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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 31-Dec-24
WAM (days) 51
WAL (days)
Net Assets 19,113,663,826.00
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)
91282CGF2 US91282CGF23 GOVERNMENT OF THE UNITED STATES P-1 AL+ Fi+ GOVERNMENT BOND GOVERNMENT [ 217,000,000 447572 Variable 1.13% UNITED STATES 1 31-Jan-25
91282CGY1 US91282CGY12 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ GOVERNMENT BOND GOVERNMENT usp 263,000,000 444472 Variable 1.37% UNITED STATES 1 30-Apr-25
91282CHS3 US91282CHS35 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ GOVERNMENT BOND GOVERNMENT usp 85,000,000 440072 Variable 0.44% UNITED STATES 1 310uk25
91282C1D4 US91282CID48 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ GOVERNMENT BOND GOVERNMENT usp 481,000,000 4.44572 Variable 251% UNITED STATES 1 31-0ct:25
GOVERNMENT BOND Total 1,046,000,000 5.45%
9127973R9 US912797JR94 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ TREASURY BILL GOVERNMENT usp 421,000,000 219% UNITED STATES 2 23-Jan-25
912797KA4 US912797KA41 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ TREASURY BILL GOVERNMENT usp 446,000,000 231% UNITED STATES 50 20-Feb-25
912797KI5 US912797K159 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ TREASURY BILL GOVERNMENT usp 64,000,000 033% UNITED STATES 78 20-Mar-25
912797KS5 US912797KS58 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ TREASURY BILL GOVERNMENT usp 496,000,000 2.56% UNITED STATES 106 17-Apr-25
912797.81 US912797L815 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ TREASURY BILL GOVERNMENT usp 292,000,000 1.50% UNITED STATES 134 15-May-25
912797LNS US912797LNS2 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ TREASURY BILL GOVERNMENT usp 179,000,000 091% UNITED STATES 162 12-Jun-25
912797LR6 US912797LR66 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ TREASURY BILL GOVERNMENT usp 552,000,000 2.88% UNITED STATES 1 2-Jan-25
912797LW5 US912797LW51 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ TREASURY BILL GOVERNMENT usp 10,000,000 0.05% UNITED STATES 190 10-Jul-25
91279703 US912797LX35 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ TREASURY BILL GOVERNMENT usp 204,000,000 1.06% UNITED STATES 8 9-Jan-25
912797LY1 US912797LY18 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ TREASURY BILL GOVERNMENT usp 329,000,000 1.71% UNITED STATES 15 16-Jan-25
912797128 US9127971.282 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ TREASURY BILL GOVERNMENT usp 120,000,000 0.62% UNITED STATES 29 30-Jan-25
912797MH7 US912797MH75 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ TREASURY BILL GOVERNMENT usp 33,000,000 017% UNITED STATES 246 4-Sep-25
912797M33 US912797M132 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ TREASURY BILL GOVERNMENT usp 200,000,000 1.04% UNITED STATES 36 6-Feb-25
912797ML8 US912797ML87 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ TREASURY BILL GOVERNMENT usp 748,000,000 3.87% UNITED STATES 57 27-Feb-25
