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Fund Name Morgan Stanley Liquidity Funds-US Dollar Treasury Liquidity
Fund Type Short-Term Public Debt CNAV MMF
Reporting Currency usp
Statement Date 30-Jan-26
WAM (days) 46
WAL (days)
Net Assets 17,197,081,474.66
Final
Sponsor  Sponsor  Sponsor Coupon Days to Maturity
cusiP 1SIN Security Description Moody's S&P Fitch Security Type Industry Classification Bank Sponsor Moody's S&P Fitch Currency Par Value Rate Coupon Type % Country Maturity (1) Date (2)
91282CKM2 US91282CKM28 GOVERNMENT OF THE UNITED STATES =] AL+ Fl+ GOVERNMENT BOND GOVERNMENT UsD 349,000,000 376260 Variable 2.03% UNITED STATES 1 30-Apr-26
91282CLA7 US91282CLA70 GOVERNMENT OF THE UNITED STATES Pl AL+ Fl+ GOVERNMENT BOND GOVERNMENT Usp 467,000,000 379469 Variable 271% UNITED STATES 1 31-3u-26
91282CLT6 US91282CLT61 GOVERNMENT OF THE UNITED STATES Pl AL+ Fl+ GOVERNMENT BOND GOVERNMENT Usp 519,000,000 381769 Variable 3.01% UNITED STATES 1 31-0ct-26
91282CM37 Us91282CMI70 GOVERNMENT OF THE UNITED STATES Pl AL+ Fl+ GOVERNMENT BOND GOVERNMENT Usp 382,000,000 371069 Variable 222% UNITED STATES 1 31-)an-27
GOVERNMENT BOND Total 1,717,000,000 9.97%
912797PM3 US912797PM34 GOVERNMENT OF THE UNITED STATES Pl AL+ Fl+ TREASURY BILL GOVERNMENT Usp 166,000,000 0.96% UNITED STATES 18 19-Feb-26
912797PV3 US912797PV33 GOVERNMENT OF THE UNITED STATES Pl AL+ Fl+ TREASURY BILL GOVERNMENT Usp 172,400,000 1.00% UNITED STATES 46 19-Mar-26
912797QD2 US912797QD26 GOVERNMENT OF THE UNITED STATES Pl AL+ Fl+ TREASURY BILL GOVERNMENT Usp 298,000,000 172% UNITED STATES 74 16-Apr-26
912797QN0 US912797QN08 GOVERNMENT OF THE UNITED STATES Pl AL+ Fl+ TREASURY BILL GOVERNMENT Usp 210,000,000 121% UNITED STATES 102 14-May-26
912797QX8 US912797QX89 GOVERNMENT OF THE UNITED STATES Pl AL+ Fl+ TREASURY BILL GOVERNMENT Usp 174,000,000 1.00% UNITED STATES 130 11-Jun-26
912797RF6 US912797RF64 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY BILL GOVERNMENT Usp 144,000,000 0.82% UNITED STATES 158 9-Jul-26
912797RG4 US912797RG48 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY BILL GOVERNMENT Usp 161,000,000 092% UNITED STATES 186 6-Aug-26
912797RL3 US912797RL33 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY BILL GOVERNMENT Usp 149,000,000 0.86% UNITED STATES 4 5-Feb-26
912797RS8 US912797RS85 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY BILL GOVERNMENT Usp 35,000,000 0.20% UNITED STATES 214 3-Sep-26
912797RT6 US912797RTE8 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY BILL GOVERNMENT Usp 134,000,000 0.78% UNITED STATES u 12-Feb-26
912797RU3 US912797RU32 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY BILL GOVERNMENT Usp 116,000,000 067% UNITED STATES 2 26-Feb-26
912797RV1 US912797RV1S GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY BILL GOVERNMENT Usp 344,000,000 1.99% UNITED STATES 32 5-Mar-26
912797584 US9127975B42 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY BILL GOVERNMENT Usp 232,000,000 1.34% UNITED STATES 39 12-Mar-26
91279752 US9127975C25 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY BILL GOVERNMENT Usp 134,000,000 0.77% UNITED STATES 53 26-Mar-26
912797500 US912797SD08 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY BILL GOVERNMENT Usp 287,000,000 1.66% UNITED STATES 60 2-Apr-26
