
Fund Name Morgan Stanley Liquidity Funds-Euro Liquidity

Fund Type Short-Term LVNAV MMF

Reporting Currency EUR

Statement Date 3-Jan-25

WAM (days) 30

WAL (days) 51

Net Assets 19,329,952,144.93
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XS2957343291 AGENCE CENTRALE DES ORGANISMES P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT EUR 100,000,000               0.51% FRANCE 120 5-May-25

XS2875122280 BANCO SANTANDER SA P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL EUR 50,000,000                 0.26% SPAIN 31 5-Feb-25

XS2933434891 BANK OF ENGLAND P-1 A-1+ F1+ COMMERCIAL PAPER FINANCIAL EUR 150,000,000               0.78% UNITED KINGDOM 1 6-Jan-25

XS2867339561 BARCLAYS BANK PLC P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL EUR 100,000,000               0.51% UNITED KINGDOM 1 6-Jan-25

XS2875204765 BARCLAYS BANK PLC P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL EUR 100,000,000               0.52% UNITED KINGDOM 31 5-Feb-25

XS2970118472 BAYERISCHE MOTOREN WERKE AG P-1 A-1 NR COMMERCIAL PAPER AUTOMOBILE EUR 100,000,000               0.51% GERMANY 51 25-Feb-25

XS2956812502 COLGATE-PALMOLIVE CO P-1 A-1+ NR COMMERCIAL PAPER CONSUMER PRODUCTS EUR 150,000,000               0.78% UNITED STATES 1 6-Jan-25

DE000DK1FD07 DEKABANK DEUTSCHE GIROZENTRALE P-1 A-1+ NR COMMERCIAL PAPER FINANCIAL EUR 50,000,000                 0.26% GERMANY 89 4-Apr-25

DE000DK1FDW7 DEKABANK DEUTSCHE GIROZENTRALE P-1 A-1+ NR COMMERCIAL PAPER FINANCIAL EUR 150,000,000               0.77% GERMANY 36 10-Feb-25

XS2952486293 DEUTSCHE BAHN FINANCE BV P-1 A-1+ NR COMMERCIAL PAPER TRANSPORT EUR 100,000,000               0.52% GERMANY 8 13-Jan-25

XS2854291452 DEUTSCHE BANK AG P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL EUR 50,000,000                 0.26% GERMANY 3 8-Jan-25

XS2953562787 DEUTSCHE BANK AG P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL EUR 100,000,000               0.52% GERMANY 54 28-Feb-25

XS2962099375 DEUTSCHE BANK AG P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL EUR 150,000,000               0.77% GERMANY 65 11-Mar-25

XS2971666545 DEUTSCHE BANK AG P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL EUR 150,000,000               0.77% GERMANY 85 31-Mar-25

XS2857885870 ERSTE GROUP BANK AG P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL EUR 100,000,000               0.52% AUSTRIA 1 6-Jan-25

XS2925839404 EUROPEAN INVESTMENT BANK P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT EUR 100,000,000               0.52% LUXEMBOURG 47 21-Feb-25

XS2959506689 FEDERATION DES CAISSES DESJARDINS P-1 A-1 F1+ COMMERCIAL PAPER FINANCIAL EUR 50,000,000                 0.26% CANADA 4 9-Jan-25

FR0128658459 HSBC BANK PLC P-1 A-1+ F1+ COMMERCIAL PAPER FINANCIAL EUR 100,000,000               0.51% UNITED KINGDOM 59 5-Mar-25

FR0128816701 HSBC BANK PLC P-1 A-1+ F1+ COMMERCIAL PAPER FINANCIAL EUR 100,000,000               0.51% UNITED KINGDOM 176 30-Jun-25

FR0128955723 HSBC BANK PLC P-1 A-1+ F1+ COMMERCIAL PAPER FINANCIAL EUR 150,000,000               0.77% UNITED KINGDOM 157 11-Jun-25

XS2870180887 ING BANK NV P-1 A-1 F1+ COMMERCIAL PAPER FINANCIAL EUR 150,000,000               0.77% NETHERLANDS 51 25-Feb-25

XS2960522998 KOMMUNALBANKEN AS P-1 A-1+ NR COMMERCIAL PAPER GOVERNMENT EUR 150,000,000               0.78% NORWAY 5 10-Jan-25

XS2963568089 KOMMUNALBANKEN AS P-1 A-1+ NR COMMERCIAL PAPER GOVERNMENT EUR 100,000,000               0.52% NORWAY 8 13-Jan-25

