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UNITED STATES SECURITIES AND EXCHANGE OMB APPROVAL
COMM|SS|ON OMB Number: 3235-0657
Expires: 05/31/2013
WaShingtonv D.C. 20549 Estimated average burden
hours per response 10.9
FORM N-MFP

MONTHLY SCHEDULE OF PORTFOLIO HOLDINGS OF
MONEY MARKET FUNDS

1. Identity Information

Is this an electronic copy of an official filing submitted in paper format? No

Report date: October 31, 2011

CIK Number of Registrant: 0000351898

EDGAR Series Identifier: s000004040

Total number of share classes in the series: 1

Do you anticipate this will be the fund's final filing on Form N-MFP? No

If this is not a final filing, has the fund acquired or merged with another fund since the last filing? No

Part 1: Information about the Fund

A. Series-Level Information

Item 1. Securities Act File Number: 002-71558

Item 2. Investment Adviser

Investment Adviser SEC file number of investment adviser
Morgan Stanley Investment Management, Inc. 801-15757

Iltem 4. Independent Public Accountant
Name City, State
Ernst & Young LLP  Boston, MA
Item 5. Administrator. If a fund has one or more administrators, disclose the name of each administrator
Administrator

Morgan Stanley Investment Management, Inc.
Item 6. Transfer Agent

Transfer Agent CIK number SEC file number of transfer agent
Morgan Stanley Services Company, Inc. 0001413398 84-06270

Iltem 7. Master-Feeder Funds. Is this a feeder fund? No

Item 8. Master-Feeder Funds. Is this a master fund? No

Item 9. Is this series primarily used to fund insurance company separate accounts? No

Item 10. Category. Indicate the category that most closely identifies the money market fund: Government/Agency

Item 11. Dollar weighted average portfolio maturity: 4 days

Item 12. Dollar weighted average life maturity. Calculate the dollar weighted average portfolio maturity without reference to
the exceptions in rule 2a-7(d) regarding interest rate readjustments: 12 days

Item 13. Total value of portfolio securities at amortized cost, to the nearest cent: $158,388,430.43

Item 14. Total value of other assets, to the nearest cent: $302,357.80

Item 15. Total value of liabilities, to the nearest cent: $709,245.50

Item 16. Net assets of the series, to the nearest cent: $157,981,542.73

Iltem 17. 7-day gross yield: 0.09%

Item 18. Shadow Price of the Series. Net asset value per share most recent calculated using available market quotations
(or an appropriate substitute that reflects current market conditions), to the nearest hundredth of a cent:

| Net Asset Value per Share Date Calculated
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Including capital support agreement ~ $1.0002 2011-10-31
Excluding capital support agreement  $1.0002 2011-10-31

B. Class-Level Information.

Item 19. EDGAR Class Identifier: C000011325

Item 20. Minimum Initial Investment: $5,000.00

Item 21. Item 21. Net assets of the Class, to the nearest cent: $157,981,542.73

Item 22. Item 22. Net asset value per share for purposes of distributions, redemptions, and repurchase, to the nearest cent:
$1.00

Item 23. Net shareholder flow activity for the month ended: -$38,002,666.88

Gross subscriptions for the month ended(including dividend reinvestments): $42,365,579.47
Gross redemptions for the month ended: $80,368,246.35
Item 24. 7-day net yield: 0.01%

Item 25. Shadow Price of Each Class. Net asset value per share most recent calculated using available market quotations
(or an appropriate substitute that reflects current market conditions)

Net Asset Value per Share Date Calculated
Including the value of any capital support agreement: ~ $1.0002 2011-10-31
Excluding the value of any capital support agreement:  $1.0002 2011-10-31

Part 2 - Schedule of Portfolio Securities

Security

Item 26. The name of the issuer: Bank of Nova Scotia
Item 27. The title of the issue (including coupon or yield): Bank of Nova Scotia 0.090000%

