
Fund Name Morgan Stanley Liquidity Funds-Sterling Liquidity
Fund Type Short-Term LVNAV MMF
Reporting Currency GBP
Statement Date 30-Jan-26
WAM (days) 45
WAL (days) 69
Net Assets 6,563,690,759.43

CUSIP ISIN Security Description Moody's S&P Fitch Security Type Industry Classification Bank Sponsor
Sponsor 
Moody's

Sponsor 
S&P

Sponsor 
Fitch Currency  Par Value  Coupon Rate  Coupon Type  %  Country 

 Days to 
Maturity (1) 

Final 
Maturity Date 

(2)
XS3177986521 AGENCE CENTRALE DES ORGANISMES P-1 A-1 F1+ COMMERCIAL PAPER GOVERNMENT GBP 75,000,000                 1.14% FRANCE 4 5-Feb-26
XS3227823906 AGENCE CENTRALE DES ORGANISMES P-1 A-1 F1+ COMMERCIAL PAPER GOVERNMENT GBP 75,000,000                 1.14% FRANCE 8 9-Feb-26

F01246EX5 XS3249847123 AGENCE CENTRALE DES ORGANISMES P-1 A-1 F1+ COMMERCIAL PAPER GOVERNMENT GBP 50,000,000                 0.76% FRANCE 65 7-Apr-26
F0108NZB3 XS3252334357 AGENCE CENTRALE DES ORGANISMES P-1 A-1 F1+ COMMERCIAL PAPER GOVERNMENT GBP 75,000,000                 1.14% FRANCE 37 10-Mar-26

FR0129352524 BANQUE FED CRED MUTUEL P-1 A-1 F1+ COMMERCIAL PAPER FINANCIAL GBP 75,000,000                 1.14% FRANCE 8 9-Feb-26
XS3150923376 BARCLAYS BANK PLC P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL GBP 75,000,000                 1.14% UNITED KINGDOM 8 9-Feb-26
XS3227331868 BARCLAYS BANK PLC P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL GBP 100,000,000               1.51% UNITED KINGDOM 94 6-May-26
XS3227899716 BARCLAYS BANK PLC P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL GBP 75,000,000                 1.13% UNITED KINGDOM 95 7-May-26
XS3230569603 FEDERATION DES CAISSES DESJARDINS P-1 A-1 F1+ COMMERCIAL PAPER FINANCIAL GBP 100,000,000               1.52% CANADA 9 10-Feb-26

F4902KNJ5 FR0129368512 HSBC CONTINENTAL EUROPE P-1 A-1 F1+ COMMERCIAL PAPER FINANCIAL GBP 30,000,000                 0.46% UNITED KINGDOM 18 19-Feb-26
XS3270895793 KINGDOM OF THE NETHERLANDS P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT GBP 50,000,000                 0.76% NETHERLANDS 9 10-Feb-26
XS3237209328 KREDITANSTALT FUR WIEDERAUFBAU P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT GBP 75,000,000                 1.14% GERMANY 16 17-Feb-26
XS3271135777 LLOYDS BANK PLC P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL GBP 75,000,000                 1.12% UNITED KINGDOM 190 10-Aug-26
FR0129288611 NATIXIS SA P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL GBP 50,000,000                 0.76% FRANCE 73 15-Apr-26
FR0129331833 NATIXIS SA P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL GBP 100,000,000               1.51% FRANCE 93 5-May-26
XS3158032923 NORDDEUTSCHE LANDESBANK NY P-1 A-1 F1+ COMMERCIAL PAPER FINANCIAL GBP 50,000,000                 0.76% GERMANY 18 19-Feb-26
XS3273775158 PACCAR FINANCIAL EUROPE BV P-1 A-1 NR COMMERCIAL PAPER TRANSPORT GBP 20,000,000                 0.30% UNITED STATES 12 13-Feb-26
XS3227827568 WESTPAC BANKING CORP P-1 A-1+ F1+ COMMERCIAL PAPER FINANCIAL GBP 50,000,000                 0.74% AUSTRALIA 278 6-Nov-26

COMMERCIAL PAPER Total 1,200,000,000         18.17%
XS3145634336 COLLATERALIZED COMMERCIAL PAPER CO III P-1 A-1 NR ASSET BACKED COMMERCIAL PAPER FINANCIAL GBP 50,000,000                 0.76% UNITED STATES 3 4-Feb-26
XS3272197404 COLLATERALIZED COMMERCIAL PAPER CO III P-1 A-1 NR ASSET BACKED COMMERCIAL PAPER FINANCIAL GBP 75,000,000                 1.13% UNITED STATES 67 9-Apr-26