XS2971637876 LANDESBANK BADEN-WURTTEMBERG P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT EUR 150,000,000               0.77% GERMANY 26 31-Jan-25

XS2937683741 LINDE AG P-1 A-1 NR COMMERCIAL PAPER INDUSTRIAL EUR 40,000,000                 0.21% GERMANY 3 8-Jan-25

XS2953545006 LINDE AG P-1 A-1 NR COMMERCIAL PAPER INDUSTRIAL EUR 30,000,000                 0.16% GERMANY 4 9-Jan-25

XS2954898479 LINDE AG P-1 A-1 NR COMMERCIAL PAPER INDUSTRIAL EUR 40,000,000                 0.21% GERMANY 3 8-Jan-25

XS2964534809 LINDE AG P-1 A-1 NR COMMERCIAL PAPER INDUSTRIAL EUR 40,000,000                 0.21% GERMANY 11 16-Jan-25

FR0128501816 NATIXIS SA P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL EUR 100,000,000               0.52% FRANCE 29 3-Feb-25

FR0128903616 NATIXIS SA P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL EUR 100,000,000               0.51% FRANCE 121 6-May-25

FR0128962992 NATIXIS SA P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL EUR 200,000,000               1.03% FRANCE 88 3-Apr-25

XS2919675665 NESTLE SA P-1 A-1+ F1+ COMMERCIAL PAPER CONSUMER PRODUCTS EUR 50,000,000                 0.26% SWITZERLAND 2 7-Jan-25

XS2919642731 NORDEA BANK AB P-1 A-1+ F1+ COMMERCIAL PAPER FINANCIAL EUR 100,000,000               0.51% FINLAND 95 10-Apr-25

XS2857895085 NYKREDIT BANK A/S P-1 A-1 F1 COMMERCIAL PAPER FINANCIAL EUR 100,000,000               0.51% DENMARK 1 6-Jan-25

FR0128715192 OESTERREICHISCHE KONTROLLBANK AG P-1 A-1+ NR COMMERCIAL PAPER GOVERNMENT EUR 38,000,000                 0.20% AUSTRIA 8 13-Jan-25

FR0128807007 OESTERREICHISCHE KONTROLLBANK AG P-1 A-1+ NR COMMERCIAL PAPER GOVERNMENT EUR 100,000,000               0.52% AUSTRIA 5 10-Jan-25

FR0128862184 OESTERREICHISCHE KONTROLLBANK AG P-1 A-1+ NR COMMERCIAL PAPER GOVERNMENT EUR 100,000,000               0.51% AUSTRIA 22 27-Jan-25

FR0128862242 OESTERREICHISCHE KONTROLLBANK AG P-1 A-1+ NR COMMERCIAL PAPER GOVERNMENT EUR 100,000,000               0.51% AUSTRIA 26 31-Jan-25

XS2843739280 OP CORPORATE BANK PLC P-1 A-1+ NR COMMERCIAL PAPER FINANCIAL EUR 100,000,000               0.51% FINLAND 67 13-Mar-25

XS2912254625 OP CORPORATE BANK PLC P-1 A-1+ NR COMMERCIAL PAPER FINANCIAL EUR 150,000,000               0.77% FINLAND 176 30-Jun-25

XS2922617647 OP CORPORATE BANK PLC P-1 A-1+ NR COMMERCIAL PAPER FINANCIAL EUR 50,000,000                 0.26% FINLAND 101 16-Apr-25

XS2913289380 PROCTER & GAMBLE COMPANY P-1 A-1+ NR COMMERCIAL PAPER CONSUMER PRODUCTS EUR 26,500,000                 0.14% UNITED STATES 2 7-Jan-25

XS2916843357 PROCTER & GAMBLE COMPANY P-1 A-1+ NR COMMERCIAL PAPER CONSUMER PRODUCTS EUR 47,500,000                 0.25% UNITED STATES 8 13-Jan-25

XS2919168216 PROCTER & GAMBLE COMPANY P-1 A-1+ NR COMMERCIAL PAPER CONSUMER PRODUCTS EUR 116,000,000               0.60% UNITED STATES 10 15-Jan-25

XS2924150795 PROCTER & GAMBLE COMPANY P-1 A-1+ NR COMMERCIAL PAPER CONSUMER PRODUCTS EUR 33,000,000                 0.17% UNITED STATES 16 21-Jan-25