912797MM6 US912797MM60 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ TREASURY BILL GOVERNMENT usp 100,000,000 0.52% UNITED STATES 64 6-Mar-25
912797MS3 US912797MS31 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ TREASURY BILL GOVERNMENT usp 61,000,000 031% UNITED STATES 274 2-0ct-25
912797MT1 US912797MT14 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ TREASURY BILL GOVERNMENT usp 351,000,000 1.82% UNITED STATES 7 13-Mar-25
912797MU8 US912797MU86 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ TREASURY BILL GOVERNMENT usp 100,000,000 0.52% UNITED STATES 85 27-Mar-25
912797MV6 US912797MV69 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ TREASURY BILL GOVERNMENT usp 123,000,000 0.63% UNITED STATES 92 3-Apr-25
912797MW4 US912797MW43 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ TREASURY BILL GOVERNMENT usp 298,000,000 1.55% UNITED STATES 6 7-Jan-25
912797MX2 US912797MX26 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ TREASURY BILL GOVERNMENT usp 662,000,000 3.45% UNITED STATES 13 14-Jan-25
912797MY0 US912797MY09 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ TREASURY BILL GOVERNMENT usp 175,000,000 091% UNITED STATES 20 21-Jan-25
912797M27 US912797M273 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ TREASURY BILL GOVERNMENT usp 139,000,000 0.72% UNITED STATES 27 28-Jan-25
912797NAL US912797NAL4 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ TREASURY BILL GOVERNMENT usp 57,000,000 0.29% UNITED STATES 302 30-0ct-25
912797NB9 US912797NB96 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ TREASURY BILL GOVERNMENT usp 115,000,000 0.59% UNITED STATES 9 10-Apr-25
912797NC7 US912797NC79 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ TREASURY BILL GOVERNMENT usp 81,000,000 0.42% UNITED STATES 13 24-Apr-25
912797NDS US912797NDS2 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ TREASURY BILL GOVERNMENT usp 380,000,000 1.95% UNITED STATES 120 1-May-25
912797NE3 US912797NE36 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ TREASURY BILL GOVERNMENT usp 155,000,000 0.80% UNITED STATES 127 8-May-25
912797NFO US912797NFO1 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ TREASURY BILL GOVERNMENT usp 166,000,000 0.86% UNITED STATES 34 4-Feb-25
912797NG8 US912797NG83 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ TREASURY BILL GOVERNMENT usp 241,000,000 1.25% UNITED STATES 41 11-Feb-25
912797N32 US912797N323 GOVERNMENT OF THE UNITED STATES P AL+ Fi+ TREASURY BILL GOVERNMENT usp 100,000,000 0.52% UNITED STATES 55 25-Feb-25
912797NL7 US912797NL78 GOVERNMENT OF THE UNITED STATES P-1 A+ Fi+ TREASURY BILL GOVERNMENT usp 35,000,000 0.18% UNITED STATES 331 28-Nov-25
912797NMS US912797NM51 GOVERNMENT OF THE UNITED STATES P-1 A+ Fi+ TREASURY BILL GOVERNMENT usp 111,000,000 0.57% UNITED STATES 141 22-May-25
912797NN3 US912797NN35 GOVERNMENT OF THE UNITED STATES P-1 A+ Fi+ TREASURY BILL GOVERNMENT usp 349,000,000 1.79% UNITED STATES 148 29-May-25