L1R94K5V6 XS3247610556 CORELUX SA P-1 A-1 F1+ ASSET BACKED COMMERCIAL PAPER FINANCIAL GBP 75,000,000                 1.14% GERMANY 30 3-Mar-26
L1R94K5W4 XS3249801211 CORELUX SA P-1 A-1 F1+ ASSET BACKED COMMERCIAL PAPER FINANCIAL GBP 29,000,000                 0.44% GERMANY 32 5-Mar-26
L1R94K6M5 XS3279756335 CORELUX SA P-1 A-1 F1+ ASSET BACKED COMMERCIAL PAPER FINANCIAL GBP 75,000,000                 1.13% GERMANY 78 20-Apr-26
F5851VKQ6 XS3274468944 LMA SA P-1 A-1 F1+ ASSET BACKED COMMERCIAL PAPER FINANCIAL GBP 50,000,000                 0.76% FRANCE 40 13-Mar-26

XS3255381124 MATCHPOINT FINANCE PLC P-1 A-1 NR ASSET BACKED COMMERCIAL PAPER FINANCIAL GBP 50,000,000                 0.76% FRANCE 43 16-Mar-26
G5S10HWV0 XS3256589246 MATCHPOINT FINANCE PLC P-1 A-1 NR ASSET BACKED COMMERCIAL PAPER FINANCIAL GBP 50,000,000                 0.76% FRANCE 43 16-Mar-26

ASSET BACKED COMMERCIAL PAPER Total 454,000,000            6.88%
XS3178774397 BANCO SANTANDER SA P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL GBP 75,000,000                 1.14% SPAIN 36 9-Mar-26
XS3183124943 BANCO SANTANDER SA P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL GBP 75,000,000                 1.14% SPAIN 39 12-Mar-26

G0R45NZ45 XS3247736575 BANK OF MONTREAL P-1 A-1 F1+ CERTIFICATE OF DEPOSIT FINANCIAL GBP 50,000,000                 0.74% CANADA 305 3-Dec-26
XS3000951197 BANK OF NOVA SCOTIA P-1 A-1 F1+ CERTIFICATE OF DEPOSIT FINANCIAL GBP 50,000,000                 4.20137        Variable 0.76% CANADA 1 9-Feb-26
XS3252333896 BANK OF NOVA SCOTIA P-1 A-1 F1+ CERTIFICATE OF DEPOSIT FINANCIAL GBP 50,000,000                 4.13653        Variable 0.76% CANADA 1 18-Nov-26
XS3280364525 BANK OF NOVA SCOTIA P-1 A-1 F1+ CERTIFICATE OF DEPOSIT FINANCIAL GBP 50,000,000                 4.11029        Variable 0.76% CANADA 1 27-Nov-26
GB00BSGPQ397 BNP PARIBAS P-1 A-1 F1+ CERTIFICATE OF DEPOSIT FINANCIAL GBP 75,000,000                 1.13% FRANCE 65 7-Apr-26
BE6366886974 EUROCLEAR HOLDING SA NR A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL GBP 100,000,000               1.52% BELGIUM 1 2-Feb-26
XS3148208518 GOLDMAN SACHS INTERNATIONAL BANK P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL GBP 50,000,000                 0.76% UNITED STATES 8 9-Feb-26

G78985DJ7 XS3248259676 GOLDMAN SACHS INTERNATIONAL BANK P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL GBP 50,000,000                 0.75% UNITED STATES 123 4-Jun-26
XS3121001344 GOLDMAN SACHS INTERNATIONAL BANK P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL GBP 50,000,000                 0.76% UNITED STATES 37 10-Mar-26
XS3144967448 GOLDMAN SACHS INTERNATIONAL BANK P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL GBP 50,000,000                 0.75% UNITED STATES 89 1-May-26

N4R82DVS6 XS3272094692 ING BANK NV P-1 A-1 F1+ CERTIFICATE OF DEPOSIT FINANCIAL GBP 75,000,000                 1.12% NETHERLANDS 250 9-Oct-26
BE6369366552 KBC BANK NV P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL GBP 75,000,000                 1.14% BELGIUM 2 3-Feb-26
GB00BSGP0379 LLOYDS BANK PLC P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL GBP 75,000,000                 4.20000        Fixed 1.14% UNITED KINGDOM 158 9-Jul-26
XS3241223117 MIZUHO BANK LTD P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL GBP 75,000,000                 4.11500        Fixed 1.14% JAPAN 4 5-Feb-26
XS3247635975 MIZUHO BANK LTD P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL GBP 75,000,000                 4.05000        Fixed 1.14% JAPAN 30 3-Mar-26