XS2956687920 STATE OF THE NETHERLANDS P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT EUR 100,000,000               0.52% NETHERLANDS 1 6-Jan-25

XS2970112947 STATE OF THE NETHERLANDS P-1 A-1+ F1+ COMMERCIAL PAPER GOVERNMENT EUR 100,000,000               0.52% NETHERLANDS 12 17-Jan-25

XS2827690699 SVENSKA HANDELSBANKEN AB P-1 A-1+ F1+ COMMERCIAL PAPER FINANCIAL EUR 100,000,000               0.52% SWEDEN 50 24-Feb-25

XS2870125783 SVENSKA HANDELSBANKEN AB P-1 A-1+ F1+ COMMERCIAL PAPER FINANCIAL EUR 150,000,000               0.77% SWEDEN 22 27-Jan-25

XS2913250333 TOYOTA FINANCE AUSTRALIA P-1 A-1+ F1 COMMERCIAL PAPER INDUSTRIAL EUR 125,000,000               0.64% JAPAN 86 1-Apr-25

COMMERCIAL PAPER Total 4,886,000,000         25.21%

XS2851446042 COLLATERALIZED COMMERCIAL PAPER CO III P-1 A-1 NR ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 50,000,000                 0.26% UNITED STATES 29 3-Feb-25

XS2858645000 COLLATERALIZED COMMERCIAL PAPER CO III P-1 A-1 NR ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 100,000,000               0.51% UNITED STATES 3 8-Jan-25

XS2860939730 COLLATERALIZED COMMERCIAL PAPER CO III P-1 A-1 NR ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 100,000,000               0.51% UNITED STATES 2 7-Jan-25

XS2895490139 COLLATERALIZED COMMERCIAL PAPER CO III P-1 A-1 NR ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 100,000,000               0.52% UNITED STATES 54 28-Feb-25

XS2911666878 COLLATERALIZED COMMERCIAL PAPER CO III P-1 A-1 NR ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 100,000,000               0.51% UNITED STATES 81 27-Mar-25

XS2939341009 COLLATERALIZED COMMERCIAL PAPER CO III P-1 A-1 NR ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 100,000,000               0.51% UNITED STATES 127 12-May-25

XS2951385132 COLLATERALIZED COMMERCIAL PAPER CO III P-1 A-1 NR ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 50,000,000                 0.26% UNITED STATES 142 27-May-25

XS2959380648 COLLATERALIZED COMMERCIAL PAPER CO III P-1 A-1 NR ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 100,000,000               0.51% UNITED STATES 155 9-Jun-25

XS2935801030 LMA SA P-1 A-1 F1+ ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 40,000,000                 0.21% FRANCE 30 4-Feb-25

XS2951384754 LMA SA P-1 A-1 F1+ ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 50,000,000                 0.26% FRANCE 52 26-Feb-25

XS2973851194 LMA SA P-1 A-1 F1+ ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 240,000,000               1.24% FRANCE 1 6-Jan-25

XS2888422305 MATCHPOINT FINANCE PLC P-1 A-1 NR ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 20,000,000                 0.10% FRANCE 50 24-Feb-25

XS2911220940 MATCHPOINT FINANCE PLC P-1 A-1 NR ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 20,000,000                 0.10% FRANCE 22 27-Jan-25

XS2933527801 MATCHPOINT FINANCE PLC P-1 A-1 NR ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 50,000,000                 0.26% FRANCE 30 4-Feb-25

XS2935896741 MATCHPOINT FINANCE PLC P-1 A-1 NR ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 31,000,000                 0.16% FRANCE 31 5-Feb-25

XS2939313131 MATCHPOINT FINANCE PLC P-1 A-1 NR ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 85,000,000                 0.44% FRANCE 37 11-Feb-25

XS2956446210 MATCHPOINT FINANCE PLC P-1 A-1 NR ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 102,000,000               0.53% FRANCE 30 4-Feb-25

XS2963554964 MATCHPOINT FINANCE PLC P-1 A-1 NR ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 40,000,000                 0.21% FRANCE 67 13-Mar-25

XS2962780412 SUNDERLAND RECEIVABLES SA P-1 A-1 F1 ASSET BACKED COMMERCIAL PAPER FINANCIAL EUR 75,000,000                 0.39% UNITED KINGDOM 66 12-Mar-25

ASSET BACKED COMMERCIAL PAPER Total 1,453,000,000         7.49%

FR0128916337 AGENCE CENTRALE DES ORGANISMES P-1 A-1+ F1+ COMMERCIAL PAPER - INTEREST BEARING GOVERNMENT EUR 100,000,000               3.17717       Variable 0.51% FRANCE 1 5-Jun-25

