
CUSIP COUPON RATE ⁽¹⁾

EFFECTIVE 
MATURITY DATE ⁽²⁾

FINAL MATURITY 
DATE⁽³⁾

% of AMORTIZED 
COST

$ 1,000,000 0.300% 07/20/20 07/20/20 1,000,000 2.56%

1,000,000 0.250   07/20/20 07/20/20 1,000,000 2.56%

1,000,000 0.400   07/20/20 07/20/20 1,000,000 2.56%

1,000,000 0.250   07/20/20 07/20/20 1,000,000 2.57%

8,000,000 0.100   07/20/20 07/20/20 8,000,000 20.51%

9,000,000 0.110   07/20/20 07/20/20 9,000,000 23.08%

9,000,000 0.100   07/20/20 07/20/20 9,000,000 23.08%

9,000,000 0.110   07/20/20 07/20/20 9,000,000 23.08%

100.00%

$Net Assets ⁽⁵⁾ 39,687,304

U.S. Government Agency Repurchase Agreement, 
collateralized only by U.S. Government Agency 
securities, U.S. Treasuries, and cash 

Wells Fargo Securities LLC

Total Amortized Cost $ 39,000,000

U.S. Government Agency Repurchase Agreement, 
collateralized only by U.S. Government Agency 
securities, U.S. Treasuries, and cash 

Credit Agricole Corporate and 
Investment Bank

U.S. Government Agency Repurchase Agreement, 
collateralized only by U.S. Government Agency 
securities, U.S. Treasuries, and cash 

JP Morgan Securities LLC

Other Repurchase Agreement, if any collateral falls 
outside Treasury, Government Agency and cash 

Mizuho Securities USA LLC

U.S. Government Agency Repurchase Agreement, 
collateralized only by U.S. Government Agency 
securities, U.S. Treasuries, and cash 

ABN Amro Securities LLC

Other Repurchase Agreement, if any collateral falls 
outside Treasury, Government Agency and cash 

BMO Capital Markets Corp.

Other Repurchase Agreement, if any collateral falls 
outside Treasury, Government Agency and cash 

BNP Paribas Prime Brokerage, Inc.

INVESTMENT CATEGORY ISSUER PRINCIPAL AMOUNT AMORTIZED COST ⁽⁴⁾/VALUE

Other Repurchase Agreement, if any collateral falls 
outside Treasury, Government Agency and cash 

ABN Amro Securities LLC $

Morgan Stanley Funds

Portfolio Holdings

FUND NAME: MORGAN STANLEY INSTITUTIONAL FUND TRUST LIQUID ASSETS PRIME PORTFOLIO
UNAUDITED HOLDINGS AS OF JULY 17, 2020 | WAM 3 DAYS | WAL 3 DAYS | NET ASSETS: 39,687,304
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Telephone Number:

Website:

NOT FDIC INSURED | OFFER NO BANK GUARANTEE | MAY LOSE VALUE | NOT INSURED BY ANY FEDERAL GOVERNMENT AGENCY | NOT A DEPOSIT 

3105676 Exp: 05/31/2021

Please consider the investment objectives, risks, charges and expenses of the portfolios carefully before investing. The prospectus contains this and other information about the portfolios. To obtain a prospectus, download one at www.morganstanley.com/liquidity or call 1.800.236.0992. 

Please read the prospectus carefully before investing. 

Morgan Stanley is a full service securities firm engaged in securities trading and brokerage activities, investment banking, research and analysis, financing and financial advisory services. 

© 2020 Morgan Stanley. Morgan Stanley Distribution, Inc. serves as the distributor for the Morgan Stanley Institutional Liquidity Funds and the Morgan Stanley Investment Adviser Funds. 

Subject to change daily. Provided for informational purposes only and should not be deemed as a recommendation to buy or sell the securities mentioned or securities in the industries shown above. 

STABLE NAV FUNDS 

You could lose money by investing in the Fund. Although the Fund seeks to preserve the value of your investment at $1.00 per share, it cannot guarantee it will do so. The Fund may impose a fee upon the sale of your shares or may temporarily suspend 

your ability to sell shares if the Fund’s liquidity falls below required minimums because of market conditions or other factors. An investment in the Fund is not insured or guaranteed by the Federal Deposit Insurance Corporation or any other government 

agency. The Funds’ sponsor has no legal obligation to provide financial support to the Fund, and you should not expect that the sponsor will provide financial support to the Fund at any time. 

Where appropriate, the following acronyms maybe used throughout this portfolio: 

LOC - Letter of Credit 

SPA - Standby Purchase Agreement 

LiqFac - Liquidity Facility 

(4) Amortized Cost - A method of valuation, discussed in rule 2a-7 of the Investment Company Act of 1940, in which a portfolio security is carried at cost and any discount or premium from par is amortized to income on a daily basis over the life of the instrument. 

(5) Net Assets  - The term used by an investment company to designate the access of the fair value of securities owned, cash, receivables, and other assets over the liabilities of the company. 

Weighted average maturity (WAM) – measures the weighted average of the maturities of the portfolio's individual holdings, taking into account reset dates for floating rate securities.

Weighted average life (WAL) – measures the weighted average of the maturities of the portfolio’s individual holdings. 

 1.888.FSG.9999

www.morganstanley.com/im

(1) The coupon rate shown reflects the effective rate as of the date on this report.

(2) The date shown reflects the lower of the stated maturity date or the next interest rate reset date, which are used to calculate the portfolio’s weighted average maturity (WAM).

(3) The date shown reflects the lower of the stated final maturity date or the next demand feature date, which are used to calculate the portfolio’s weighted average life (WAL).

Retail Funds / Morgan Stanley Funds Contact Details: 
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