Item 28. The CUSIP. If the security has a CUSIP, filers must provide the security's CUSIP pursuant to this Iltem and may
skip Items 29 and 30: [Not Provided]

Item 29. Other unique identifier, if the security has a unique identifier. If a CUSIP is provided pursuant to Item 28, skip this
Item: 04999J004_0.0900_M111101_MGSF

Item 30. CIK of the issuer, if the issuer has a CIK. If a CUSIP is provided pursuant to Item 28, skip this Item: 0001041839

Item 31. The category of investment. Indicate the category that most closely identitfies the instrument: Treasury
Repurchase Agreement

Brief description: (optional): [Not Provided]
Item 32. If the security is a Repurchase agreement: is fund treating the acquisition of the repurchase agreement as the
aquisition of the underlying securities (i.e. collateral) for the purposes of portfolio diversification under rule 2a-7? Yes

Name of the Maturity Coupon or Category of Principal Value of
issuer date yield investment amount collateral
gj’é Treasury 2013-09-30  0.125000 Treasury Debt $15,300,000.00  $15,301,624.79

Item 33. Rating. Indicate whether the security is a rated First Tier Security, rated Second Tier Security, an Unrated Security,
or no longer an Eligible Security: First Tier Security

Item 34. Name of each Designated NRSRO:

Name of Designated NRSRO Credit rating given by the Designated NRSRO
N/A N/A

Item 35. The maturity date as determined under rule 2a-7. Determine the maturity date, taking into account the maturity
shortening provisions of rule 2a-7(d): 2011-11-01

Iltem 36. The final legal maturity date, taking into account any maturity date extensions that may be effected at the option of
the issuer: 2011-11-01

Item 37. Does the security have a Demand Feature? No
Item 38. Does the security have a Guarantee? No

Item 39. Does the security have any enhancements, other than those identified in Items 37 and 38 above, on which the fund
is relying to determine the quality, maturity or liquidity of the security? No
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Item 40. The total principal amount of the security held by the series, to the nearest cent: $15,000,000.00

Item 41. The total current amortized cost, to the nearest cent: $15,000,000.00

Iltem 42. The percentage of the money market fund's net assets invested in the security, to the nearest hundredth of a
percent: 9.49%

Item 43. Explanatory notes. Disclose any other information that may be material to other disclosures related to the portfolio
security:

Item 44. |s this an llliquid Security as of the date of this report? No

Item 45. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), including the value of any capital support agreement: $15,000,000.00

Item 46. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), excluding the value of any capital support agreement: $15,000,000.00

Security

Item 26. The name of the issuer: Barclays Capital, Inc.

Item 27. The title of the issue (including coupon or yield): Barclays Capital, Inc. 0.070000%

Item 28. The CUSIP. If the security has a CUSIP, filers must provide the security's CUSIP pursuant to this Iltem and may
skip Items 29 and 30: [Not Provided]

Item 29. Other unique identifier, if the security has a unique identifier. If a CUSIP is provided pursuant to Item 28, skip this
Item: 987HAJO08_0.0700_M111104_MGSF

Item 30. CIK of the issuer, if the issuer has a CIK. If a CUSIP is provided pursuant to Item 28, skip this Item: 0001484219
Item 31. The category of investment. Indicate the category that most closely identitfies the instrument: Government Agency
Repurchase Agreement

Brief description: (optional): [Not Provided]

Item 32. If the security is a Repurchase agreement: is fund treating the acquisition of the repurchase agreement as the
aquisition of the underlying securities (i.e. collateral) for the purposes of portfolio diversification under rule 2a-7? Yes

Name of the issuer Maturity Coupon or Category of Principal Value of
date yield investment amount collateral

Federal National Mortgage 2040-07-01 4.000000 Government Agency

Association Debt $5,492,756.00 $5,150,001.01

Item 33. Rating. Indicate whether the security is a rated First Tier Security, rated Second Tier Security, an Unrated Security,
or no longer an Eligible Security: First Tier Security