COMMERCIAL PAPER - INTEREST BEARINGTotal 100,000,000             0.51%

XS2859742756 BANK OF AMERICA NA P-1 A-1 F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000               0.51% UNITED STATES 3 8-Jan-25

XS2841155463 BANK OF MONTREAL P-1 A-1 F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000               3.20801       Variable 0.52% CANADA 1 10-Jun-25

XS2957381119 BANK OF MONTREAL P-1 A-1 F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000               3.19213       Variable 0.51% CANADA 1 5-Dec-25

XS2930700674 BANK OF NOVA SCOTIA P-1 A-1 F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000               3.02612       Variable 0.52% CANADA 1 28-Jan-25

XS2932827731 BANK OF NOVA SCOTIA P-1 A-1 F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000               3.08539       Variable 0.52% CANADA 1 30-Apr-25

XS2959467254 BANK OF NOVA SCOTIA P-1 A-1 F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000               0.77% CANADA 94 9-Apr-25

XS2837841340 CITIBANK NA P-1 A-1 F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 60,000,000                 0.31% UNITED STATES 3 8-Jan-25

XS2859278892 CITIBANK NA P-1 A-1 F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 25,000,000                 0.13% UNITED STATES 4 9-Jan-25

XS2901391719 CITIBANK NA P-1 A-1 F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 60,000,000                 0.31% UNITED STATES 36 10-Feb-25

XS2901846068 CITIBANK NA P-1 A-1 F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000               0.52% UNITED STATES 37 11-Feb-25

XS2905419300 CITIBANK NA P-1 A-1 F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 67,000,000                 0.35% UNITED STATES 43 17-Feb-25

XS2908175362 CITIBANK NA P-1 A-1 F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000               0.52% UNITED STATES 50 24-Feb-25

XS2913948928 CITIBANK NA P-1 A-1 F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000               0.51% UNITED STATES 29 3-Feb-25

XS2948433961 CITIBANK NA P-1 A-1 F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 75,000,000                 0.38% UNITED STATES 137 22-May-25
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XS2956113323 CITIBANK NA P-1 A-1 F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 60,000,000                 0.31% UNITED STATES 89 4-Apr-25

XS2958451044 CITIBANK NA P-1 A-1 F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 50,000,000                 0.26% UNITED STATES 152 6-Jun-25

XS2879863194 CREDIT AGRICOLE SA P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000               0.78% FRANCE 3 8-Jan-25

XS2956131226 CREDIT AGRICOLE SA P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000               0.51% FRANCE 89 4-Apr-25

XS2942460291 DBS BANK LTD P-1 A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000               0.51% SINGAPORE 107 22-Apr-25

XS2932826097 DZ BANK AG DEUTSCHE ZENTRAL-GENOSS P-1 A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000               2.92000       Fixed 0.78% GERMANY 85 31-Mar-25

XS2939336934 GOLDMAN SACHS INTERNATIONAL BANK P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000               0.51% UNITED STATES 121 6-May-25

XS2940314565 GOLDMAN SACHS INTERNATIONAL BANK P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000               0.51% UNITED STATES 127 12-May-25

XS2927496948 HSBC BANK PLC P-1 A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000               3.24373       Variable 0.78% UNITED KINGDOM 1 21-Oct-25

BE6357347648 KBC BANK NV P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 75,000,000                 0.39% BELGIUM 26 31-Jan-25

XS2932944700 MIZUHO BANK LTD P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000               0.78% JAPAN 16 21-Jan-25

XS2934653556 MIZUHO BANK LTD P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000               0.52% JAPAN 31 5-Feb-25

XS2952813322 MIZUHO BANK LTD P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000               0.77% JAPAN 54 28-Feb-25

XS2957634939 NATIONAL AUSTRALIA BANK LTD P-1 A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000               3.20200       Variable 0.78% AUSTRALIA 1 6-Jan-26

XS2962144932 NATIONAL AUSTRALIA BANK LTD P-1 A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000               3.20032       Variable 0.51% AUSTRALIA 1 12-Dec-25

XS2936664668 NORDEA BANK AB P-1 A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000               0.77% FINLAND 134 19-May-25

XS2947217621 RBC EUROPE LTD P-1 A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000               3.19004       Variable 0.52% CANADA 1 20-Nov-25

