
Fund Name Morgan Stanley Liquidity Funds-US Dollar Liquidity
Fund Type Short-Term LVNAV MMF
Reporting Currency USD
Statement Date 6-Feb-26
WAM (days) 39
WAL (days) 81
Net Assets 60,751,045,424.46
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00084CGD8 US00084CGD83 ABN AMRO FUNDING USA LLC P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL USD 50,000,000                   0.08% NETHERLANDS 155 13-Jul-26

XS3253242013 AGENCE CENTRALE DES ORGANISMES P-1 A-1 F1+ COMMERCIAL PAPER GOVERNMENT USD 500,000,000                 0.82% FRANCE 64 13-Apr-26
05253CEB8 US05253CEB81 AUSTRALIA AND NEW ZEALAND BANKING P-1 A-1+ F1+ COMMERCIAL PAPER FINANCIAL USD 246,000,000                 0.40% AUSTRALIA 92 11-May-26

US05253CGG50 AUSTRALIA AND NEW ZEALAND BANKING P-1 A-1+ F1+ COMMERCIAL PAPER FINANCIAL USD 50,000,000                   0.08% AUSTRALIA 158 16-Jul-26
0530A3BB3 US0530A3BB38 AUTOMATIC DATA PROCESSING INC P-1 A-1+ NR COMMERCIAL PAPER INDUSTRIAL USD 500,000,000                 0.82% UNITED STATES 3 11-Feb-26
05970UCR7 US05970UCR77 BANCO SANTANDER SA P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL USD 250,000,000                 0.41% SPAIN 45 25-Mar-26
05970UCS5 US05970UCS50 BANCO SANTANDER SA P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL USD 250,000,000                 0.41% SPAIN 46 26-Mar-26
05970UCT3 US05970UCT34 BANCO SANTANDER SA P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL USD 238,000,000                 0.39% SPAIN 47 27-Mar-26
05970UCW6 US05970UCW62 BANCO SANTANDER SA P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL USD 250,000,000                 0.41% SPAIN 50 30-Mar-26
09657SC29 US09657SC295 BANK NEDERLANDSE GEMEENTEN P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT USD 217,000,000                 0.36% NETHERLANDS 22 2-Mar-26
06054PCQ7 US06054PCQ72 BANK OF AMERICA NA P-1 A-1 F1+ COMMERCIAL PAPER FINANCIAL USD 250,000,000                 0.41% UNITED STATES 44 24-Mar-26
06054PM29 US06054PM293 BANK OF AMERICA NA P-1 A-1 F1+ COMMERCIAL PAPER FINANCIAL USD 129,000,000                 0.22% UNITED STATES 297 2-Dec-26
06054PNN2 US06054PNN23 BANK OF AMERICA NA P-1 A-1 F1+ COMMERCIAL PAPER FINANCIAL USD 155,000,000                 0.25% UNITED STATES 348 22-Jan-27
06054RCY6 US06054RCY62 BANK OF AMERICA NA P-1 A-1 F1+ COMMERCIAL PAPER FINANCIAL USD 250,000,000                 4.20000       Fixed 0.41% UNITED STATES 109 28-May-26
06369MEB5 US06369MEB54 BANK OF MONTREAL P-1 A-1 F1+ COMMERCIAL PAPER FINANCIAL USD 250,000,000                 0.41% CANADA 92 11-May-26
06406QJH3 US06406QJH39 BANK OF NEW ZEALAND P-1 A-1+ F1 COMMERCIAL PAPER FINANCIAL USD 146,000,000                 0.24% NEW ZEALAND 221 17-Sep-26
06741EBD1 US06741EBD13 BARCLAYS BANK PLC P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL USD 100,000,000                 0.16% UNITED KINGDOM 5 13-Feb-26
06741EGA2 US06741EGA29 BARCLAYS BANK PLC P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL USD 100,000,000                 0.16% UNITED KINGDOM 152 10-Jul-26
06744RBB3 US06744RBB33 BARCLAYS BANK PLC P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL USD 170,000,000                 0.28% UNITED KINGDOM 3 11-Feb-26
06744RBC1 US06744RBC16 BARCLAYS BANK PLC P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL USD 100,000,000                 0.16% UNITED KINGDOM 4 12-Feb-26
G079CBTS8 XS3109077076 BARCLAYS BANK PLC P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL USD 119,500,000                 0.20% UNITED KINGDOM 1 9-Feb-26
06743VBB5 US06743VBB53 BARCLAYS CAPITAL INC NR A-1 F1 COMMERCIAL PAPER FINANCIAL USD 75,000,000                   0.12% UNITED KINGDOM 3 11-Feb-26
06743VBC3 US06743VBC37 BARCLAYS CAPITAL INC NR A-1 F1 COMMERCIAL PAPER FINANCIAL USD 250,000,000                 0.41% UNITED KINGDOM 4 12-Feb-26
06743VC99 US06743VC993 BARCLAYS CAPITAL INC NR A-1 F1 COMMERCIAL PAPER FINANCIAL USD 94,810,000                   0.16% UNITED KINGDOM 29 9-Mar-26
06743VFC9 US06743VFC90 BARCLAYS CAPITAL INC NR A-1 F1 COMMERCIAL PAPER FINANCIAL USD 175,000,000                 0.28% UNITED KINGDOM 124 12-Jun-26
06743VFJ4 US06743VFJ44 BARCLAYS CAPITAL INC NR A-1 F1 COMMERCIAL PAPER FINANCIAL USD 150,000,000                 0.25% UNITED KINGDOM 130 18-Jun-26
07274MD69 US07274MD698 BAYERISCHE LANDESBANK GIRO P-1 A-1 F1+ COMMERCIAL PAPER FINANCIAL USD 155,000,000                 0.26% GERMANY 57 6-Apr-26
07274MG25 US07274MG253 BAYERISCHE LANDESBANK GIRO P-1 A-1 F1+ COMMERCIAL PAPER FINANCIAL USD 132,000,000                 0.21% GERMANY 144 2-Jul-26
07274MHJ7 US07274MHJ71 BAYERISCHE LANDESBANK GIRO P-1 A-1 F1+ COMMERCIAL PAPER FINANCIAL USD 105,000,000                 0.17% GERMANY 191 18-Aug-26
12802WFH2 US12802WFH25 CAISSE D'AMORTISSEMENT DE LA DETTE P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT USD 200,000,000                 0.32% FRANCE 129 17-Jun-26
12802WFJ8 US12802WFJ80 CAISSE D'AMORTISSEMENT DE LA DETTE P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT USD 300,000,000                 0.49% FRANCE 130 18-Jun-26
12800BB92 US12800BB922 CAISSE DES DEPOTS ET CONSIGNATIONS P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT USD 300,000,000                 0.49% FRANCE 1 9-Feb-26
12800BBA9 US12800BBA98 CAISSE DES DEPOTS ET CONSIGNATIONS P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT USD 389,000,000                 0.64% FRANCE 2 10-Feb-26
12800BCB6 US12800BCB62 CAISSE DES DEPOTS ET CONSIGNATIONS P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT USD 150,000,000                 0.26% FRANCE 31 11-Mar-26
12800BD25 US12800BD258 CAISSE DES DEPOTS ET CONSIGNATIONS P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT USD 250,000,000                 0.41% FRANCE 53 2-Apr-26
12800BDA7 US12800BDA70 CAISSE DES DEPOTS ET CONSIGNATIONS P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT USD 175,000,000                 0.29% FRANCE 61 10-Apr-26
12800BDF6 US12800BDF67 CAISSE DES DEPOTS ET CONSIGNATIONS P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT USD 150,000,000                 0.25% FRANCE 66 15-Apr-26
12800BEV0 US12800BEV09 CAISSE DES DEPOTS ET CONSIGNATIONS P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT USD 100,000,000                 0.16% FRANCE 110 29-May-26
12509TG68 US12509TG680 CDP FINANCIAL INC P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT USD 50,000,000                   0.08% CANADA 148 6-Jul-26
12509TG76 US12509TG763 CDP FINANCIAL INC P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT USD 165,000,000                 0.27% CANADA 149 7-Jul-26
12509TM12 US12509TM126 CDP FINANCIAL INC P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT USD 190,000,000                 0.30% CANADA 296 1-Dec-26
23305EC27 US23305EC277 DBS BANK LTD P-1 A-1+ F1+ COMMERCIAL PAPER FINANCIAL USD 120,000,000                 0.20% SINGAPORE 22 2-Mar-26
23305EC43 US23305EC434 DBS BANK LTD P-1 A-1+ F1+ COMMERCIAL PAPER FINANCIAL USD 120,000,000                 0.20% SINGAPORE 24 4-Mar-26
23305EC50 US23305EC509 DBS BANK LTD P-1 A-1+ F1+ COMMERCIAL PAPER FINANCIAL USD 400,000,000                 0.66% SINGAPORE 25 5-Mar-26
G2738LQC8 XS3280341820 DEUTSCHE BANK AG P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL USD 500,000,000                 0.81% GERMANY 163 21-Jul-26