912797NP8 US912797NP82 GOVERNMENT OF THE UNITED STATES P-1 A+ Fi+ TREASURY BILL GOVERNMENT usp 67,000,000 0.34% UNITED STATES 155 5-Jun-25
912797NR4 US912797NR49 GOVERNMENT OF THE UNITED STATES P-1 A+ Fi+ TREASURY BILL GOVERNMENT usp 190,000,000 0.98% UNITED STATES 76 18-Mar-25
912797NS2 US912797NS22 GOVERNMENT OF THE UNITED STATES P-1 A+ Fi+ TREASURY BILL GOVERNMENT usp 73,000,000 0.38% UNITED STATES 83 25-Mar-25
912797NTO US912797NT0S GOVERNMENT OF THE UNITED STATES P-1 A+ Fi+ TREASURY BILL GOVERNMENT usp 22,000,000 011% UNITED STATES %0 1-Apr-25
912797NU7 US912797NU77 GOVERNMENT OF THE UNITED STATES P-1 A+ Fi+ TREASURY BILL GOVERNMENT usp 268,000,000 1.34% UNITED STATES 359 26-Dec-25
912797NW3 US912797NW34 GOVERNMENT OF THE UNITED STATES P-1 A+ Fi+ TREASURY BILL GOVERNMENT usp 300,000,000 1.53% UNITED STATES 176 26-Jun-25
912797NY9 US912797NY99 GOVERNMENT OF THE UNITED STATES P-1 A+ Fi+ TREASURY BILL GOVERNMENT usp 132,000,000 0.68% UNITED STATES 97 8-Apr-25
912797PA9 US912797PA9S GOVERNMENT OF THE UNITED STATES P-1 A+ Fi+ TREASURY BILL GOVERNMENT usp 72,000,000 037% UNITED STATES et 22-Apr-25
TREASURY BILL Total 9,017,000,000 46.58%
9128285T3 US9128285T35 GOVERNMENT OF THE UNITED STATES P-1 A+ Fi+ TREASURY NOTE GOVERNMENT usp 28,000,000 262500 Fixed 0.14% UNITED STATES 364 31-Dec-25
912828M56 US912828M565 GOVERNMENT OF THE UNITED STATES P-1 A+ Fi+ TREASURY NOTE GOVERNMENT usp 29,000,000 2.25000 Fixed 0.15% UNITED STATES 318 15-Nov-25
9128282F0 US9128282F00 GOVERNMENT OF THE UNITED STATES P-1 A+ Fi+ TREASURY NOTE GOVERNMENT usp 39,825,000 050000 Fixed 021% UNITED STATES 89 31-Mar-25
9128287W3 US9128282W33 GOVERNMENT OF THE UNITED STATES P-1 A+ Fi+ TREASURY NOTE GOVERNMENT usp 18,000,000 025000 Fixed 0.09% UNITED STATES 180 30-Jun-25
91282CAB7 US91282CAB72 GOVERNMENT OF THE UNITED STATES P-1 A+ Fi+ TREASURY NOTE GOVERNMENT usp 13,000,000 025000 Fixed 0.07% UNITED STATES 211 31-0uk25
91282C8C4 US91282CBC47 GOVERNMENT OF THE UNITED STATES P-1 A+ Fi+ TREASURY NOTE GOVERNMENT usp 35,000,000 037500 Fixed 0.18% UNITED STATES 364 31-Dec-25
91282CED9 US91282CED92 GOVERNMENT OF THE UNITED STATES P-1 A+ Fi+ TREASURY NOTE GOVERNMENT usp 76,000,000 1.75000 Fixed 0.39% UNITED STATES 73 15-Mar-25
91282CEHO US91282CEH07 GOVERNMENT OF THE UNITED STATES P-1 A+ Fi+ TREASURY NOTE GOVERNMENT usp 32,000,000 262500 Fixed 017% UNITED STATES 104 15-Apr-25
91282CEQD US91282CEQU6 GOVERNMENT OF THE UNITED STATES P-1 A+ Fi+ TREASURY NOTE GOVERNMENT usp 30,000,000 2.75000 Fixed 0.16% UNITED STATES 134 15-May-25
91282CEUL US91282CEU18 GOVERNMENT OF THE UNITED STATES P-1 A+ Fi+ TREASURY NOTE GOVERNMENT usp 12,000,000 2.87500 Fixed 0.06% UNITED STATES 165 15-Jun-25
91282CFE6 US91282CFEGE GOVERNMENT OF THE UNITED STATES P-1 A+ Fi+ TREASURY NOTE GOVERNMENT usp 13,000,000 3.12500 Fixed 0.07% UNITED STATES 226 15-Aug-25
91282CFW6 US91282CFW64 GOVERNMENT OF THE UNITED STATES P-1 A+ Fi+ TREASURY NOTE GOVERNMENT usp 19,000,000 4.50000 Fixed 0.10% UNITED STATES 318 15-Nov-25