BE6354482125 SUMITOMO MITSUI BANKING CORPORATION P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000               0.52% JAPAN 54 28-Feb-25

BE6354585182 SUMITOMO MITSUI BANKING CORPORATION P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000               0.78% JAPAN 10 15-Jan-25

BE6354627604 SUMITOMO MITSUI BANKING CORPORATION P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000               0.77% JAPAN 22 27-Jan-25

BE6354644773 SUMITOMO MITSUI BANKING CORPORATION P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000               0.77% JAPAN 85 31-Mar-25

BE6356622181 SUMITOMO MITSUI BANKING CORPORATION P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000               0.77% JAPAN 96 11-Apr-25

XS2908001535 SUMITOMO MITSUI TRUST BANK LTD P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 30,000,000                 0.16% JAPAN 16 21-Jan-25

XS2914568394 SUMITOMO MITSUI TRUST BANK LTD P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000               0.77% JAPAN 29 3-Feb-25

XS2914662221 SUMITOMO MITSUI TRUST BANK LTD P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000               0.51% JAPAN 30 4-Feb-25

XS2919102389 SUMITOMO MITSUI TRUST BANK LTD P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000               0.77% JAPAN 36 10-Feb-25

XS2930565952 SUMITOMO MITSUI TRUST BANK LTD P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 50,000,000                 0.26% JAPAN 54 28-Feb-25

XS2949345537 SUMITOMO MITSUI TRUST BANK LTD P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000               0.52% JAPAN 23 28-Jan-25

XS2951402838 SUMITOMO MITSUI TRUST BANK LTD P-1 A-1 F1 CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000               0.52% JAPAN 53 27-Feb-25

XS2860482855 TORONTO DOMINION BANK P-1 A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 150,000,000               3.24399       Variable 0.78% CANADA 1 9-Jul-25

XS2911787153 TORONTO DOMINION BANK P-1 A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 125,000,000               3.24034       Variable 0.65% CANADA 1 26-Sep-25

XS2930101295 TORONTO DOMINION BANK P-1 A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000               3.25477       Variable 0.52% CANADA 1 25-Nov-25

XS2935914403 TORONTO DOMINION BANK P-1 A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 100,000,000               3.23003       Variable 0.52% CANADA 1 4-Nov-25

XS2936646681 WELLS FARGO BANK INTERNATIONAL NR A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 20,000,000                 0.10% UNITED STATES 32 6-Feb-25

XS2937703879 WELLS FARGO BANK INTERNATIONAL NR A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 75,000,000                 0.38% UNITED STATES 122 7-May-25

XS2939360215 WELLS FARGO BANK INTERNATIONAL NR A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 40,000,000                 0.21% UNITED STATES 65 11-Mar-25

XS2954918509 WELLS FARGO BANK INTERNATIONAL NR A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 40,000,000                 0.21% UNITED STATES 88 3-Apr-25

XS2957377604 WELLS FARGO BANK INTERNATIONAL NR A-1+ F1+ CERTIFICATE OF DEPOSIT FINANCIAL EUR 40,000,000                 0.21% UNITED STATES 59 5-Mar-25

CERTIFICATE OF DEPOSIT Total 5,242,000,000         27.07%

Q0R273M44 XS2767235703 AUSTRALIA AND NEW ZEALAND BANKING P-1 A-1+ F1+ FLOATING RATE NOTE FINANCIAL EUR 100,000,000               3.16346       Variable 0.52% AUSTRALIA 1 14-Mar-25

Y2R2G3X23 XS2953731309 DBS BANK LTD P-1 A-1+ F1+ FLOATING RATE NOTE FINANCIAL EUR 100,000,000               3.18637       Variable 0.51% SINGAPORE 1 4-Dec-25

FLOATING RATE NOTE Total 200,000,000             1.03%

EU000A3L6N78 EUROPEAN UNION BILL P-1 A-1+ F1+ TREASURY BILL GOVERNMENT EUR 95,000,000                 0.49% EMU COUNTRIES 152 6-Jun-25

TREASURY BILL Total 95,000,000               0.49%

BANQUE FED CRED MUTUEL P-1 A-1 F1+ TIME DEPOSIT FINANCIAL EUR 300,000,000               2.85000       Fixed 1.55% FRANCE 1 6-Jan-25

BELFIUS BANK SA/NV P-1 A-1 F1 TIME DEPOSIT FINANCIAL EUR 400,000,000               2.91000       Fixed 2.07% BELGIUM 1 6-Jan-25