XS3283784182 DEUTSCHE BANK AG P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL USD 250,000,000                 0.40% GERMANY 165 23-Jul-26
XS3286668630 DEUTSCHE BANK AG P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL USD 200,000,000                 0.32% GERMANY 171 29-Jul-26

25213DD16 US25213DD164 DEXIA SA P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT USD 500,000,000                 0.82% BELGIUM 52 1-Apr-26
25213DG88 US25213DG886 DEXIA SA P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT USD 250,000,000                 0.41% BELGIUM 150 8-Jul-26
25213DG96 US25213DG969 DEXIA SA P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT USD 100,000,000                 0.16% BELGIUM 151 9-Jul-26
2332K1CG3 US2332K1CG32 DNB BANK ASA P-1 A-1+ NR COMMERCIAL PAPER FINANCIAL USD 200,000,000                 0.33% NORWAY 36 16-Mar-26
2332K1CL2 US2332K1CL27 DNB BANK ASA P-1 A-1+ NR COMMERCIAL PAPER FINANCIAL USD 100,000,000                 0.16% NORWAY 40 20-Mar-26
2332K1E14 US2332K1E143 DNB BANK ASA P-1 A-1+ NR COMMERCIAL PAPER FINANCIAL USD 75,000,000                   0.12% NORWAY 82 1-May-26
2332K1EN6 US2332K1EN64 DNB BANK ASA P-1 A-1+ NR COMMERCIAL PAPER FINANCIAL USD 193,000,000                 0.31% NORWAY 103 22-May-26
31428GC27 US31428GC272 FEDERATION DES CAISSES DESJARDINS P-1 A-1 F1+ COMMERCIAL PAPER FINANCIAL USD 95,200,000                   0.16% CANADA 22 2-Mar-26
45685RD61 US45685RD615 ING US FUNDING LLC P-1 A-1 NR COMMERCIAL PAPER FINANCIAL USD 95,000,000                   0.16% NETHERLANDS 57 6-Apr-26
45685RES2 US45685RES22 ING US FUNDING LLC P-1 A-1 NR COMMERCIAL PAPER FINANCIAL USD 200,000,000                 0.33% NETHERLANDS 107 26-May-26
45685RET0 US45685RET05 ING US FUNDING LLC P-1 A-1 NR COMMERCIAL PAPER FINANCIAL USD 100,000,000                 0.16% NETHERLANDS 108 27-May-26
48246UBR6 US48246UBR68 KREDITANSTALT FUR WIEDERAUFBAU P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT USD 200,000,000                 0.33% GERMANY 17 25-Feb-26
48246UBT2 US48246UBT25 KREDITANSTALT FUR WIEDERAUFBAU P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT USD 38,000,000                   0.06% GERMANY 19 27-Feb-26
48246UC20 US48246UC205 KREDITANSTALT FUR WIEDERAUFBAU P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT USD 535,000,000                 0.88% GERMANY 22 2-Mar-26

US48246UCJ34 KREDITANSTALT FUR WIEDERAUFBAU P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT USD 200,000,000                 0.33% GERMANY 38 18-Mar-26
48246UH66 US48246UH667 KREDITANSTALT FUR WIEDERAUFBAU P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT USD 125,000,000                 0.20% GERMANY 179 6-Aug-26

XS3235951350 LANDESBANK BADEN-WURTTEMBERG P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT USD 500,000,000                 0.82% GERMANY 22 2-Mar-26
53943HG70 US53943HG702 LLOYDS BANK PLC P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL USD 200,000,000                 0.32% UNITED KINGDOM 149 7-Jul-26
55607LCK8 US55607LCK89 MACQUARIE BANK LTD P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL USD 75,000,000                   0.12% AUSTRALIA 39 19-Mar-26
55607LCR3 US55607LCR33 MACQUARIE BANK LTD P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL USD 439,000,000                 0.72% AUSTRALIA 45 25-Mar-26
55607LCS1 US55607LCS16 MACQUARIE BANK LTD P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL USD 117,000,000                 0.19% AUSTRALIA 46 26-Mar-26
55607LD19 US55607LD197 MACQUARIE BANK LTD P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL USD 472,000,000                 0.77% AUSTRALIA 52 1-Apr-26
55607LD27 US55607LD270 MACQUARIE BANK LTD P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL USD 200,000,000                 0.33% AUSTRALIA 53 2-Apr-26