91279757 Us9127975)77 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY BILL GOVERNMENT Usp 191,000,000 111% UNITED STATES 2 3-Feb-26
9127975K4 US9127975K41 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY BILL GOVERNMENT Usp 18,000,000 0.10% UNITED STATES 270 29-0ct-26
9127975N8 US912797SN89 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY BILL GOVERNMENT Usp 131,000,000 0.75% UNITED STATES 88 30-Apr-26
9127975P3 US9127975P38 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY BILL GOVERNMENT Usp 142,000,000 0.82% UNITED STATES 95 7-May-26
9127975R9 US9127975R93 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY BILL GOVERNMENT Usp 100,000,000 0.58% UNITED STATES 16 17-Feb-26
9127975V0 US9127975V06 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY BILL GOVERNMENT Usp 110,000,000 063% UNITED STATES 109 21-May-26
9127975W8 Us9127975W88 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY BILL GOVERNMENT Usp 108,000,000 0.62% UNITED STATES 116 28-May-26
9127975X6 US9127975X61 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY BILL GOVERNMENT Usp 146,000,000 0.84% UNITED STATES 123 4-Jun-26
912797521 Us9127975210 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY BILL GOVERNMENT Usp 42,000,000 024% UNITED STATES 44 17-Mar-26
912797TAS US912797TAS9 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY BILL GOVERNMENT Usp 88,850,000 051% UNITED STATES 51 24-Mar-26
912797783 US912797TB33 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY BILL GOVERNMENT Usp 144,000,000 083% UNITED STATES 58 31-Mar-26
912797TC1 US912797TC16 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY BILL GOVERNMENT Usp 47,000,000 026% UNITED STATES 326 24-Dec-26
912797TE7 US912797TE7L GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY BILL GOVERNMENT Usp 122,000,000 0.70% UNITED STATES 144 25-Jun-26
912797TF4 US912797TF47 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY BILL GOVERNMENT Usp 221,000,000 1.26% UNITED STATES 151 21uk-26
912797TK3 US912797TK32 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY BILL GOVERNMENT Usp 65,000,000 037% UNITED STATES 86 28-Apr-26
912797TM9 US912797TM97 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY BILL GOVERNMENT Usp 87,000,000 0.49% UNITED STATES 354 21-Jan-27
912797TN7 US912797TN70 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY BILL GOVERNMENT Usp 163,000,000 093% UNITED STATES 165 16-Jul-26
912797TP2 US912797TP29 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY BILL GOVERNMENT Usp 168,000,000 0.96% UNITED STATES 172 23-ul-26
912797TQ0 US912797TQ02 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY BILL GOVERNMENT Usp 135,000,000 0.77% UNITED STATES 179 30-Jul-26
912797756 US912797T567 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY BILL GOVERNMENT Usp 133,000,000 0.76% UNITED STATES 107 19-May-26
TREASURY BILL Total 5,118,250,000 29.43%
912828247 US9128282A70 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY NOTE GOVERNMENT Usp 48,000,000 1.50000 Fixed 0.28% UNITED STATES 195 15-Aug-26
912828780 Us9128287809 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY NOTE GOVERNMENT Usp 10,000,000 1.87500 Fixed 0.06% UNITED STATES 149 30-Jun-26
