INVESTMENT MANAGEMENT

Morgan Stanley Liquidity Funds Portfolio Holdings

ww om/lige
Fund Name Morgan Stanley Liquidity Funds-US Dollar Ultra Short Income Fund
Fund Type Standard VNAV | MMF
Reporting Currency
Statement Date 30-Jan-26
WAM (days)
WAL (days 115
Net Assets 354,001,371.59
Sponsor  Sponsor  Sponsor Daysto  Final Maturity
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) Date (2)
053043849 US0530A38497 AUTOMATIC DATA PROCESSING INC P-1 Al+ NR COMMERCIAL PAPER INDUSTRIAL UsD 5,000,000 1.40% UNITED STATES 3 4-Feb-26
07274MG25 US07274MG253 BAYERISCHE LANDESBANK GIRO P-1 Al Fl+ COMMERCIAL PAPER FINANCIAL usD 3,000,000 0.84% GERMANY 151 2-ul-26
07274MH17 US07274MH)71 BAYERISCHE LANDESBANK GIRO P-1 Al Fl+ COMMERCIAL PAPER FINANCIAL usD 4,000,000 1.11% GERMANY 198 18-Aug-26
112716CX9 US11271GCX97 BROOKFIELD CORP NR Al F2 COMMERCIAL PAPER FINANCIAL usD 10,000,000 281% CANADA 58 31-Mar-26
11275NEEO US11275NEE04 BROOKFIELD INFRASTRUCTURE HOLDINGS CA IN NA. A2 F2 COMMERCIAL PAPER FINANCIAL usD 11,000,000 3.08% CANADA 102 14-May-26
11275NEL4 US11275NEL47 BROOKFIELD INFRASTRUCTURE HOLDINGS CA IN NA. A2 F2 COMMERCIAL PAPER FINANCIAL usD 1,000,000 0.28% CANADA 108 20-May-26
11275NEM2 US11275NEM20  BROOKFIELD INFRASTRUCTURE HOLDINGS CA IN NA. A2 F2 COMMERCIAL PAPER FINANCIAL usD 5,000,000 1.40% CANADA 109 21-May-26
125097676 US12509TG763 CDP FINANCIAL INC Pl A+ Fl+ COMMERCIAL PAPER GOVERNMENT usD 10,000,000 2.79% CANADA 156 7-Jul-26
337741823 US33774LB238 FISERV INC P2 A2 NR COMMERCIAL PAPER INDUSTRIAL usD 2,000,000 0.57% UNITED STATES 1 2-Feb-26
337741831 US33774LB311 FISERV INC P2 A2 NR COMMERCIAL PAPER INDUSTRIAL usD 15,000,000 4.24% UNITED STATES 2 3-Feb-26
US37046U8261 GENERAL MOTORS FINL CO P2 A2 F2 COMMERCIAL PAPER FINANCIAL usD 5,000,000 1.42% UNITED STATES 1 2-Feb-26
40434RIE3 US40434RIE36 HSBC BANK PLC Pl Al+ Fl+ COMMERCIAL PAPER FINANCIAL usD 5,000,000 1.38% UNITED KINGDOM 25 14-Sep-26
40434RM41 US40434RM416 HSBC BANK PLC P-1 A+ Fl+ COMMERCIAL PAPER FINANCIAL usD 2,000,000 0.55% UNITED KINGDOM 306 4-Dec-26
45685RD61 US45685RD615 ING US FUNDING LLC Pl Al NR COMMERCIAL PAPER FINANCIAL usD 5,000,000 1.41% NETHERLANDS 64 6-Apr-26
45856XB30 US45856XB309 INTERCONTINENTALEXCHANGE INC P2 A2 NR COMMERCIAL PAPER FINANCIAL usD 5,000,000 1.41% UNITED STATES 2 3-Feb-26
45856XBSS5 US45856XB556 INTERCONTINENTALEXCHANGE INC P2 A2 NR COMMERCIAL PAPER FINANCIAL usD 7,000,000 1.98% UNITED STATES 4 5-Feb-26
55608VCG4 US55608VCGA1 MACQUARIE GROUP LTD P-1 A2 Fi COMMERCIAL PAPER FINANCIAL usD 15,000,000 4.23% AUSTRALIA 43 16-Mar-26
06406QIH3 US06406Q1H39 NEW ZEALAND GOVERNMENT Pl Al+ Fl+ COMMERCIAL PAPER GOVERNMENT usD 4,000,000 1.11% NEW ZEALAND 228 17-Sep-26
86724BHC6 US86724BHC63 NORFINA LTD Pl Al+ NA. COMMERCIAL PAPER FINANCIAL usD 1,000,000 0.28% AUSTRALIA 192 12-Aug-26
86960KM17 US86960KM170 SVENSKA HANDELSBANKEN AB Pl A+ Fl+ COMMERCIAL PAPER FINANCIAL usD 5,000,000 1.37% SWEDEN 303 1-Dec-26
876131824 US87613LB241 TARGA RESOURCES CORP P2 A2 F3 COMMERCIAL PAPER INDUSTRIAL usD 15,000,000 4.25% UNITED STATES 1 2-Feb-26