US60689GBC96 MIZUHO BANK LTD P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL USD 400,000,000                 0.66% JAPAN 4 12-Feb-26
60689QD76 US60689QD767 MIZUHO BANK LTD P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL USD 400,000,000                 0.65% JAPAN 58 7-Apr-26
63975VBK5 US63975VBK52 NEDERLANDSE WATERSCHAPSBANK NV P-1 A-1+ NR COMMERCIAL PAPER GOVERNMENT USD 750,000,000                 1.23% NETHERLANDS 11 19-Feb-26
65558NBH0 US65558NBH08 NORDDEUTSCHE LANDESBANK NY P-1 A-1 F1+ COMMERCIAL PAPER FINANCIAL USD 190,000,000                 0.31% GERMANY 9 17-Feb-26
65558NBL1 US65558NBL10 NORDDEUTSCHE LANDESBANK NY P-1 A-1 F1+ COMMERCIAL PAPER FINANCIAL USD 100,000,000                 0.16% GERMANY 12 20-Feb-26
65558NC55 US65558NC552 NORDDEUTSCHE LANDESBANK NY P-1 A-1 F1+ COMMERCIAL PAPER FINANCIAL USD 150,000,000                 0.25% GERMANY 25 5-Mar-26
86724BCJ6 US86724BCJ61 NORFINA LTD P-1 A-1+ F1+ COMMERCIAL PAPER FINANCIAL USD 50,000,000                   0.08% AUSTRALIA 38 18-Mar-26
86724BFA2 US86724BFA26 NORFINA LTD P-1 A-1+ F1+ COMMERCIAL PAPER FINANCIAL USD 75,000,000                   0.12% AUSTRALIA 122 10-Jun-26
86724BHC6 US86724BHC63 NORFINA LTD P-1 A-1+ F1+ COMMERCIAL PAPER FINANCIAL USD 76,000,000                   0.12% AUSTRALIA 185 12-Aug-26
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62939MC47 US62939MC476 NRW.BANK P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT USD 500,000,000                 0.82% GERMANY 24 4-Mar-26
62939MD12 US62939MD128 NRW.BANK P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT USD 500,000,000                 0.82% GERMANY 52 1-Apr-26
62939MD87 US62939MD870 NRW.BANK P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT USD 250,000,000                 0.41% GERMANY 59 8-Apr-26
62939MDD6 US62939MDD65 NRW.BANK P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT USD 600,000,000                 0.98% GERMANY 64 13-Apr-26
62939MDE4 US62939MDE49 NRW.BANK P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT USD 150,000,000                 0.26% GERMANY 65 14-Apr-26
69034BC24 US69034BC241 OVERSEA-CHINESE BANKING CORP P-1 A-1+ F1+ COMMERCIAL PAPER FINANCIAL USD 200,000,000                 0.33% SINGAPORE 22 2-Mar-26
69034BC32 US69034BC324 OVERSEA-CHINESE BANKING CORP P-1 A-1+ F1+ COMMERCIAL PAPER FINANCIAL USD 85,000,000                   0.14% SINGAPORE 23 3-Mar-26
69034BC57 US69034BC571 OVERSEA-CHINESE BANKING CORP P-1 A-1+ F1+ COMMERCIAL PAPER FINANCIAL USD 300,000,000                 0.49% SINGAPORE 25 5-Mar-26
69034BD80 US69034BD801 OVERSEA-CHINESE BANKING CORP P-1 A-1+ F1+ COMMERCIAL PAPER FINANCIAL USD 160,000,000                 0.26% SINGAPORE 59 8-Apr-26
69034BDL1 US69034BDL18 OVERSEA-CHINESE BANKING CORP P-1 A-1+ F1+ COMMERCIAL PAPER FINANCIAL USD 200,000,000                 0.33% SINGAPORE 71 20-Apr-26
83050UET1 US83050UET16 SKANDINAVISKA ENSKILDA BANKEN AB P-1 A-1 F1+ COMMERCIAL PAPER FINANCIAL USD 100,000,000                 0.16% SWEDEN 108 27-May-26
86564XD19 US86564XD198 SUMITOMO MITSUI TRUST BANK LTD P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL USD 100,000,000                 0.16% JAPAN 52 1-Apr-26
86564XD27 US86564XD271 SUMITOMO MITSUI TRUST BANK LTD P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL USD 50,000,000                   0.08% JAPAN 53 2-Apr-26
86960KCG5 US86960KCG58 SVENSKA HANDELSBANKEN AB P-1 A-1+ F1+ COMMERCIAL PAPER FINANCIAL USD 195,000,000                 0.32% SWEDEN 36 16-Mar-26
86960KM17 US86960KM170 SVENSKA HANDELSBANKEN AB P-1 A-1+ F1+ COMMERCIAL PAPER FINANCIAL USD 420,000,000                 0.67% SWEDEN 296 1-Dec-26
87020XE14 US87020XE149 SWEDBANK AB P-1 A-1+ F1+ COMMERCIAL PAPER FINANCIAL USD 165,000,000                 0.27% SWEDEN 82 1-May-26
87020XEN6 US87020XEN66 SWEDBANK AB P-1 A-1+ F1+ COMMERCIAL PAPER FINANCIAL USD 400,000,000                 0.65% SWEDEN 103 22-May-26
89119BCX2 US89119BCX29 TORONTO DOMINION BANK P-1 A-1+ F1+ COMMERCIAL PAPER FINANCIAL USD 100,000,000                 0.16% CANADA 51 31-Mar-26
89119BD29 US89119BD293 TORONTO DOMINION BANK P-1 A-1+ F1+ COMMERCIAL PAPER FINANCIAL USD 250,000,000                 0.41% CANADA 53 2-Apr-26
89152FB95 US89152FB950 TOTALENERGIES CAPITAL SA P-1 A-1 NR COMMERCIAL PAPER ENERGY USD 146,000,000                 0.25% FRANCE 1 9-Feb-26
89152FC29 US89152FC297 TOTALENERGIES CAPITAL SA P-1 A-1 NR COMMERCIAL PAPER ENERGY USD 50,000,000                   0.08% FRANCE 22 2-Mar-26
89152FCW3 US89152FCW32 TOTALENERGIES CAPITAL SA P-1 A-1 NR COMMERCIAL PAPER ENERGY USD 100,000,000                 0.16% FRANCE 50 30-Mar-26
89152FCX1 US89152FCX15 TOTALENERGIES CAPITAL SA P-1 A-1 NR COMMERCIAL PAPER ENERGY USD 150,000,000                 0.26% FRANCE 51 31-Mar-26