912828P46 US912828P469 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY NOTE GOVERNMENT Usp 34,000,000 1.62500 Fixed 020% UNITED STATES 14 15-Feb-26
912828R36 US912828R366 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY NOTE GOVERNMENT Usp 43,000,000 1.62500 Fixed 025% UNITED STATES 103 15-May-26
91282898 Us912828v988 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY NOTE GOVERNMENT Usp 80,000,000 2.25000 Fixed 0.46% UNITED STATES 379 15-Feb-27
912828278 US9128282781 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY NOTE GOVERNMENT Usp 93,000,000 1.50000 Fixed 053% UNITED STATES 364 31-9an-27
91282CBH3 US91282CBH34 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY NOTE GOVERNMENT Usp 19,000,000 037500 Fixed 0.11% UNITED STATES 1 31-Jan-26
91282C8T7 US91282CBT71 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY NOTE GOVERNMENT Usp 30,000,000 0.75000 Fixed 0.17% UNITED STATES 58 31-Mar-26
91282CCP4 US91282CCP41 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY NOTE GOVERNMENT Usp 36,000,000 062500 Fixed 021% UNITED STATES 180 31-Ju-26
91282CDG3 Us91282CDG33 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY NOTE GOVERNMENT Usp 32,000,000 1.12500 Fixed 0.18% UNITED STATES 272 31-0ct-26
91282CDQ1 Us91282C0Q15 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY NOTE GOVERNMENT Usp 94,000,000 1.25000 Fixed 053% UNITED STATES 333 31-Dec-26
91282CGR6 US91282CGRE0 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY NOTE GOVERNMENT Usp 27,000,000 462500 Fixed 0.16% UNITED STATES 42 15-Mar-26
91282CGV7 US91282CGV72 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY NOTE GOVERNMENT Usp 46,000,000 3.75000 Fixed 027% UNITED STATES 73 15-Apr-26
91282CHH7 US91282CHH79 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY NOTE GOVERNMENT Usp 36,000,000 412500 Fixed 021% UNITED STATES 134 15-Jun-26
91282CHM6 US91282CHM64 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY NOTE GOVERNMENT Usp 60,000,000 450000 Fixed 035% UNITED STATES 164 15-Jul-26
91282CHY0 US91282CHY03 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY NOTE GOVERNMENT Usp 40,800,000 462500 Fixed 024% UNITED STATES 26 15-Sep-26
91282CIC6 US91282CIC64 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY NOTE GOVERNMENT Usp 50,000,000 462500 Fixed 029% UNITED STATES 256 15-0ct-26
91282CK8 US91282CIK80 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY NOTE GOVERNMENT Usp 60,000,000 462500 Fixed 035% UNITED STATES 287 15-Nov-26
91282C1P7 US91282C1P77 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY NOTE GOVERNMENT Usp 74,000,000 437500 Fixed 043% UNITED STATES 317 15-Dec-26
12820379 US91282CIT99 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY NOTE GOVERNMENT Usp 87,000,000 4.00000 Fixed 051% UNITED STATES 348 15-Jan-27
91282CKB6 US91282CKB62 GOVERNMENT OF THE UNITED STATES Pl A+ Fl+ TREASURY NOTE GOVERNMENT Usp 40,000,000 462500 Fixed 023% UNITED STATES 27 28-Feb-26
91282CKK6 US91282CKK61 GOVERNMENT OF THE UNITED STATES P1 A+ Fl+ TREASURY NOTE GOVERNMENT Usp 50,000,000 4.87500 Fixed 029% UNITED STATES 88 30-Apr-26
91282CKS9 US91282CKS97 GOVERNMENT OF THE UNITED STATES P1 A+ Fl+ TREASURY NOTE GOVERNMENT Usp 36,000,000 4.87500 Fixed 021% UNITED STATES 119 31-May-26