G617557P6 XS3250882811 MIZUHO BANK LTD P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL GBP 50,000,000                 0.76% JAPAN 36 9-Mar-26
GB00BSGNZP82 NORDEA BANK ABP P-1 A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL GBP 75,000,000                 4.20000        Fixed 1.14% FINLAND 249 8-Oct-26
GB00BSGPLS91 NORDEA BANK ABP P-1 A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL GBP 50,000,000                 3.99000        Fixed 0.76% FINLAND 348 15-Jan-27
XS3205693974 OVERSEA-CHINESE BANKING CORP P-1 A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL GBP 75,000,000                 4.12189        Variable 1.14% SINGAPORE 1 9-Oct-26

325538309 XS3255383096 OVERSEA-CHINESE BANKING CORP P-1 A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL GBP 75,000,000                 4.02403        Variable 1.14% SINGAPORE 1 16-Jun-26
XS3273176878 OVERSEA-CHINESE BANKING CORP P-1 A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL GBP 50,000,000                 4.11834        Variable 0.76% SINGAPORE 1 12-Jan-27
GB00BSGP8331 SANTANDER UK PLC P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL GBP 75,000,000                 4.05000        Fixed 1.14% SPAIN 94 6-May-26
BE6369217037 SUMITOMO MITSUI BANKING CORPORATION P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL GBP 50,000,000                 3.98000        Fixed 0.76% JAPAN 157 8-Jul-26
GB00BSGP7X65 SUMITOMO MITSUI BANKING CORPORATION P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL GBP 75,000,000                 4.10000        Fixed 1.14% JAPAN 5 6-Feb-26
GB00BSGPC421 SUMITOMO MITSUI BANKING CORPORATION P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL GBP 75,000,000                 4.08000        Fixed 1.14% JAPAN 43 16-Mar-26
GB00BSGPK598 SUMITOMO MITSUI BANKING CORPORATION P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL GBP 75,000,000                 4.02000        Fixed 1.14% JAPAN 129 10-Jun-26

J77971U49 GB00BSGPT185 SUMITOMO MITSUI BANKING CORPORATION P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL GBP 75,000,000                 3.96000        Fixed 1.14% JAPAN 74 16-Apr-26
GB00BSGPBR86 SUMITOMO MITSUI TRUST BANK LTD P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL GBP 55,000,000                 4.11000        Fixed 0.84% JAPAN 12 13-Feb-26
GB00BSGPS229 SUMITOMO MITSUI TRUST BANK LTD P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL GBP 75,000,000                 3.96000        Fixed 1.14% JAPAN 72 14-Apr-26

G8558Y7K7 XS3271054267 SUMITOMO MITSUI TRUST BANK LTD P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL GBP 50,000,000                 0.76% JAPAN 66 8-Apr-26
XS3141198195 TORONTO DOMINION BANK P-1 A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL GBP 50,000,000                 4.05480        Variable 0.76% CANADA 1 29-Jul-26

325441224 XS3254412243 TORONTO DOMINION BANK P-1 A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL GBP 75,000,000                 4.15383        Variable 1.14% CANADA 1 8-Jan-27
G923RDG93 XS3282146011 UBS AG P-1 A-1 F1+ CERTIFICATE OF DEPOSIT FINANCIAL GBP 50,000,000                 0.74% SWITZERLAND 263 22-Oct-26

CERTIFICATE OF DEPOSIT Total 2,255,000,000         34.19%
N0R37XMW7 XS2626254515 ABN AMRO BANK P-1 A-1 F1 CORPORATE BOND FINANCIAL GBP 65,000,000                 5.25000        Fixed 1.00% NETHERLANDS 114 26-May-26
U5916QAB7 XS0834641358 METROPOLITAN LIFE GLOBAL FUNDI P-1 A-1+ F1+ CORPORATE BOND FINANCIAL GBP 30,778,000                 3.50000        Fixed 0.47% UNITED STATES 241 30-Sep-26
X5S91K8N1 XS2393539080 OP CORPORATE BANK PLC P-1 A-1+ NR CORPORATE BOND FINANCIAL GBP 27,913,000                 1.37500        Fixed 0.42% FINLAND 215 4-Sep-26
W8T54GEY8 XS2629368999 SKANDINAVISKA ENSKILDA BANKEN AB P-1 A-1 F1+ CORPORATE BOND FINANCIAL GBP 15,900,000                 5.50000        Fixed 0.24% SWEDEN 120 1-Jun-26
U89233WH6 XS2260426288 TOYOTA MOTOR CREDIT CORP P-1 A-1+ F1 CORPORATE BOND AUTOMOBILE GBP 37,253,000                 0.75000        Fixed 0.55% JAPAN 291 19-Nov-26
N8767YP42 XS2562996665 TOYOTA MOTOR FINANCE (NETHERLANDS) P-1 A-1+ F1 CORPORATE BOND AUTOMOBILE GBP 18,264,000                 4.62500        Fixed 0.28% JAPAN 127 8-Jun-26
G315CQK45 XS2575155671 UBS AG P-1 A-1 F1+ CORPORATE BOND FINANCIAL GBP 10,000,000                 7.75000        Fixed 0.15% SWITZERLAND 37 10-Mar-26