89233HD19 US89233HD190 TOYOTA MOTOR CREDIT CORP P-1 Al+ F1 COMMERCIAL PAPER AUTOMOBILE usD 5,000,000 1.41% IAPAN 5 1-Apr-26
9612C1CC9 US9612C1CC98 WESTPAC BANKING CORP P-1 A+ Fl+ COMMERCIAL PAPER FINANCIAL usD 5,000,000 1.41% NEW ZEALAND 3 12-Mar-26
CCOMMERCIAL PAPER Total 145,000,000 40.73%
06054CMP7 US06054CMP76 BANK OF AMERICA NA P-1 Al Fl+ COMMERCIAL PAPER - INTEREST BEARING FINANCIAL usD 5,000,000 404000 Variable 1.42% UNITED STATES 1 12-Nov-26
902761ZK5 US9027612K59 UBS AG Pl Al Fl+ COMMERCIAL PAPER - INTEREST BEARING FINANCIAL usD 3,000,000 407279 Variable 0.85% SWITZERLAND 1 5-Nov-26
CCOMMERCIAL PAPER - INTEREST BEARINGTotal 8,000,000 2.27%
US06418NLC47 BANK OF NOVA SCOTIA Pl Al Fl+ CERTIFICATE OF DEPOSIT FINANCIAL usD 5,000,000 3.85000 Fixed 1.42% CANADA 339 6-Jan-27
40054PK33 US40054PKI39 GOLDMAN SACHS BANK USA P-1 Al Fi CERTIFICATE OF DEPOSIT FINANCIAL usD 3,000,000 394882  Variable 0.85% UNITED STATES 1 7-Aug-26
CERTIFICATE OF DEPOSIT Total 8,000,000 2.27%
00182EBN8 US00182EBNS5 ANZ NEW ZEALAND INT'L LTD Pl Al+ Fl+ CORPORATE BOND FINANCIAL usD 6,100,000 1.25000 Fixed 1.71% AUSTRALIA 141 22-Jun-26
00216LAG8 US00216LAGB6 ASB BANK LTD Pl Al+ F1 CORPORATE BOND FINANCIAL usD 3,142,000 5.34600 Fixed 0.89% NEW ZEALAND 134 15-Jun-26
00206RML3 US00206RML32 AT&T INC P2 A2 F2 CORPORATE BOND CONSUMER PRODUCTS usD 11,600,000 1.70000 Fixed 3.27% UNITED STATES 52 25-Mar-26
06368LNT9 US06368LNT97 BANK OF MONTREAL Pl Al Fl+ CORPORATE BOND FINANCIAL usD 7,000,000 5.30000 Fixed 1.99% CANADA 124 5-Jun-26
13607HVEY US13607HVES? CANADIAN IMPERIAL BANK OF COMM Pl Al Fl+ CORPORATE BOND FINANCIAL usD 7,607,000 1.25000 Fixed 213% CANADA 141 22-Jun-26
13607L5L8 US13607L5L89 CANADIAN IMPERTAL BANK OF COMM Pl Al Fl+ CORPORATE BOND FINANCIAL usD 7,000,000 5.61500 Fixed 2.00% CANADA 166 17-3ul-26
17325836 US17325FBI66 CITIBANK NA Pl Al Fl+ CORPORATE BOND FINANCIAL usD 5,000,000 4.92900 Fixed 1.42% UNITED STATES 186 6-Aug-26
20271RAR1 US20271RAR12 COMMONWEALTH BANK OF AUSTRALIA P-1 A+ Fl+ CORPORATE BOND FINANCIAL usD 1,007,000 5.31600 Fixed 0.29% AUSTRALIA 40 13-Mar-26
31620MBR6 US31620MBR60 FIDELITY NATIONAL INFORMATION P2 A2 F2 CORPORATE BOND FINANCIAL usD 4,010,000 1.15000 Fixed 1.13% UNITED STATES 28 1-Mar-26
37045XBGO US37045XBG07 GENERAL MOTORS FINL CO P2 A2 F2 CORPORATE BOND FINANCIAL usD 3,012,000 5.25000 Fixed 0.85% UNITED STATES 28 1-Mar-26
37045XEF9 US37045XEF96 GENERAL MOTORS FINL CO P2 A2 F2 CORPORATE BOND FINANCIAL usD 9,000,000 5.40000 Fixed 2.55% UNITED STATES 64 6-Apr-26
44891ACB1 US44891ACB17 HYUNDAI CAPITAL AMERICA P2 A2 NR CORPORATE BOND INDUSTRIAL usD 2,500,000 5.50000 Fixed 0.71% UNITED STATES 57 30-Mar-26
46625HQW3 US46625HQW33 JPMORGAN CHASE & CO AL Al M- CORPORATE BOND FINANCIAL usD 6,841,000 3.30000 Fixed 1.94% UNITED STATES 5 1-Apr-26
60687YAD1 US60687YAD13 Mizuho Financial Group Pl Al F1 CORPORATE BOND FINANCIAL usD 12,000,000 3.47700 Fixed 339% IAPAN 70 12-Apr-26
