBANK AG 3 Al NR COMMERCIAL PAPER GOVERNMENT EUR 150,000,000 0.82% AUSTRIA 2 27-Feb-26
X53221820668 OP CORPORATE BANK PLC (=1 AL+ NR COMMERCIAL PAPER FINANCIAL EUR 100,000,000 0.54% FINLAND 148 29-Jun-26
N6803GER1 X53272083067 PACCAR FINANCIAL EUROPE BV 3 Al NR COMMERCIAL PAPER TRANSPORT EUR 35,000,000 0.19% UNITED STATES 9 10-Feb-26
X53220609716 SPAREBANK 1 SOR-NORGE ASA (31 Al FL COMMERCIAL PAPER FINANCIAL EUR 50,000,000 0.27% NORWAY 2 27-Feb-26
X$3245702413 SPAREBANK 1 SOR-NORGE ASA 3 Al FL COMMERCIAL PAPER FINANCIAL EUR 100,000,000 0.54% NORWAY 17 29-May-26
X$3254329009 SPAREBANK 1 SOR-NORGE ASA (31 Al FL COMMERCIAL PAPER FINANCIAL EUR 50,000,000 0.27% NORWAY 131 12-Jun-26
FR0129209369 SVENSKA HANDELSBANKEN AB (3t A+ Fl+ COMMERCIAL PAPER FINANCIAL EUR 100,000,000 0.54% SWEDEN 127 8-Jun-26
X53200018466 SVENSKA HANDELSBANKEN AB (=1 AL+ Fi+ COMMERCIAL PAPER FINANCIAL EUR 100,000,000 0.54% SWEDEN 242 1-0ct-26
X53209430431 UBS EUROPE SE 3 Al F1 COMMERCIAL PAPER FINANCIAL EUR 100,000,000 0.55% SWITZERLAND 72 14-Apr-26
X$3225145146 UBS EUROPE SE (31 Al FL COMMERCIAL PAPER FINANCIAL EUR 100,000,000 0.55% SWITZERLAND 92 4-May-26
FR0129486108 UNEDIC (3t Al Fl+ COMMERCIAL PAPER GOVERNMENT EUR 100,000,000 0.55% FRANCE 8 9-Feb-26
X$3267872649 VOLVO TREASURY AB (31 Al NR COMMERCIAL PAPER INDUSTRIAL EUR 30,000,000 0.16% SWEDEN 5 6-Feb-26
COMMERCIAL PAPER Total 4,535,000,000 24.73%
X$3145643329 COLLATERALIZED COMMERCIAL PAPER CO III (=t Al NR ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 100,000,000 0.54% UNITED STATES 183 3-Aug-26
XS3172173661 COLLATERALIZED COMMERCIAL PAPER CO TIT Pl Al NR ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 150,000,000 0.82% UNITED STATES 2 27-Feb-26
X53196026580 COLLATERALIZED COMMERCIAL PAPER CO III (=t Al NR ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 100,000,000 0.55% UNITED STATES 57 30-Mar-26
XS3231216212 COLLATERALIZED COMMERCIAL PAPER CO TIT Pl Al NR ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 100,000,000 0.54% UNITED STATES 100 12-May-26
X$3245594265 COLLATERALIZED COMMERCIAL PAPER CO III (=t Al NR ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 150,000,000 0.82% UNITED STATES 117 29-May-26
X$3271061635 COLLATERALIZED COMMERCIAL PAPER CO IIT Pl Al NR ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 100,000,000 0.55% UNITED STATES 66 8-Apr-26
X$3290460792 LMA SA (31 Al Fi+ ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 150,000,000 0.82% FRANCE 1 2-Feb-26
X53260183176 MATCHPOINT FINANCE PLC (3t Al NR ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 50,000,000 0.27% FRANCE 50 23-Mar-26
X$3267123456 MATCHPOINT FINANCE PLC (31 Al NR ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 50,000,000 0.27% FRANCE 65 7-Apr-26
X53267869934 MATCHPOINT FINANCE PLC (3t Al NR ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 80,000,000 0.44% FRANCE 65 7-Apr-26
X$3267906058 MATCHPOINT FINANCE PLC (31 Al NR ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 45,000,000 0.25% FRANCE 65 7-Apr-26
X$3237205847 SUNDERLAND RECEIVABLES SA (3t Al F1 ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 16,000,000 0.09% UNITED KINGDOM 17 18-Feb-26
X$3253241551 SUNDERLAND RECEIVABLES SA (31 Al FL ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 75,000,000 0.41% UNITED KINGDOM 39 12-Mar-26
L887215N8 X53269530245 SUNDERLAND RECEIVABLES SA (3t Al F1 ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 69,000,000 0.38% UNITED KINGDOM 8 9-Feb-26
ASSET BACKED COMMERCIAL PAPER Total 1,235,000,000 6.75%
XS3061474550 DNB BANK ASA (3t A+ NR COMMERCIAL PAPER - INTEREST BEARING FINANCIAL EUR 150,000,000 228318 Variable 0.82% NORWAY 1 23-Apr-26
FR0129316313 HSBC CONTINENTAL EUROPE SA (31 Al Fi+ COMMERCIAL PAPER - INTEREST BEARING FINANCIAL EUR 100,000,000 223185  Variable 0.55% UNITED KINGDOM 1 28-Jul-26
FR0129438950 ING BANK NV (3t Al Fl+ COMMERCIAL PAPER - INTEREST BEARING FINANCIAL EUR 100,000,000 222419 Variable 0.55% NETHERLANDS 1 13-0ct-26
XS3167446213 LLOYDS BANK PLC (31 Al FL COMMERCIAL PAPER - INTEREST BEARING FINANCIAL EUR 50,000,000 218960  Variable 0.27% UNITED KINGDOM 1 21-May-26
X53109069131 OP CORPORATE BANK PLC Pl Al NR COMMERCIAL PAPER - INTEREST BEARING FINANCIAL EUR 150,000,000 0.82% FINLAND 58 31-Mar-26
CCOMMERCIAL PAPER - INTEREST BEARINGTotal 550,000,000 3.01%
X53201787200 ABN AMRO BANK 3 Al FL CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000 0.82% NETHERLANDS 65 7-Apr-26
X53227849968 BANK OF MONTREAL (31 Al Fi+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000 224158 Variable 0.55% CANADA 1 9-Nov-26