CORPORATE BOND Total 205,108,000            3.11%
C06156Q45 XS2386880780 BANK OF MONTREAL P-1 A-1 F1+ FLOATING RATE NOTE FINANCIAL GBP 60,000,000                 4.74437        Variable 0.92% CANADA 1 15-Sep-26
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C3331CQG2 XS3058733810 BANK OF MONTREAL P-1 A-1 F1+ FLOATING RATE NOTE FINANCIAL GBP 50,000,000                 4.15428        Variable 0.76% CANADA 1 21-May-26
F3R304KU7 XS2338632628 DEXIA SA P-1 A-1+ F1+ FLOATING RATE NOTE GOVERNMENT GBP 76,000,000                 4.73873        Variable 1.16% BELGIUM 1 25-Mar-26
Q6534AZX2 XS2621523757 NATIONAL AUSTRALIA BANK LTD P-1 A-1+ F1+ FLOATING RATE NOTE FINANCIAL GBP 29,577,000                 4.34323        Variable 0.45% AUSTRALIA 1 17-Jun-26
C8S08L8D0 XS2363916474 ROYAL BANK OF CANADA P-1 A-1+ F1+ FLOATING RATE NOTE FINANCIAL GBP 47,000,000                 4.73298        Variable 0.72% CANADA 1 13-Jul-26
Q97423RD3 XS2455983358 WESTPAC BANKING CORP P-1 A-1+ F1+ FLOATING RATE NOTE FINANCIAL GBP 99,000,000                 4.74403        Variable 1.51% AUSTRALIA 1 16-Mar-26
Q97424VN4 XS2912343212 WESTPAC BANKING CORP P-1 A-1+ F1+ FLOATING RATE NOTE FINANCIAL GBP 56,000,000                 4.10483        Variable 0.85% AUSTRALIA 1 8-Oct-26

FLOATING RATE NOTE Total 417,577,000            6.37%
BRED BANQUE POPULAIRE P-1 A-1 F1 TIME DEPOSIT FINANCIAL GBP 107,760,395               3.73000        Fixed 1.64% FRANCE 1 2-Feb-26

COMMONWEALTH BANK OF AUSTRALIA P-1 A-1+ F1+ TIME DEPOSIT FINANCIAL GBP 251,492,978               3.75000        Fixed 3.83% AUSTRALIA 1 2-Feb-26
DBS BANK LTD P-1 A-1+ F1+ TIME DEPOSIT FINANCIAL GBP 103,987,161               3.72000        Fixed 1.58% SINGAPORE 1 2-Feb-26

LANDESBANK BADEN-WURTTEMBERG P-1 A-1+ F1+ TIME DEPOSIT GOVERNMENT GBP 57,028,542                 3.72000        Fixed 0.87% GERMANY 1 2-Feb-26
SUMITOMO MITSUI TRUST BANK LTD P-1 A-1 F1 TIME DEPOSIT FINANCIAL GBP 100,838,281               3.72000        Fixed 1.54% JAPAN 1 2-Feb-26

TIME DEPOSIT Total 621,107,357            9.46%
CANADIAN IMPERIAL BANK OF COMM P-1 A-1 F1+ TRI-PARTY REPO FINANCIAL GBP 400,000,000               3.76000        Fixed 6.09% CANADA 1 2-Feb-26

CITIGROUP GLOBAL MARKETS P-1 A-1 F1 TRI-PARTY REPO FINANCIAL GBP 400,000,000               3.77000        Fixed 6.09% UNITED STATES 1 2-Feb-26
ING BANK NV P-1 A-1 F1+ TRI-PARTY REPO FINANCIAL GBP 400,000,000               3.76000        Fixed 6.09% NETHERLANDS 1 2-Feb-26

TORONTO DOMINION BANK P-1 A-1+ F1+ TRI-PARTY REPO FINANCIAL GBP 200,000,000               3.76000        Fixed 3.04% CANADA 1 2-Feb-26
TRI-PARTY REPO Total 1,400,000,000         21.31%

CASH CASH CASH GBP 33,378,982                 0.51% 1
Cash 33,378,982              0.51%

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

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.