Item 34. Name of each Designated NRSRO:

Name of Designated NRSRO Credit rating given by the Designated NRSRO
N/A N/A

Item 35. The maturity date as determined under rule 2a-7. Determine the maturity date, taking into account the maturity
shortening provisions of rule 2a-7(d): 2011-11-04

Item 36. The final legal maturity date, taking into account any maturity date extensions that may be effected at the option of
the issuer: 2011-11-04

Item 37. Does the security have a Demand Feature? No

Item 38. Does the security have a Guarantee? No

Iltem 39. Does the security have any enhancements, other than those identified in Items 37 and 38 above, on which the fund
is relying to determine the quality, maturity or liquidity of the security? No

Item 40. The total principal amount of the security held by the series, to the nearest cent: $5,000,000.00

Item 41. The total current amortized cost, to the nearest cent: $5,000,000.00

Item 42. The percentage of the money market fund's net assets invested in the security, to the nearest hundredth of a
percent: 3.16%

Iltem 43. Explanatory notes. Disclose any other information that may be material to other disclosures related to the portfolio
security:

Item 44. Is this an llliquid Security as of the date of this report? No

Item 45. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), including the value of any capital support agreement: $4,999,950.00

Iltem 46. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), excluding the value of any capital support agreement: $4,999,950.00

Security
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Item 26. The name of the issuer: Barclays Capital, Inc.

Item 27. The title of the issue (including coupon or yield): Barclays Capital, Inc. 0.080000%

Item 28. The CUSIP. If the security has a CUSIP, filers must provide the security's CUSIP pursuant to this ltem and may
skip Items 29 and 30: [Not Provided]

Item 29. Other unique identifier, if the security has a unique identifier. If a CUSIP is provided pursuant to Item 28, skip this
Item: 987HAJO08_0.0800_M111102_MGSF

Iltem 30. CIK of the issuer, if the issuer has a CIK. If a CUSIP is provided pursuant to Item 28, skip this Item: 0001484219
Iltem 31. The category of investment. Indicate the category that most closely identitfies the instrument: Government Agency
Repurchase Agreement

Brief description: (optional): [Not Provided]

Item 32. If the security is a Repurchase agreement: is fund treating the acquisition of the repurchase agreement as the
aquisition of the underlying securities (i.e. collateral) for the purposes of portfolio diversification under rule 2a-7? Yes

Name of the issuer Maturity Coupon or Category of Principal Value of

date yield investment amount collateral
Federal National Mortgage 2040-07-01 4.000000 Government $17.233.00 $16.157.64
Association ' Agency Debt ’ ' ’ '
Gover_nrr_1ent National Mortgage 2040-05-20 NA Government $6.456.00 $7.204.28
Association Agency Debt
Government National Mortgage 5444 0745 4500000 ~ SOVernment $5,631,010.00 $5,126,639.34
Association ' Agency Debt ’ ’ ' ’ ’ ’

Item 33. Rating. Indicate whether the security is a rated First Tier Security, rated Second Tier Security, an Unrated Security,
or no longer an Eligible Security: First Tier Security

Item 34. Name of each Designated NRSRO:

Name of Designated NRSRO Credit rating given by the Designated NRSRO
N/A N/A

Iltem 35. The maturity date as determined under rule 2a-7. Determine the maturity date, taking into account the maturity
shortening provisions of rule 2a-7(d): 2011-11-02

Item 36. The final legal maturity date, taking into account any maturity date extensions that may be effected at the option of
the issuer: 2011-11-02

Item 37. Does the security have a Demand Feature? No

Iltem 38. Does the security have a Guarantee? No

Iltem 39. Does the security have any enhancements, other than those identified in Items 37 and 38 above, on which the fund
is relying to determine the quality, maturity or liquidity of the security? No

Item 40. The total principal amount of the security held by the series, to the nearest cent: $5,000,000.00

Item 41. The total current amortized cost, to the nearest cent: $5,000,000.00

Item 42. The percentage of the money market fund's net assets invested in the security, to the nearest hundredth of a
percent: 3.16%

Iltem 43. Explanatory notes. Disclose any other information that may be material to other disclosures related to the portfolio
security:

Item 44. Is this an llliquid Security as of the date of this report? No

Item 45. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), including the value of any capital support agreement: $5,000,000.00

Item 46. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), excluding the value of any capital support agreement: $5,000,000.00

Security

Item 26. The name of the issuer: BNP Paribas Securities Corp.