XS3167447294 BANK OF NOVA SCOTIA P-1 Al F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000 2.19006  Variable 0.55% CANADA 1 22-May-26
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XS3176787110 BANK OF NOVA SCOTIA Pl Al Fl+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 50,000,000 22433  Variable 0.27% CANADA 1 4-Sep-26
XS3248632658 BANK OF NOVA SCOTIA Pl Al Fl+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000 226560 Variable 0.55% CANADA 1 5-Jan-27
XS3269530161 BANK OF NOVA SCOTIA Pl Al Fl+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000 224539 Variable 0.55% CANADA 1 6-Jan-27
XS3285525583 BANK OF NOVA SCOTIA Pl Al Fl+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000 218322 Variable 0.55% CANADA 1 28-0ct-26
B11088RV3 BE6371468230 BELFIUS BANK SA/NV Pl Al F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 400,000,000 2.19% BELGIUM 2 3-Feb-26
XS3201906651 CITIBANK NA Pl AL Fl+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 125,000,000 0.68% UNITED STATES 67 9-Apr-26
XS3093377193 CREDIT AGRICOLE SA P-1 Al F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000 221300  Variable 0.82% FRANCE 1 9-Mar-26
XS3146729846 CREDIT AGRICOLE SA P-1 Al F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000 0.54% FRANCE 93 5-May-26
XS3250458257 DEUTSCHE BANK AG Pl Al F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000 0.82% GERMANY 127 8-Jun-26
XS3110807412 DNB BANK ASA Pl AL+ NR CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000 223548 Variable 0.55% NORWAY 1 30-Jun-26
XS3176757121 DZ BANK AG DEUTSCHE ZENTRAL-GENOSS P-1 A+ Fl+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000 2.09500 Fixed 0.55% GERMANY 31 4-Mar-26
XS3187724797 GOLDMAN SACHS INTERNATIONAL BANK P-1 AL F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000 0.82% UNITED STATES 45 18-Mar-26
G78985DP3 XS3248359468 GOLDMAN SACHS INTERNATIONAL BANK Pl Al F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000 0.54% UNITED STATES 123 4-Jun-26
G78985DR9 XS3249766554 GOLDMAN SACHS INTERNATIONAL BANK Pl Al F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000 0.54% UNITED STATES 218 7-Sep-26
G78985EV9 XS3267901257 GOLDMAN SACHS INTERNATIONAL BANK P-1 Al F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 50,000,000 0.27% UNITED STATES 155 6-Jul-26
XS3124389332 GOLDMAN SACHS INTERNATIONAL BANK P-1 Al F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000 0.55% UNITED STATES 87 29-Apr-26
XS3209572653 ING BANK NV P-1 Al Fl+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000 0.82% NETHERLANDS 92 4-May-26
XS3223307581 ING BANK NV Pl AL Fl+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000 0.82% NETHERLANDS 88 30-Apr-26
NARB2DXY1 XS3285540111 ING BANK NV Pl Al Fl+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000 0.54% NETHERLANDS 177 28-1ul-26
BE6368748198 KBC BANK NV Pl Al F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 75,000,000 0.41% BELGIUM 1 2-Feb-26
XS3042819105 NORDEA BANK ABP Pl A+ Fl+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000 223639 Variable 0.55% FINLAND 1 10-Apr-26
XS3138574762 NORDEA BANK ABP Pl AL+ Fl+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000 223325 Variable 0.55% FINLAND 1 27-1ul-26
XS3195077873 NORDEA BANK ABP Pl A+ Fl+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000 0.82% FINLAND 65 7-Apr-26
XS3213261707 NORDEA BANK ABP Pl Al Fl+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000 0.82% FINLAND 88 30-Apr-26
XS3227268722 RBC EUROPE LTD Pl A+ Fl+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000 224193 Variable 0.55% CANADA 1 5-Nov-26
XS3239196747 RBC EUROPE LTD Pl Al Fl+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000 224038 Variable 0.55% CANADA 1 20-Nov-26