91282CGA3 US91282CGA36 GOVERNMENT OF THE UNITED STATES P-1 A+ Fi+ TREASURY NOTE GOVERNMENT usp 30,000,000 4.00000 Fixed 0.16% UNITED STATES 348 15-Dec-25
91282CGES US91282CGES? GOVERNMENT OF THE UNITED STATES P-1 A+ Fi+ TREASURY NOTE GOVERNMENT usp 123,000,000 387500 Fixed 0.64% UNITED STATES 379 15-Jan-26
91282C6X3 US91282CGX39 GOVERNMENT OF THE UNITED STATES Pl Al+ Fl+ TREASURY NOTE GOVERNMENT usp 30,000,000 387500 Fixed 0.16% UNITED STATES 119 30-Apr-25
91282CHD6 US91282CHD65 GOVERNMENT OF THE UNITED STATES Pl Al+ Fl+ TREASURY NOTE GOVERNMENT usp 6,000,000 4.25000 Fixed 0.03% UNITED STATES 150 31-May-25
912820188 Us91282C3881 GOVERNMENT OF THE UNITED STATES Pl Al+ Fl+ TREASURY NOTE GOVERNMENT usp 35,000,000 5.00000 Fixed 0.18% UNITED STATES 272 30-Sep-25
91282CIE2 US91282CIE21 GOVERNMENT OF THE UNITED STATES Pl Al+ Fl+ TREASURY NOTE GOVERNMENT usp 31,000,000 5.00000 Fixed 0.16% UNITED STATES 303 31-0ct-25
912820116 US91282CIL63 GOVERNMENT OF THE UNITED STATES Pl Al+ Fl+ TREASURY NOTE GOVERNMENT usp 44,000,000 4.87500 Fixed 0.23% UNITED STATES 333 30-Nov-25
912820351 US91282C1517 GOVERNMENT OF THE UNITED STATES Pl Al+ Fl+ TREASURY NOTE GOVERNMENT usp 63,000,000 4.25000 Fixed 033% UNITED STATES 364 31-Dec-25
TREASURY NOTE Total 706,825,000 3.68%
ABN AMRO BANK Pl Al F1 TRI-PARTY REPO FINANCIAL usp 900,000,000 4.50000 Fixed 4.70% NETHERLANDS 1 2-Jan-25
BANK OF AMERICA NA Pl Al Fl+ TRI-PARTY REPO FINANCIAL usp 249,000,000 4.45000 Fixed 1.30% UNITED STATES 1 2-Jan-25
BANK OF NOVA SCOTIA| Pl Al Fl+ TRI-PARTY REPO FINANCIAL usp 500,000,000 4.45000 Fixed 261% CANADA 1 2-Jan-25
BNP PARIBAS Pl Al Fl+ TRI-PARTY REPO FINANCIAL usp 360,000,000 4.45000 Fixed 1.88% FRANCE 1 2-Jan-25
BNP PARIBAS Pl Al Fl+ TRI-PARTY REPO FINANCIAL usp 200,000,000 4.45000 Fixed 1.04% FRANCE 1 2-Jan-25
CANADIAN IMPERIAL BANK OF COMM Pl Al Fi+ TRI-PARTY REPO FINANCIAL usp 400,000,000 4.45000 Fixed 2.09% CANADA 1 2-Jan-25
CREDIT AGRICOLE CIB Pl Al F1 TRI-PARTY REPO FINANCIAL usp 200,000,000 4.45000 Fixed 1.04% FRANCE 1 2-Jan-25
CREDIT AGRICOLE CIB Pl Al F1 TRI-PARTY REPO FINANCIAL usp 100,000,000 4.45000 Fixed 0.52% FRANCE 1 2-Jan-25
DAIWA AMERICA CORP NR A2 F2 TRI-PARTY REPO FINANCIAL usp 750,000,000 4.45000 Fixed 3.91% JAPAN 1 2-Jan-25
DEPOSITORY TRUST & CLEARING CO Pl A+ NR TRI-PARTY REPO FINANCIAL usp 2,000,000,000 4.46000 Fixed 10.43% UNITED STATES 1 2-Jan-25
DEUTSCHE BANK AG Pl Al F1 TRI-PARTY REPO FINANCIAL usp 1,200,000,000 4.45000 Fixed 6.26% GERMANY 1 2-Jan-25
ROYAL BANK OF CANADA P A+ Fi+ TRI-PARTY REPO FINANCIAL usp 1,200,000,000 4.45000 Fixed 6.26% CANADA 1 2-Jan-25
"TORONTO DOMINION BANK Pl A+ Fi+ TRI-PARTY REPO FINANCIAL usp 350,000,000 4.45000 Fixed 1.83% CANADA 1 2-Jan-25
TRI-PARTY REPO Total 8,409,000,000 43.87%
CASH CASH CASH usp 80,399,429 0.42% 1

Ccash 80,399,429 0.42%



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 vour Relationship Manager.

Contact Details
Telephone Number: +44 (0) 207 425 0440

Email Liquidity. Services@morganstanley.com
Website: www.morganstanley.com/liquidity