91282CKY6 US91282CKY6ES GOVERNMENT OF THE UNITED STATES P1 A+ Fl+ TREASURY NOTE GOVERNMENT Usp 34,000,000 4.62500 Fixed 020% UNITED STATES 149 30-Jun-26
91282CLH2 US91282CLH24 GOVERNMENT OF THE UNITED STATES P1 A+ Fl+ TREASURY NOTE GOVERNMENT Usp 34,000,000 3.75000 Fixed 020% UNITED STATES 211 31-Aug-26
91282CLP4 US91282CLP40 GOVERNMENT OF THE UNITED STATES P1 A+ Fl+ TREASURY NOTE GOVERNMENT Usp 49,000,000 3.50000 Fixed 028% UNITED STATES 241 30-Sep-26
91282CLY5 US91282CLYS6 GOVERNMENT OF THE UNITED STATES P1 A+ Fl+ TREASURY NOTE GOVERNMENT Usp 90,000,000 4.25000 Fixed 052% UNITED STATES 302 30-Nov-26
91282CMP3 US91282CMP31 GOVERNMENT OF THE UNITED STATES P1 A+ Fl+ TREASURY NOTE GOVERNMENT Usp 54,000,000 412500 Fixed 032% UNITED STATES 392 28-Feb-27
TREASURY NOTE Total 1,386,800,000 8.04%
ABN AMRO BANK P1 Al F1 TRI-PARTY REPO FINANCIAL Usp 1,100,000,000 3.67000 Fixed 638% NETHERLANDS 1 2-Feb-26
BANK OF NOVA SCOTIA P1 Al Fl+ TRI-PARTY REPO FINANCIAL Usp 150,000,000 3.66000 Fixed 0.87% CANADA 1 2-Feb-26
BNP PARIBAS P1 Al Fl+ TRI-PARTY REPO FINANCIAL Usp 200,000,000 3.66000 Fixed 116% FRANCE 1 2-Feb-26
BNP PARIBAS P1 Al Fl+ TRI-PARTY REPO FINANCIAL Usp 150,000,000 3.66000 Fixed 0.87% FRANCE 1 2-Feb-26
CREDIT AGRICOLE CIB Pl Al F1 TRI-PARTY REPO FINANCIAL Usp 200,000,000 3.66000 Fixed 116% FRANCE 1 2-Feb-26
CREDIT AGRICOLE CIB Pl Al F1 TRI-PARTY REPO FINANCIAL Usp 110,000,000 3.66000 Fixed 063% FRANCE 1 2-Feb-26
DAIWA AMERICA CORP NR A2 F2 TRI-PARTY REPO FINANCIAL Usp 600,000,000 3.66000 Fixed 3.48% JAPAN 1 2-Feb-26
DEPOSITORY TRUST & CLEARING CO P1 A+ NR TRI-PARTY REPO FINANCIAL Usp 1,760,000,000 3.66000 Fixed 10.22% UNITED STATES 1 2-Feb-26
DEPOSITORY TRUST & CLEARING CO P1 A+ NR TRI-PARTY REPO FINANCIAL Usp 1,000,000,000 3.66000 Fixed 5.80% UNITED STATES 1 2-Feb-26
DEUTSCHE BANK SECURITIES NR Al F1 TRI-PARTY REPO FINANCIAL Usp 2,200,000,000 3.66000 Fixed 12.77% GERMANY 1 2-Feb-26
JP MORGAN SECURITIES LLC Pl Al Fl+ TRI-PARTY REPO FINANCIAL Usp 160,000,000 3.66000 Fixed 093% UNITED STATES 1 2-Feb-26
MUFG SECURITIES AMERICAS NR Al F1 TRI-PARTY REPO FINANCIAL Usp 255,000,000 3.66000 Fixed 1.48% JAPAN 1 2-Feb-26
SUMITOMO MITSUI BANKING CORPORATION Pl Al F1 TRI-PARTY REPO FINANCIAL Usp 1,000,000,000 3.66000 Fixed 5.80% JAPAN 1 2-Feb-26
TORONTO DOMINION BANK Pl A+ Fl+ TRI-PARTY REPO FINANCIAL Usp 75,000,000 3.66000 Fixed 0.44% CANADA 1 2-Feb-26
TRI-PARTY REPO Total 8,960,000,000 51.99%
CASH CASH CASH Usp 97,930,944 057% 1

Cash 97,930,944 0.57%



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

Public Debt Constant Net Asset Value MMF (Public Debt CNAV) - a Money Market Fund qualifying and authorised as a public debt constant net asset value money market fund in accordance with MMF Regulation which seeks to maintain a stable NAV and invests 99.5% of its assets in money market instruments issued or guaranteed by sovereign
entities, reverse repurchase agreements secured with government debt and cash.

Ratinas followed by an "i" are implied. Ratings are implied when no short-term rating s assianed 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/leqal 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