US89152FDH55 TOTALENERGIES CAPITAL SA P-1 A-1 NR COMMERCIAL PAPER ENERGY USD 100,000,000                 0.16% FRANCE 68 17-Apr-26
89158MGW8 US89158MGW82 TOTALENERGIES CAPITAL SA P-1 A-1 NR COMMERCIAL PAPER ENERGY USD 100,000,000                 0.16% FRANCE 172 30-Jul-26
89237EBH9 US89237EBH99 TOYOTA FINANCE AUSTRALIA LTD P-1 A-1+ F1 COMMERCIAL PAPER AUTOMOBILE USD 99,000,000                   0.16% JAPAN 9 17-Feb-26
89233HD19 US89233HD190 TOYOTA MOTOR CREDIT CORP P-1 A-1+ F1 COMMERCIAL PAPER AUTOMOBILE USD 55,000,000                   0.09% JAPAN 52 1-Apr-26
89233HDA9 US89233HDA95 TOYOTA MOTOR CREDIT CORP P-1 A-1+ F1 COMMERCIAL PAPER AUTOMOBILE USD 39,000,000                   0.06% JAPAN 61 10-Apr-26
89233HFV1 US89233HFV15 TOYOTA MOTOR CREDIT CORP P-1 A-1+ F1 COMMERCIAL PAPER AUTOMOBILE USD 40,000,000                   0.06% JAPAN 141 29-Jun-26
91127QCD9 US91127QCD97 UNITED OVERSEAS BANK LTD P-1 A-1+ F1+ COMMERCIAL PAPER FINANCIAL USD 225,000,000                 0.37% SINGAPORE 33 13-Mar-26
91127QCG2 US91127QCG29 UNITED OVERSEAS BANK LTD P-1 A-1+ F1+ COMMERCIAL PAPER FINANCIAL USD 224,000,000                 0.37% SINGAPORE 36 16-Mar-26
9288N3BC3 US9288N3BC36 VOLVO TREASURY NA LP P-1 A-1 NR COMMERCIAL PAPER FINANCIAL USD 100,000,000                 0.16% SWEDEN 4 12-Feb-26
9612C1CC9 US9612C1CC98 WESTPAC BANKING CORP P-1 A-1+ F1+ COMMERCIAL PAPER FINANCIAL USD 185,000,000                 0.30% AUSTRALIA 32 12-Mar-26
9612C1CD7 US9612C1CD71 WESTPAC BANKING CORP P-1 A-1+ F1+ COMMERCIAL PAPER FINANCIAL USD 90,000,000                   0.15% AUSTRALIA 33 13-Mar-26
96122HHD8 US96122HHD89 WESTPAC SECURITIES NZ LTD P-1 A-1+ NR COMMERCIAL PAPER FINANCIAL USD 150,000,000                 0.25% AUSTRALIA 186 13-Aug-26

COMMERCIAL PAPER Total 23,244,510,000         38.02%
04821UCK6 US04821UCK60 ATLANTIC ASSET SECURITIZATION P-1 A-1 F1+ ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 94,000,000                   0.15% FRANCE 39 19-Mar-26
04821UCL4 US04821UCL44 ATLANTIC ASSET SECURITIZATION P-1 A-1 F1+ ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 300,000,000                 0.49% FRANCE 40 20-Mar-26
04821UCW0 US04821UCW09 ATLANTIC ASSET SECURITIZATION P-1 A-1 F1+ ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 36,000,000                   0.06% FRANCE 50 30-Mar-26
04821UD25 US04821UD254 ATLANTIC ASSET SECURITIZATION P-1 A-1 F1+ ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 100,000,000                 0.16% FRANCE 53 2-Apr-26
06945MCG9 US06945MCG96 BARTON CAPITAL SA P-1 A-1 F1 ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 50,000,000                   0.08% FRANCE 36 16-Mar-26
06945MCL8 US06945MCL81 BARTON CAPITAL SA P-1 A-1 F1 ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 100,000,000                 0.16% FRANCE 40 20-Mar-26
06945MCP9 US06945MCP95 BARTON CAPITAL SA P-1 A-1 F1 ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 150,000,000                 0.26% FRANCE 43 23-Mar-26
06945MCW4 US06945MCW47 BARTON CAPITAL SA P-1 A-1 F1 ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 50,000,000                   0.08% FRANCE 50 30-Mar-26
06945MG18 US06945MG184 BARTON CAPITAL SA P-1 A-1 F1 ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 50,000,000                   0.08% FRANCE 143 1-Jul-26
06945PP29 US06945PP295 BARTON CAPITAL SA P-1 A-1 F1 ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 100,000,000                 3.92000       Variable 0.16% FRANCE 1 8-Apr-26
07260BCJ2 US07260BCJ26 BAY SQUARE FUNDING LLC P-1 A-1 N.A. ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 150,000,000                 0.26% UNITED STATES 38 18-Mar-26
07260BDE2 US07260BDE20 BAY SQUARE FUNDING LLC P-1 A-1 N.A. ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 50,000,000                   0.08% UNITED STATES 65 14-Apr-26
12710CAU3 US12710CAU36 CABOT TRAIL FUNDING LLC P-1 A-1+ NR ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 40,000,000                   3.88000       Variable 0.07% UNITED STATES 1 29-Apr-26
19423RPX1 US19423RPX16 COLLATERALIZED COMMERCIAL PAPER V CO LLC P-1 A-1 F1+ ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 200,000,000                 3.95000       Variable 0.33% UNITED STATES 1 24-Jul-26
19423RQR3 US19423RQR39 COLLATERALIZED COMMERCIAL PAPER V CO LLC P-1 A-1 F1+ ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 300,000,000                 4.00000       Variable 0.49% UNITED STATES 1 25-Sep-26
19423RQZ5 US19423RQZ54 COLLATERALIZED COMMERCIAL PAPER V CO LLC P-1 A-1 F1+ ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 350,000,000                 3.97000       Variable 0.58% UNITED STATES 1 1-Oct-26
19423RR27 US19423RR274 COLLATERALIZED COMMERCIAL PAPER V CO LLC P-1 A-1 F1+ ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 300,000,000                 3.97000       Variable 0.49% UNITED STATES 1 5-Oct-26
19423RRR2 US19423RRR20 COLLATERALIZED COMMERCIAL PAPER V CO LLC P-1 A-1 F1+ ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 250,000,000                 3.93000       Variable 0.41% UNITED STATES 1 13-Oct-26
30601WCB3 US30601WCB37 FAIRWAY FINANCE LLC P-1 A-1 NR ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 50,000,000                   0.08% CANADA 31 11-Mar-26
30601WD89 US30601WD890 FAIRWAY FINANCE LLC P-1 A-1 NR ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 50,000,000                   0.08% CANADA 59 8-Apr-26
53944RC48 US53944RC484 LMA SA P-1 A-1 F1+ ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 50,500,000                   0.08% FRANCE 24 4-Mar-26
53944RC55 US53944RC559 LMA SA P-1 A-1 F1+ ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 50,000,000                   0.08% FRANCE 25 5-Mar-26

US53944RCJ59 LMA SA P-1 A-1 F1+ ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 70,850,000                   0.12% FRANCE 38 18-Mar-26
53944RCQ9 US53944RCQ92 LMA SA P-1 A-1 F1+ ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 70,000,000                   0.11% FRANCE 44 24-Mar-26
53944RCR7 US53944RCR75 LMA SA P-1 A-1 F1+ ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 50,600,000                   0.08% FRANCE 45 25-Mar-26