60687YAG4 US60687YAG44 Mizuho Financial Group Pl Al F1 CORPORATE BOND FINANCIAL usD 2,000,000 2.83900 Fixed 0.56% IAPAN 24 13-Sep-26
641062AV6 US641062AV66 NESTLE SA Pl A+ Fl+ CORPORATE BOND CONSUMER PRODUCTS usD 2,000,000 1.15000 Fixed 0.55% SWITZERLAND 347 14-Jan-27
6410628K9 US641062BK92 NESTLE SA Pl Al+ Fl+ CORPORATE BOND CONSUMER PRODUCTS usD 2,200,000 5.25000 Fixed 0.62% SWITZERLAND 40 13-Mar-26
78016E2Q3 US78016E2Q33 ROYAL BANK OF CANADA P-1 Al+ Fl+ CORPORATE BOND FINANCIAL usD 3,847,000 1.20000 Fixed 1.08% CANADA 85 27-Apr-26
UB5945AA8 X52620557285 STE TRANSCORE HOLDINGS INC P-1 A+ NA. CORPORATE BOND INDUSTRIAL usD 1,400,000 4.12500 Fixed 0.40% SINGAPORE 111 23-May-26
86562MCH1 US86562MCH16 SUMITOMO MITSUI FINANCIAL GROU P-1 Al Fi CORPORATE BOND FINANCIAL usD 12,205,000 1.40200 Fixed 3.40% IAPAN 228 17-Sep-26
87020PAV9 US87020PAV94 SWEDBANK AB Pl A+ Fl+ CORPORATE BOND FINANCIAL usD 3,324,000 5.47200 Fixed 0.95% SWEDEN 134 15-Jun-26
89115250 US89115A2507 TORONTO DOMINION BANK Pl Al+ Fl+ CORPORATE BOND FINANCIAL usD 9,100,000 5.53200 Fixed 2.60% CANADA 166 17-3ul-26
89236TDR3 US89236TDR32 TOYOTA MOTOR CREDIT CORP P-1 A+ Fi CCORPORATE BOND AUTOMOBILE usD 5,000,000 3.20000 Fixed 1.41% JAPAN 344 11-Jan-27
902674226 US9026742269 UBS AG Pl Al Fl+ CORPORATE BOND FINANCIAL usD 14,361,000 1.25000 Fixed 4.03% SWITZERLAND 120 1-Jun-26
928668CE0 US928668CE07 VOLKSWAGEN GROUP AMERICA P2 A2 NR CORPORATE BOND CONSUMER PRODUCTS usD 10,000,000 5.40000 Fixed 2.84% AUSTRIA 47 20-Mar-26
U9273AEA9 USU9273AEA98 VOLKSWAGEN GROUP AMERICA P2 A2 NR CORPORATE BOND CONSUMER PRODUCTS usD 5,125,000 5.40000 Fixed 1.45% AUSTRIA 47 20-Mar-26
96122FAB3 US96122FAB31 WESTPAC NEW ZEALAND LTD Pl A+ F1 CORPORATE BOND FINANCIAL usD 1,000,000 5.13200 Fixed 0.29% NEW ZEALAND 39 26-Feb-27
CORPORATE BOND Total 157,381,000 44.45%
17291W6X4 US17291W6X48 CITIGROUP GLOBAL MARKETS P-1 Al Fi FLOATING RATE NOTE FINANCIAL usD 10,000,000 415050 Variable 2.83% UNITED STATES 1 6-Jan-27
65558RAF6 US65558RAF64 NORDEA BANK ABP Pl A+ Fl+ FLOATING RATE NOTE FINANCIAL usD 1,300,000 439562 Variable 0.37% FINLAND 1 19-Mar-27
78016HZU7 US78016HZU75 ROYAL BANK OF CANADA Pl A+ Fl+ FLOATING RATE NOTE FINANCIAL usD 10,061,000 450369 Variable 2.87% CANADA 1 19-Jan-27
89114TZH8 US89114TZH84 TORONTO DOMINION BANK Pl Al+ Fi+ FLOATING RATE NOTE FINANCIAL usD 2,246,000 424925 Variable 0.64% CANADA 1 10-Sep-26
FLOATING RATE NOTE Total 23,607,000 6.71%
P MORGAN SECURITIES LLC Pl Al Fl+ TRI-PARTY REPO FINANCIAL usD 11,000,000 3.66000 Fixed 311% UNITED STATES 1 2-Feb-26
TRI-PARTY REPO Total 11,000,000 3.11%
CASH CASH CASH usD 1,632,532 0.46% 1
Cash 1,632,532 0.46%

Variable Net Asset Value MMF - a Money Market Fund qualifying and authorised as a VNAV Money Market Fund in accordance with MMF Regulation in which shares are issued or redeemed at a price that is equal to the Fund's Net Asset Value per Share.



cusiP ISIN Security Description Moody's S&P Fitch

Security Type

Industry Classific:

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)

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