325323086 XS3253230869 RBC EUROPE LTD Pl A+ Fl+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000 226311 Variable 0.55% CANADA 1 11-Dec-26
XS3267898289 RBC EUROPE LTD Pl Al Fl+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000 223548 Variable 0.82% CANADA 1 5-Jan-27
XS3093661661 'SKANDINAVISKA ENSKILDA BANKEN AB Pl Al Fl+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000 1.99000 Fixed 0.55% SWEDEN 128 9-Jun-26
BE6366310066 SUMITOMO MITSUI BANKING CORPORATION Pl Al F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000 0.82% IJAPAN 26 27-Feb-26
GBT656KLG XS3270994778 SUMITOMO MITSUI BANKING CORPORATION Pl Al F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000 0.81% IAPAN 157 8-Jul-26
GBT656KT9 XS3272239172 SUMITOMO MITSUI BANKING CORPORATION Pl AL F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000 0.81% IJAPAN 163 14-Jul-26
GBT656LCS XS3277032770 SUMITOMO MITSUI BANKING CORPORATION Pl Al F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000 0.81% JAPAN 178 29-ul-26
GB558Y6W2 XS3268043398 SUMITOMO MITSUI TRUST BANK LTD Pl Al F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000 0.82% JAPAN 65 7-Apr-26
G8558Y7F8 XS3270997102 SUMITOMO MITSUI TRUST BANK LTD Pl Al F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000 0.82% IAPAN 66 8-Apr-26
GB558Y7Q4 XS3273033848 SUMITOMO MITSUI TRUST BANK LTD Pl AL F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 75,000,000 0.41% JAPAN 7 13-Apr-26
G8558Y7R2 XS3273286461 SUMITOMO MITSUI TRUST BANK LTD P-1 Al F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000 0.55% IAPAN 73 15-Apr-26
G8558Y8W0 XS3282210551 SUMITOMO MITSUI TRUST BANK LTD Pl AL F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000 0.81% JAPAN 171 22-3ul-26
XS3284425405 SUMITOMO MITSUI TRUST BANK LTD Pl Al F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 50,000,000 0.27% IAPAN 82 24-Apr-26
XS3047516490 TORONTO DOMINION BANK Pl AL+ Fl+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000 224625 Variable 0.55% CANADA 1 2-Apr-26
XS3119436692 TTORONTO DOMINION BANK Pl A+ Fl+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000 225413 Variable 0.82% CANADA 1 9-1ul-26
XS3166703341 TORONTO DOMINION BANK Pl AL+ Fl+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 50,000,000 222971 Variable 0.27% CANADA 1 20-Aug-26
XS3194149830 TTORONTO DOMINION BANK Pl A+ Fl+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000 224500 Variable 0.82% CANADA 1 28-Sep-26
XS3232921596 TORONTO DOMINION BANK Pl AL+ Fl+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000 226113 Variable 0.55% CANADA 1 12-Nov-26
XS3249806368 TTORONTO DOMINION BANK Pl A+ Fl+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000 226874 Variable 0.55% CANADA 1 4-Dec-26
XS3229496008 UBS AG Pl AL Fl+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000 0.54% SWITZERLAND 281 9-Nov-26
XS3147439973 WELLS FARGO BANK INTERNATIONAL NR A+ Fl+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 20,000,000 0.11% UNITED STATES 5 6-Feb-26
XS3201067884 WELLS FARGO BANK INTERNATIONAL NR AL+ Fi+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 40,000,000 0.22% UNITED STATES 65 7-Apr-26
XS3227957779 WELLS FARGO BANK INTERNATIONAL NR A+ Fl+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 75,000,000 0.41% UNITED STATES 120 1-Jun-26
XS3229102077 WELLS FARGO BANK INTERNATIONAL NR AL+ Fi+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 35,000,000 0.19% UNITED STATES 121 2-Jun-26
XS3253177953 WELLS FARGO BANK INTERNATIONAL NR A+ Fl+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 40,000,000 0.22% UNITED STATES 130 11-Jun-26