US53944RCS58 LMA SA P-1 A-1 F1+ ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 100,000,000                 0.16% FRANCE 46 26-Mar-26
53944RCT3 US53944RCT32 LMA SA P-1 A-1 F1+ ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 50,000,000                   0.08% FRANCE 47 27-Mar-26
53944RD62 US53944RD623 LMA SA P-1 A-1 F1+ ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 50,550,000                   0.08% FRANCE 57 6-Apr-26
53944RDT2 US53944RDT23 LMA SA P-1 A-1 F1+ ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 50,000,000                   0.08% FRANCE 78 27-Apr-26
53944RDU9 US53944RDU95 LMA SA P-1 A-1 F1+ ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 53,600,000                   0.09% FRANCE 79 28-Apr-26
53944RE87 US53944RE878 LMA SA P-1 A-1 F1+ ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 100,000,000                 0.16% FRANCE 89 8-May-26

US53944RFS22 LMA SA P-1 A-1 F1+ ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 43,960,000                   0.07% FRANCE 138 26-Jun-26
XS3259370099 MATCHPOINT FINANCE PLC P-1 A-1 NR ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 165,000,000                 0.27% FRANCE 53 2-Apr-26

65409SCL0 US65409SCL07 NIEUW AMSTERDAM RECEIVABLES CORP P-1 A-1 NR ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 96,800,000                   0.16% NETHERLANDS 40 20-Mar-26
69901Q4M6 US69901Q4M61 PARADELLE FUNDING LLC P-1 A-1+ N.A. ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 230,000,000                 3.96000       Variable 0.38% UNITED STATES 1 20-Oct-26
70018REC3 US70018REC34 PARK AVE COLL NOTES P-1 A-1+ F1+ ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 500,000,000                 4.07000       Variable 0.82% UNITED STATES 1 6-Nov-26
70018REX7 US70018REX70 PARK AVE COLL NOTES P-1 A-1+ F1+ ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 200,000,000                 3.97000       Variable 0.33% UNITED STATES 1 5-Oct-26
70018RFV0 US70018RFV06 PARK AVE COLL NOTES P-1 A-1+ F1+ ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 150,000,000                 3.93000       Variable 0.25% UNITED STATES 1 13-Oct-26
73044GE54 US73044GE546 PODIUM FUNDING TRUST P-1 A-1 NR ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 100,000,000                 0.16% UNITED STATES 86 5-May-26
73044GE70 US73044GE702 PODIUM FUNDING TRUST P-1 A-1 NR ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 30,000,000                   0.05% UNITED STATES 88 7-May-26
73044GEM7 US73044GEM78 PODIUM FUNDING TRUST P-1 A-1 NR ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 210,000,000                 0.34% UNITED STATES 102 21-May-26
73044GFR5 US73044GFR56 PODIUM FUNDING TRUST P-1 A-1 NR ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 65,000,000                   0.11% UNITED STATES 137 25-Jun-26
73044GJA8 US73044GJA85 PODIUM FUNDING TRUST P-1 A-1 NR ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 100,000,000                 0.16% UNITED STATES 214 10-Sep-26
73044BEV8 US73044BEV80 PODIUM FUNDING TRUST P-1 A-1 NR ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 150,000,000                 3.96000       Variable 0.25% UNITED STATES 1 14-Aug-26
73044BEY2 US73044BEY20 PODIUM FUNDING TRUST P-1 A-1 NR ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 81,000,000                   3.95000       Variable 0.13% UNITED STATES 1 2-Sep-26
73044GK81 US73044GK816 PODIUM FUNDING TRUST P-1 A-1 NR ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 50,000,000                   0.08% UNITED STATES 242 8-Oct-26
82124MCT5 US82124MCT53 SHEFFIELD RECEIVABLES P-1 A-1 F1 ASSET BACKED COMMERCIAL PAPER FINANCIAL USD 78,000,000                   0.13% UNITED KINGDOM 47 27-Mar-26

ASSET BACKED COMMERCIAL PAPER Total 5,715,860,000           9.36%
0020NACJ7 US0020NACJ79 ASB BANK LTD P-1 A-1+ F1 COMMERCIAL PAPER - INTEREST BEARING FINANCIAL USD 200,000,000                 3.95000       Variable 0.33% NEW ZEALAND 1 18-Aug-26
0020NACK4 US0020NACK43 ASB BANK LTD P-1 A-1+ F1 COMMERCIAL PAPER - INTEREST BEARING FINANCIAL USD 150,000,000                 4.00000       Variable 0.25% NEW ZEALAND 1 24-Sep-26
0020NACL2 US0020NACL26 ASB BANK LTD P-1 A-1+ F1 COMMERCIAL PAPER - INTEREST BEARING FINANCIAL USD 180,000,000                 3.97000       Variable 0.30% NEW ZEALAND 1 4-Sep-26
05253MZN7 US05253MZN72 AUSTRALIA AND NEW ZEALAND BANKING P-1 A-1+ F1+ COMMERCIAL PAPER - INTEREST BEARING FINANCIAL USD 82,091,000                   3.90000       Variable 0.14% AUSTRALIA 1 5-Mar-26
06054CMP7 US06054CMP76 BANK OF AMERICA NA P-1 A-1 F1+ COMMERCIAL PAPER - INTEREST BEARING FINANCIAL USD 360,000,000                 4.05000       Variable 0.59% UNITED STATES 1 12-Nov-26
06054CMY8 US06054CMY83 BANK OF AMERICA NA P-1 A-1 F1+ COMMERCIAL PAPER - INTEREST BEARING FINANCIAL USD 150,000,000                 4.05000       Variable 0.26% UNITED STATES 1 24-Nov-26
06741HNU3 US06741HNU31 BARCLAYS BANK PLC P-1 A-1 F1 COMMERCIAL PAPER - INTEREST BEARING FINANCIAL USD 150,000,000                 3.93000       Variable 0.25% UNITED KINGDOM 1 26-May-26
1730QPCT2 US1730QPCT27 CITIGROUP GLOBAL MARKETS P-1 A-1 F1 COMMERCIAL PAPER - INTEREST BEARING FINANCIAL USD 255,000,000                 4.02000       Variable 0.42% UNITED STATES 1 1-Dec-26
1730QPDD6 US1730QPDD65 CITIGROUP GLOBAL MARKETS P-1 A-1 F1 COMMERCIAL PAPER - INTEREST BEARING FINANCIAL USD 250,000,000                 3.88000       Variable 0.41% UNITED STATES 1 6-Apr-26
44988GGC6 US44988GGC69 ING US FUNDING LLC P-1 A-1 NR COMMERCIAL PAPER - INTEREST BEARING FINANCIAL USD 90,000,000                   3.93000       Variable 0.15% NETHERLANDS 1 18-Mar-26
44988GHH4 US44988GHH48 ING US FUNDING LLC P-1 A-1 NR COMMERCIAL PAPER - INTEREST BEARING FINANCIAL USD 198,000,000                 3.95000       Variable 0.33% NETHERLANDS 1 6-Oct-26
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55607NJ92 US55607NJ927 MACQUARIE BANK LTD P-1 A-1 F1 COMMERCIAL PAPER - INTEREST BEARING FINANCIAL USD 78,000,000                   3.90000       Variable 0.13% AUSTRALIA 1 27-May-26
78015MC65 US78015MC659 ROYAL BANK OF CANADA P-1 A-1+ F1+ COMMERCIAL PAPER - INTEREST BEARING FINANCIAL USD 460,000,000                 3.96000       Variable 0.76% CANADA 1 11-Sep-26
86564KBY7 US86564KBY73 SUMITOMO MITSUI BANKING CORPORATION P-1 A-1 F1 COMMERCIAL PAPER - INTEREST BEARING FINANCIAL USD 70,000,000                   4.00000       Variable 0.12% JAPAN 1 10-Sep-26
86564KCM2 US86564KCM27 SUMITOMO MITSUI BANKING CORPORATION P-1 A-1 F1 COMMERCIAL PAPER - INTEREST BEARING FINANCIAL USD 475,000,000                 3.97000       Variable 0.78% JAPAN 1 20-Aug-26
86564KCN0 US86564KCN00 SUMITOMO MITSUI BANKING CORPORATION P-1 A-1 F1 COMMERCIAL PAPER - INTEREST BEARING FINANCIAL USD 250,000,000                 3.97000       Variable 0.41% JAPAN 1 14-Aug-26
89120FCE2 US89120FCE25 TORONTO DOMINION BANK P-1 A-1+ F1+ COMMERCIAL PAPER - INTEREST BEARING FINANCIAL USD 400,000,000                 4.10000       Variable 0.66% CANADA 1 23-Apr-26
89233BFA0 US89233BFA08 TOYOTA MOTOR CREDIT CORP P-1 A-1+ F1 COMMERCIAL PAPER - INTEREST BEARING AUTOMOBILE USD 150,000,000                 3.95000       Variable 0.26% JAPAN 1 18-Aug-26
90276JZK5 US90276JZK59 UBS AG P-1 A-1 F1+ COMMERCIAL PAPER - INTEREST BEARING FINANCIAL USD 378,000,000                 4.05037       Variable 0.62% SWITZERLAND 1 5-Nov-26
90276JZT6 US90276JZT68 UBS AG P-1 A-1 F1+ COMMERCIAL PAPER - INTEREST BEARING FINANCIAL USD 300,000,000                 3.95151       Variable 0.49% SWITZERLAND 1 2-Nov-26
90276JZU3 US90276JZU32 UBS AG P-1 A-1 F1+ COMMERCIAL PAPER - INTEREST BEARING FINANCIAL USD 200,000,000                 3.95112       Variable 0.33% SWITZERLAND 1 3-Nov-26
96122JGK9 US96122JGK97 WESTPAC SECURITIES NZ LTD P-1 A-1+ NR COMMERCIAL PAPER - INTEREST BEARING FINANCIAL USD 195,000,000                 3.95000       Variable 0.32% AUSTRALIA 1 19-Aug-26