BRED BANQUE POPULAIRE P-1 A-1 F1 TIME DEPOSIT FINANCIAL EUR 250,059,586               2.86000       Fixed 1.29% FRANCE 1 6-Jan-25

CREDIT AGRICOLE CIB P-1 A-1 F1 TIME DEPOSIT FINANCIAL EUR 100,112,052               2.88000       Fixed 0.51% FRANCE 1 6-Jan-25

DZ BANK AG DEUTSCHE ZENTRAL-GENOSS P-1 A-1+ F1+ TIME DEPOSIT FINANCIAL EUR 300,164,477               2.85000       Fixed 1.55% GERMANY 1 6-Jan-25

ERSTE GROUP BANK AG P-1 A-1 F1 TIME DEPOSIT FINANCIAL EUR 600,041,345               2.90000       Fixed 3.10% AUSTRIA 1 6-Jan-25

LA BANQUE POSTALE P-1 A-1 F1 TIME DEPOSIT FINANCIAL EUR 500,597,211               2.91000       Fixed 2.59% FRANCE 1 6-Jan-25

MIZUHO BANK LTD P-1 A-1 F1 TIME DEPOSIT FINANCIAL EUR 600,732,380               2.88000       Fixed 3.11% JAPAN 1 6-Jan-25

SWEDBANK AB P-1 A-1+ F1+ TIME DEPOSIT FINANCIAL EUR 250,000,000               2.86000       Fixed 1.29% SWEDEN 1 6-Jan-25

TIME DEPOSIT Total 3,301,707,051         17.06%

BANCO SANTANDER SA P-1 A-1 F1 TRI-PARTY REPO FINANCIAL EUR 100,000,000               2.92000       Fixed 0.51% SPAIN 1 6-Jan-25

BANCO SANTANDER SA P-1 A-1 F1 TRI-PARTY REPO FINANCIAL EUR 100,000,000               2.90000       Fixed 0.51% SPAIN 1 6-Jan-25

BNP PARIBAS P-1 A-1 F1+ TRI-PARTY REPO FINANCIAL EUR 300,000,000               2.88000       Fixed 1.55% FRANCE 1 6-Jan-25

CANADIAN IMPERIAL BANK OF COMM P-1 A-1 F1+ TRI-PARTY REPO FINANCIAL EUR 300,000,000               2.88000       Fixed 1.55% CANADA 1 6-Jan-25

CITIGROUP GLOBAL MARKETS LTD P-1 A-1 F1 TRI-PARTY REPO FINANCIAL EUR 300,000,000               2.91000       Fixed 1.55% UNITED STATES 1 6-Jan-25

COMMONWEALTH BANK OF AUSTRALIA P-1 A-1+ F1+ TRI-PARTY REPO FINANCIAL EUR 150,000,000               2.90000       Fixed 0.78% AUSTRALIA 1 6-Jan-25

ING BANK NV P-1 A-1 F1+ TRI-PARTY REPO FINANCIAL EUR 600,000,000               2.92000       Fixed 3.10% NETHERLANDS 1 6-Jan-25

NATIONAL AUSTRALIA BANK LTD P-1 A-1+ F1+ TRI-PARTY REPO FINANCIAL EUR 500,000,000               2.88000       Fixed 2.59% AUSTRALIA 1 6-Jan-25

NATWEST BANK P-1 A-1 F1 TRI-PARTY REPO FINANCIAL EUR 400,000,000               2.90000       Fixed 2.07% UNITED KINGDOM 1 6-Jan-25

RBC EUROPE LTD P-1 A-1+ F1+ TRI-PARTY REPO FINANCIAL EUR 250,000,000               2.87000       Fixed 1.29% CANADA 1 6-Jan-25

SOCIETE GENERALE P-1 A-1 F1 TRI-PARTY REPO FINANCIAL EUR 300,000,000               2.92000       Fixed 1.55% FRANCE 1 6-Jan-25

SOCIETE GENERALE P-1 A-1 F1 TRI-PARTY REPO FINANCIAL EUR 300,000,000               2.88000       Fixed 1.55% FRANCE 1 6-Jan-25

TORONTO DOMINION BANK P-1 A-1+ F1+ TRI-PARTY REPO FINANCIAL EUR 275,000,000               2.88000       Fixed 1.42% CANADA 1 6-Jan-25

TRI-PARTY REPO Total 3,875,000,000         20.02%

CASH CASH CASH EUR 215,488,151               1.12% 1

Cash 215,488,151             1.12%

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.