Item 27. The title of the issue (including coupon or yield): BNP Paribas Securities Corp. 0.130000%

Item 28. The CUSIP. If the security has a CUSIP, filers must provide the security's CUSIP pursuant to this Iltem and may
skip Items 29 and 30: [Not Provided]

Item 29. Other unique identifier, if the security has a unique identifier. If a CUSIP is provided pursuant to Item 28, skip this
Item: 977HAK007_0.1300_M111101_MGSF

Item 30. CIK of the issuer, if the issuer has a CIK. If a CUSIP is provided pursuant to Item 28, skip this Item: 0001197610
Item 31. The category of investment. Indicate the category that most closely identitfies the instrument: Government Agency
Repurchase Agreement
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Brief description: (optional): [Not Provided]
Item 32. If the security is a Repurchase agreement: is fund treating the acquisition of the repurchase agreement as the
aquisition of the underlying securities (i.e. collateral) for the purposes of portfolio diversification under rule 2a-7? Yes

Name of the issuer Maturity Coupon or Category of Principal Value of
date yield investment amount collateral

Federal Home Loan Mortgage 2041-10-01  4.500000 Government Agency $5361.869.00 $5.662,478.16
Corp. Debt
Federal National Mortgage 2035-10-01 4.500000 Government Agency
Association ' Debt

Federal National Mortgage 2036-04-01 6.000000 Government Agency
Association ' Debt

$14,700,000.00 $10,018,816.73

$62,700,000.00 $16,374,075.33

Item 33. Rating. Indicate whether the security is a rated First Tier Security, rated Second Tier Security, an Unrated Security,
or no longer an Eligible Security: First Tier Security

Item 34. Name of each Designated NRSRO:

Name of Designated NRSRO Credit rating given by the Designated NRSRO
N/A N/A

Item 35. The maturity date as determined under rule 2a-7. Determine the maturity date, taking into account the maturity
shortening provisions of rule 2a-7(d): 2011-11-01

Item 36. The final legal maturity date, taking into account any maturity date extensions that may be effected at the option of
the issuer: 2011-11-01

Iltem 37. Does the security have a Demand Feature? No

Item 38. Does the security have a Guarantee? No

Item 39. Does the security have any enhancements, other than those identified in Items 37 and 38 above, on which the fund
is relying to determine the quality, maturity or liquidity of the security? No

Item 40. The total principal amount of the security held by the series, to the nearest cent: $31,124,000.00

Item 41. The total current amortized cost, to the nearest cent: $31,124,000.00

Item 42. The percentage of the money market fund's net assets invested in the security, to the nearest hundredth of a
percent: 19.70%

Item 43. Explanatory notes. Disclose any other information that may be material to other disclosures related to the portfolio
security:

Item 44. Is this an llliquid Security as of the date of this report? No

Iltem 45. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), including the value of any capital support agreement: $31,124,000.00

Item 46. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), excluding the value of any capital support agreement: $31,124,000.00

Security

Item 26. The name of the issuer: Credit Agricole Securities USA

Item 27. The title of the issue (including coupon or yield): Credit Agricole Securities USA 0.100000%

Item 28. The CUSIP. If the security has a CUSIP, filers must provide the security's CUSIP pursuant to this ltem and may
skip Items 29 and 30: [Not Provided]