COMMERCIAL PAPER - INTEREST BEARINGTotal 5,021,091,000           8.31%
06050TNY4 US06050TNY46 BANK OF AMERICA NA P-1 A-1 F1+ CERTIFICATE OF DEPOSIT FINANCIAL USD 300,000,000                 4.01000       Variable 0.49% UNITED STATES 1 2-Oct-26
06051WVT8 US06051WVT88 BANK OF AMERICA NA P-1 A-1 F1+ CERTIFICATE OF DEPOSIT FINANCIAL USD 175,000,000                 4.34000       Fixed 0.29% UNITED STATES 150 8-Jul-26
06370B4D3 US06370B4D35 BANK OF MONTREAL P-1 A-1 F1+ CERTIFICATE OF DEPOSIT FINANCIAL USD 310,000,000                 4.04000       Variable 0.51% CANADA 1 14-Aug-26
06370B4X9 US06370B4X98 BANK OF MONTREAL P-1 A-1 F1+ CERTIFICATE OF DEPOSIT FINANCIAL USD 275,000,000                 4.05000       Variable 0.45% CANADA 1 7-Dec-26
06745GGJ4 US06745GGJ40 BARCLAYS BANK PLC P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL USD 500,000,000                 3.92000       Variable 0.82% UNITED KINGDOM 1 13-May-26
0727MDGC3 US0727MDGC35 BAYERISCHE LANDESBANK GIRO P-1 A-1 F1+ CERTIFICATE OF DEPOSIT FINANCIAL USD 100,000,000                 4.18000       Fixed 0.16% GERMANY 107 26-May-26
0727MDGQ2 US0727MDGQ21 BAYERISCHE LANDESBANK GIRO P-1 A-1 F1+ CERTIFICATE OF DEPOSIT FINANCIAL USD 100,000,000                 3.95000       Variable 0.16% GERMANY 1 24-Aug-26
17330QHP5 US17330QHP54 CITIBANK NA P-1 A-1 F1+ CERTIFICATE OF DEPOSIT FINANCIAL USD 20,000,000                   4.48000       Fixed 0.03% UNITED STATES 17 25-Feb-26

XS3278736791 CREDIT AGRICOLE SA P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL USD 600,000,000                 0.97% FRANCE 134 22-Jun-26
BE6369494867 EUROCLEAR BANK SA NR A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL USD 100,000,000                 0.16% BELGIUM 95 14-May-26

40054PKJ3 US40054PKJ39 GOLDMAN SACHS BANK USA P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL USD 178,000,000                 3.95000       Variable 0.29% UNITED STATES 1 7-Aug-26
40054PKK0 US40054PKK02 GOLDMAN SACHS BANK USA P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL USD 200,000,000                 3.95000       Variable 0.33% UNITED STATES 1 3-Aug-26
40054PLQ6 US40054PLQ62 GOLDMAN SACHS BANK USA P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL USD 250,000,000                 3.83259       Variable 0.41% UNITED STATES 1 26-Jun-26

XS3104484780 GOLDMAN SACHS INTERNATIONAL BANK P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL USD 50,000,000                   0.08% UNITED STATES 130 18-Jun-26
XS3171666723 GOLDMAN SACHS INTERNATIONAL BANK P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL USD 300,000,000                 0.49% UNITED STATES 109 28-May-26
XS3183187601 GOLDMAN SACHS INTERNATIONAL BANK P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL USD 100,000,000                 0.16% UNITED STATES 113 1-Jun-26