G95292YN2 XS3270870614 WELLS FARGO BANK INTERNATIONAL NR AL+ Fi+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 40,000,000 0.22% UNITED STATES 157 8-1ul-26
CERTIFICATE OF DEPOSIT Total 6,125,000,000 33.46%
G2R74BDQ6 X51028421383 CREDIT AGRICOLE SA P-1 AL F1 CORPORATE BOND FINANCIAL EUR 20,000,000 3.12500 Fixed 0.11% FRANCE 4 5-Feb-26
B3803EACH BE6334365713 EUROCLEAR HOLDING SA NR A+ Fl+ CORPORATE BOND FINANCIAL EUR 5,000,000 1.12500 Fixed 0.03% BELGIUM 309 7-Dec-26
N6S63C3Q0 XS2621812192 PACCAR FINANCIAL EUROPE BV Pl Al NR CORPORATE BOND TRANSPORT EUR 10,344,000 3.37500 Fixed 0.06% UNITED STATES 103 15-May-26
XS2785465860 TOYOTA FINANCE AUSTRALIA LTD Pl A+ F1 CORPORATE BOND AUTOMOBILE EUR 31,300,000 3.43400 Fixed 0.17% JAPAN 137 18-Jun-26
G315CSLQ1 XS2589907653 UBS AG Pl AL Fl+ CORPORATE BOND FINANCIAL EUR 6,046,000 5.50000 Fixed 0.03% SWITZERLAND 200 20-Aug-26
G95722DM3 XS2421006201 WESTPAC SECURITIES NZ LTD Pl A+ NR CORPORATE BOND FINANCIAL EUR 10,500,000 0.42700 Fixed 0.06% AUSTRALIA 316 14-Dec-26
G95722DP6 XS2448001813 WESTPAC SECURITIES NZ LTD Pl AL+ NR CORPORATE BOND FINANCIAL EUR 9,690,000 1.09900 Fixed 0.05% AUSTRALIA 51 24-Mar-26
CCORPORATE BOND Total 92,880,000 0.51%
QUR273312 XS3144109637 AUSTRALIA AND NEW ZEALAND BANKING Pl Al Fl+ FLOATING RATE NOTE FINANCIAL EUR 100,000,000 222178 Variable 0.55% AUSTRALIA 1 7-Aug-26
G7S69WISS XS3047436202 RBC EUROPE LTD Pl A+ Fl+ FLOATING RATE NOTE FINANCIAL EUR 100,000,000 221517 Variable 0.55% CANADA 1 9-Apr-26
G7S69WQK4 XS3071338498 RBC EUROPE LTD Pl AL+ Fl+ FLOATING RATE NOTE FINANCIAL EUR 100,000,000 227122 Variable 0.55% CANADA 1 13-May-26
FLOATING RATE NOTE Total 300,000,000 1.65%
CREDIT AGRICOLE CIB Pl AL F1 TIME DEPOSIT FINANCIAL EUR 250,000,000 1.91000 Fixed 137% FRANCE 1 2-Feb-26
ERSTE GROUP BANK AG Pl Al F1 TIME DEPOSIT FINANCIAL EUR 150,714,179 1.90000 Fixed 0.83% AUSTRIA 1 2-Feb-26
LA BANQUE POSTALE P-1 Al F1 TIME DEPOSIT FINANCIAL EUR 400,316,112 1.90000 Fixed 2.19% FRANCE 1 2-Feb-26
LANDESBANK BADEN-WURTTEMBERG Pl A+ Fl+ TIME DEPOSIT GOVERNMENT EUR 400,392,241 1.93000 Fixed 2.19% GERMANY 1 2-Feb-26
LANDESBANK HESSEN-THUERINGEN GIROZE Pl AL Fl+ TIME DEPOSIT FINANCIAL EUR 62,000,000 1.90000 Fixed 0.34% GERMANY 1 2-Feb-26
MIZUHO BANK LTD Pl Al F1 TIME DEPOSIT FINANCIAL EUR 600,300,871 1.92000 Fixed 3.29% IAPAN 1 2-Feb-26
TIME DEPOSIT Total 1,863,723,402 10.21%
BANCO SANTANDER SA Pl Al F1 TRI-PARTY REPO FINANCIAL EUR 100,000,000 1.92000 Fixed 0.55% SPAIN 1 2-Feb-26
CANADIAN IMPERIAL BANK OF COMM P-1 Al Fi+ TRI-PARTY REPO FINANCIAL EUR 100,000,000 1.93000 Fixed 0.55% CANADA 1 2-Feb-26
CITIGROUP GLOBAL MARKETS LTD P-1 Al F1 TRI-PARTY REPO FINANCIAL EUR 850,000,000 1.95000 Fixed 4.66% UNITED STATES 1 2-Feb-26
CITIGROUP GLOBAL MARKETS LTD Pl AL F1 TRI-PARTY REPO FINANCIAL EUR 50,000,000 1.93000 Fixed 0.27% UNITED STATES 1 2-Feb-26
CCOMMONWEALTH BANK OF AUSTRALIA Pl A+ Fl+ TRI-PARTY REPO FINANCIAL EUR 550,000,000 1.93000 Fixed 3.01% AUSTRALIA 1 2-Feb-26
ING BANK NV Pl Al Fl+ TRI-PARTY REPO FINANCIAL EUR 250,000,000 1.93000 Fixed 137% NETHERLANDS 1 2-Feb-26
JP MORGAN SECURITIES LLC Pl Al Fl+ TRI-PARTY REPO FINANCIAL EUR 700,000,000 1.94000 Fixed 3.84% UNITED STATES 1 2-Feb-26
NATIONAL AUSTRALIA BANK LTD P-1 AL+ Fi+ TRI-PARTY REPO FINANCIAL EUR 100,000,000 1.92000 Fixed 0.55% AUSTRALIA 1 2-Feb-26
NATWEST BANK Pl Al F1 TRI-PARTY REPO FINANCIAL EUR 550,000,000 1.93000 Fixed 3.01% UNITED KINGDOM 1 2-Feb-26
RBC EUROPE LTD Pl Al Fl+ TRI-PARTY REPO FINANCIAL EUR 50,000,000 1.94000 Fixed 0.27% CANADA 1 2-Feb-26
TTORONTO DOMINION BANK Pl A+ Fl+ TRI-PARTY REPO FINANCIAL EUR 200,000,000 1.95000 Fixed 1.10% CANADA 1 2-Feb-26
TRI-PARTY REPO Total 3,500,000,000 19.18%
CASH CASH CASH EUR 91,589,347 0.50% 1
Cash 91,589,347 0.50%