4823TDN98 US4823TDN987 KBC BANK NV P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL USD 128,000,000                 3.95000       Fixed 0.21% BELGIUM 23 3-Mar-26
4823TDP21 US4823TDP214 KBC BANK NV P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL USD 128,000,000                 3.95000       Fixed 0.21% BELGIUM 32 12-Mar-26
60701A2W2 US60701A2W27 MIZUHO BANK LTD P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL USD 500,000,000                 3.92000       Variable 0.82% JAPAN 1 2-Jun-26
65558WKS6 US65558WKS60 NORDEA BANK ABP P-1 A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL USD 80,000,000                   3.90000       Variable 0.13% FINLAND 1 4-Mar-26
69033NKQ7 US69033NKQ78 OVERSEA-CHINESE BANKING CORP P-1 A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL USD 250,000,000                 3.95000       Variable 0.41% SINGAPORE 1 21-Aug-26
69033NKW4 US69033NKW47 OVERSEA-CHINESE BANKING CORP P-1 A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL USD 200,000,000                 3.96000       Fixed 0.33% SINGAPORE 23 3-Mar-26
69033NKX2 US69033NKX20 OVERSEA-CHINESE BANKING CORP P-1 A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL USD 200,000,000                 3.96000       Fixed 0.33% SINGAPORE 25 5-Mar-26
83369XVY1 US83369XVY11 SOCIETE GENERALE P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL USD 46,000,000                   3.97000       Variable 0.08% FRANCE 1 17-Feb-26
86565GUG3 US86565GUG36 SUMITOMO MITSUI BANKING CORPORATION P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL USD 40,000,000                   4.00000       Fixed 0.07% JAPAN 73 22-Apr-26
86565GVN7 US86565GVN77 SUMITOMO MITSUI BANKING CORPORATION P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL USD 545,000,000                 3.97000       Variable 0.90% JAPAN 1 17-Aug-26
86565GVR8 US86565GVR81 SUMITOMO MITSUI BANKING CORPORATION P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL USD 100,000,000                 3.97000       Variable 0.16% JAPAN 1 18-Aug-26
86565GVS6 US86565GVS64 SUMITOMO MITSUI BANKING CORPORATION P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL USD 150,000,000                 3.97000       Variable 0.25% JAPAN 1 17-Aug-26
86565GWX4 US86565GWX41 SUMITOMO MITSUI BANKING CORPORATION P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL USD 250,000,000                 3.96000       Variable 0.41% JAPAN 1 2-Oct-26
86565GXB1 US86565GXB12 SUMITOMO MITSUI BANKING CORPORATION P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL USD 380,000,000                 3.96000       Variable 0.63% JAPAN 1 6-Oct-26
86564TEH2 US86564TEH23 SUMITOMO MITSUI TRUST BANK LTD P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL USD 23,000,000                   3.86000       Variable 0.04% JAPAN 1 17-Mar-26
86564TJY0 US86564TJY01 SUMITOMO MITSUI TRUST BANK LTD P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL USD 200,000,000                 3.84000       Fixed 0.33% JAPAN 58 7-Apr-26

XS3289700075 SUMITOMO MITSUI TRUST BANK LTD P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL USD 100,000,000                 0.16% JAPAN 115 3-Jun-26
XS3291733569 SUMITOMO MITSUI TRUST BANK LTD P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL USD 100,000,000                 0.16% JAPAN 117 5-Jun-26

86959TSQ0 US86959TSQ03 SVENSKA HANDELSBANKEN AB P-1 A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL USD 80,000,000                   3.85500       Fixed 0.13% SWEDEN 304 9-Dec-26
89115DEH5 US89115DEH52 TORONTO DOMINION BANK P-1 A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL USD 200,000,000                 4.05000       Variable 0.33% CANADA 1 18-Dec-26
89115DL95 US89115DL951 TORONTO DOMINION BANK P-1 A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL USD 157,000,000                 3.88000       Fixed 0.26% CANADA 61 10-Apr-26
89115DLD6 US89115DLD65 TORONTO DOMINION BANK P-1 A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL USD 157,000,000                 3.88000       Fixed 0.26% CANADA 66 15-Apr-26
89115DZU3 US89115DZU35 TORONTO DOMINION BANK P-1 A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL USD 50,000,000                   3.85000       Variable 0.08% CANADA 1 6-Apr-26

CERTIFICATE OF DEPOSIT Total 7,622,000,000           12.49%
05591F2L3 US05591F2L30 BANK NEDERLANDSE GEMEENTEN P-1 A-1+ F1+ CORPORATE BOND GOVERNMENT USD 3,744,000                     4.68000       Variable 0.01% NETHERLANDS 1 5-Aug-26
N14289KM8 XS2708406637 BANK NEDERLANDSE GEMEENTEN P-1 A-1+ F1+ CORPORATE BOND GOVERNMENT USD 60,150,000                   5.25000       Fixed 0.10% NETHERLANDS 260 26-Oct-26
N142876Z9 XS2373155295 BANK NEDERLANDSE GEMEENTEN P-1 A-1+ F1+ CORPORATE BOND GOVERNMENT USD 25,660,000                   4.68000       Variable 0.04% NETHERLANDS 1 5-Aug-26
12802D2D7 US12802D2D78 CAISSE D'AMORTISSEMENT DE LA DETTE P-1 A-1+ F1+ CORPORATE BOND GOVERNMENT USD 80,200,000                   0.62500       Fixed 0.13% FRANCE 10 18-Feb-26
12802D2F2 US12802D2F27 CAISSE D'AMORTISSEMENT DE LA DETTE P-1 A-1+ F1+ CORPORATE BOND GOVERNMENT USD 10,000,000                   1.25000       Fixed 0.02% FRANCE 262 28-Oct-26
12802D2N5 US12802D2N50 CAISSE D'AMORTISSEMENT DE LA DETTE P-1 A-1+ F1+ CORPORATE BOND GOVERNMENT USD 6,705,000                     4.87500       Fixed 0.01% FRANCE 223 19-Sep-26
F1270CXQ6 XS2300334476 CAISSE D'AMORTISSEMENT DE LA DETTE P-1 A-1+ F1+ CORPORATE BOND GOVERNMENT USD 200,000,000                 0.62500       Fixed 0.33% FRANCE 10 18-Feb-26
F1270CXX1 XS2402074277 CAISSE D'AMORTISSEMENT DE LA DETTE P-1 A-1+ F1+ CORPORATE BOND GOVERNMENT USD 74,366,000                   1.25000       Fixed 0.12% FRANCE 262 28-Oct-26
F1270CYZ5 XS2689239429 CAISSE D'AMORTISSEMENT DE LA DETTE P-1 A-1+ F1+ CORPORATE BOND GOVERNMENT USD 256,466,000                 4.87500       Fixed 0.42% FRANCE 223 19-Sep-26
C23264AS0 USC23264AS02 CDP FINANCIAL INC P-1 A-1+ F1+ CORPORATE BOND GOVERNMENT USD 81,000,000                   4.50000       Fixed 0.13% CANADA 5 13-Feb-26
17325FBF4 US17325FBF45 CITIBANK NA P-1 A-1 F1+ CORPORATE BOND FINANCIAL USD 30,275,000                   5.43800       Fixed 0.05% UNITED STATES 81 30-Apr-26
20271RAR1 US20271RAR12 COMMONWEALTH BANK OF AUSTRALIA P-1 A-1+ F1+ CORPORATE BOND FINANCIAL USD 93,256,000                   5.31600       Fixed 0.15% AUSTRALIA 33 13-Mar-26
298785JK3 US298785JK32 EUROPEAN INVESTMENT BANK P-1 A-1+ F1+ CORPORATE BOND GOVERNMENT USD 251,893,000                 0.37500       Fixed 0.41% SUPRANATIONAL 46 26-Mar-26
500769JX3 US500769JX36 KREDITANSTALT FUR WIEDERAUFBAU P-1 A-1+ F1+ CORPORATE BOND GOVERNMENT USD 81,986,000                   3.62500       Fixed 0.13% GERMANY 52 1-Apr-26
500769JZ8 US500769JZ83 KREDITANSTALT FUR WIEDERAUFBAU P-1 A-1+ F1+ CORPORATE BOND GOVERNMENT USD 27,750,000                   4.62500       Fixed 0.05% GERMANY 180 7-Aug-26
500769KF0 US500769KF01 KREDITANSTALT FUR WIEDERAUFBAU P-1 A-1+ F1+ CORPORATE BOND GOVERNMENT USD 71,195,000                   5.00000       Fixed 0.12% GERMANY 36 16-Mar-26
D4905EYE7 XS2596437918 LANDESKREDBK BADEN-WURTT P-1 A-1+ F1+ CORPORATE BOND GOVERNMENT USD 50,000,000                   4.87500       Fixed 0.08% GERMANY 29 9-Mar-26
233851EC4 US233851EC41 MERCEDES-BENZ FIN NA P-1 A-1 F1 CORPORATE BOND FINANCIAL USD 43,889,000                   1.45000       Fixed 0.07% GERMANY 22 2-Mar-26
639832AH7 US639832AH75 NEDERLANDSE WATERSCHAPSBANK NV P-1 A-1+ NR CORPORATE BOND GOVERNMENT USD 40,000,000                   4.00000       Fixed 0.07% NETHERLANDS 250 16-Oct-26
U6S10CAY1 XS2363914933 NESTLE SA P-1 A-1+ F1+ CORPORATE BOND CONSUMER PRODUCTS USD 70,110,000                   1.12500       Fixed 0.11% SWITZERLAND 155 13-Jul-26
82620KAZ6 US82620KAZ66 SIEMENS FINANCIERINGSMAT P-1 A-1+ NR CORPORATE BOND INDUSTRIAL USD 5,750,000                     1.20000       Fixed 0.01% GERMANY 31 11-Mar-26
D5315LAK4 XS2333676729 STATE OF NORTH RHINE-WESTPHALIA P-1 A-1+ F1+ CORPORATE BOND GOVERNMENT USD 18,900,000                   1.00000       Fixed 0.03% GERMANY 72 21-Apr-26
86959NAM1 US86959NAM11 SVENSKA HANDELSBANKEN AB P-1 A-1+ F1+ CORPORATE BOND FINANCIAL USD 1,871,000                     5.25000       Fixed 0.00% SWEDEN 127 15-Jun-26
87031CAJ2 US87031CAJ27 SWEDISH EXPORT CREDIT P-1 A-1+ NR CORPORATE BOND GOVERNMENT USD 65,627,000                   4.37500       Fixed 0.11% SWEDEN 5 13-Feb-26
89236TJK2 US89236TJK25 TOYOTA MOTOR CREDIT CORP P-1 A-1+ F1 CORPORATE BOND AUTOMOBILE USD 22,753,000                   1.12500       Fixed 0.04% JAPAN 130 18-Jun-26