Final
Sponsor  Sponsor  Sponsor Daysto  Maturity Date
cusiP ISIN Security Description Moody's S&P Fitch Security Type Industry Classification Bank Sponsor Moody's S&P Fitch Currency Par Value Coupon Rate _Coupon Type % Country Maturity (1) (2)

Low Volatility Net Asset Value MMF (LVNAV) - a Money Market Fund qualifying and authorised as a LVNAV Money Market Fund in accordance with MMF Regulation which seeks to maintain a stable NAV under the condition that the stable NAV does not deviate from the Net Asset Value per Share by more than 20 basis points. In case of a deviation of more
than 20 basis points between the stable NAV and the Net Asset Value per Share, the following redemption or issue of Shares shall be undertaken at a price that is equal to the Net Asset Value per Share.

Ratings followed by an "i" are implied. Ratings are implied when no short-term rating is assigned by the rating agency.

Note: WAM and WAL (days) are based as of the trading date whereas Days to Maturity and Final Maturity Date are based as of the settlement date.

Note 1: Days to Maturity includes up to the first reset date if/where applicable (WAM use).

Note 2: Final Maturity Date represents the final/legal maturity (WAL use).

Note 3: Daily Holdings reports are available upon request from your Relationship manager.

Contact Details:

Telephone Number: +44 (0) 207 425 0440

Email Liquidity. Services@morganstanley.com
Website: www.morganstanley.com/liquidity