CORPORATE BOND Total 1,673,546,000           2.74%
06675DCG5 US06675DCG51 BANQUE FED CRED MUTUEL P-1 A-1 F1+ FLOATING RATE NOTE FINANCIAL USD 23,935,000                   5.05000       Variable 0.04% FRANCE 1 13-Jul-26

FLOATING RATE NOTE Total 23,935,000                0.04%
R6333NZG3 XS2408621238 KOMMUNALBANKEN AS P-1 A-1+ NR GOVERNMENT BOND GOVERNMENT USD 167,830,000                 4.68000       Variable 0.28% NORWAY 1 17-Jun-26
87031CAF0 US87031CAF05 SWEDISH EXPORT CREDIT P-1 A-1+ NR GOVERNMENT BOND GOVERNMENT USD 91,670,000                   4.68000       Variable 0.15% SWEDEN 1 3-Aug-26

GOVERNMENT BOND Total 259,500,000              0.43%
MIZUHO BANK LTD P-1 A-1 F1 TIME DEPOSIT FINANCIAL USD 94,000,000                   3.63000       Fixed 0.15% JAPAN 1 9-Feb-26

ROYAL BANK OF CANADA P-1 A-1+ F1+ TIME DEPOSIT FINANCIAL USD 39,000,000                   3.68000       Fixed 0.06% CANADA 1 9-Feb-26
TIME DEPOSIT Total 133,000,000              0.21%

BANK OF AMERICA NA P-1 A-1 F1+ TRI-PARTY REPO FINANCIAL USD 750,000,000                 3.62000       Fixed 1.23% UNITED STATES 1 9-Feb-26
BNP PARIBAS P-1 A-1 F1+ TRI-PARTY REPO FINANCIAL USD 200,000,000                 3.62000       Fixed 0.33% FRANCE 1 9-Feb-26

CREDIT AGRICOLE CIB P-1 A-1 F1 TRI-PARTY REPO FINANCIAL USD 10,000,000                   3.62000       Fixed 0.02% FRANCE 1 9-Feb-26
DEPOSITORY TRUST & CLEARING CO P-1 A-1+ NR TRI-PARTY REPO FINANCIAL USD 3,000,000,000              3.62000       Fixed 4.94% UNITED STATES 1 9-Feb-26
DEPOSITORY TRUST & CLEARING CO P-1 A-1+ NR TRI-PARTY REPO FINANCIAL USD 1,000,000,000              3.62000       Fixed 1.65% UNITED STATES 1 9-Feb-26

DEUTSCHE BANK SECURITIES NR A-1 F1 TRI-PARTY REPO FINANCIAL USD 3,130,000,000              3.62000       Fixed 5.15% GERMANY 1 9-Feb-26
JP MORGAN SECURITIES LLC P-1 A-1 F1+ TRI-PARTY REPO FINANCIAL USD 4,045,000,000              3.62000       Fixed 6.66% UNITED STATES 1 9-Feb-26
RBC DOMINION SECURITIES NR A-1+ NR TRI-PARTY REPO FINANCIAL USD 1,500,000,000              3.62000       Fixed 2.47% CANADA 1 9-Feb-26

SUMITOMO MITSUI BANKING CORPORATION P-1 A-1 F1 TRI-PARTY REPO FINANCIAL USD 1,960,000,000              3.62000       Fixed 3.23% JAPAN 1 9-Feb-26
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TORONTO DOMINION BANK P-1 A-1+ F1+ TRI-PARTY REPO FINANCIAL USD 1,350,000,000              3.62000       Fixed 2.22% CANADA 1 9-Feb-26
TRI-PARTY REPO Total 16,945,000,000         27.90%

CASH CASH CASH USD 305,014,455                 0.50% 1
Cash 305,014,455              0.50%

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.