Item 29. Other unique identifier, if the security has a unique identifier. If a CUSIP is provided pursuant to Item 28, skip this
Item: 977HAZ004_0.1000_M111101_MGSF

Item 30. CIK of the issuer, if the issuer has a CIK. If a CUSIP is provided pursuant to ltem 28, skip this Item: 0001191672
Item 31. The category of investment. Indicate the category that most closely identitfies the instrument: Treasury
Repurchase Agreement

Brief description: (optional): [Not Provided]

Item 32. If the security is a Repurchase agreement: is fund treating the acquisition of the repurchase agreement as the
aquisition of the underlying securities (i.e. collateral) for the purposes of portfolio diversification under rule 2a-7? Yes

Name of the Maturity Coupon or Category of Principal Value of
issuer date yield investment amount collateral
ﬁﬁé Treasury 2013-01-31  0.625000 Treasury Debt $19,700,000.00  $19,830,726.09

Copyright © 2012 www.secdatabase.com. All Rights Reserved.
Please Consider the Environment Before Printing This Document


http://www.secdatabase.com/CIK/0001191672
http://www.secdatabase.com

U.S. Treasury

Note 2016-09-30 1.000000 Treasury Debt $5,722,500.00 $5,700,966.20

Item 33. Rating. Indicate whether the security is a rated First Tier Security, rated Second Tier Security, an Unrated Security,
or no longer an Eligible Security: First Tier Security

Iltem 34. Name of each Designated NRSRO:

Name of Designated NRSRO Credit rating given by the Designated NRSRO
N/A N/A

Item 35. The maturity date as determined under rule 2a-7. Determine the maturity date, taking into account the maturity
shortening provisions of rule 2a-7(d): 2011-11-01

Item 36. The final legal maturity date, taking into account any maturity date extensions that may be effected at the option of
the issuer: 2011-11-01

Item 37. Does the security have a Demand Feature? No

Item 38. Does the security have a Guarantee? No

Item 39. Does the security have any enhancements, other than those identified in Items 37 and 38 above, on which the fund
is relying to determine the quality, maturity or liquidity of the security? No

Item 40. The total principal amount of the security held by the series, to the nearest cent: $25,000,000.00

Item 41. The total current amortized cost, to the nearest cent: $25,000,000.00

Item 42. The percentage of the money market fund's net assets invested in the security, to the nearest hundredth of a
percent: 15.82%

Item 43. Explanatory notes. Disclose any other information that may be material to other disclosures related to the portfolio
security:

Item 44. Is this an llliquid Security as of the date of this report? No

Item 45. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), including the value of any capital support agreement: $25,000,000.00

Item 46. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), excluding the value of any capital support agreement: $25,000,000.00

Security

Item 26. The name of the issuer: Deutsche Bank Securities, Inc.

Item 27. The title of the issue (including coupon or yield): Deutsche Bank Securities, Inc. 0.080000%

Item 28. The CUSIP. If the security has a CUSIP, filers must provide the security's CUSIP pursuant to this Item and may
skip Items 29 and 30: [Not Provided]

Item 29. Other unique identifier, if the security has a unique identifier. If a CUSIP is provided pursuant to Item 28, skip this
Item: 977HAMO003_0.0800_M111102_MGSF

Item 30. CIK of the issuer, if the issuer has a CIK. If a CUSIP is provided pursuant to Item 28, skip this Item: 0001074042
Item 31. The category of investment. Indicate the category that most closely identitfies the instrument: Government Agency
Repurchase Agreement

Brief description: (optional): [Not Provided]

Item 32. If the security is a Repurchase agreement: is fund treating the acquisition of the repurchase agreement as the
aquisition of the underlying securities (i.e. collateral) for the purposes of portfolio diversification under rule 2a-7? Yes

Name of the issuer Maturity Coupon or Category of Principal Value of
date yield investment amount collateral

Federal National Mortgage 2039-10-01 6.000000 Government Agency $2.347.00 $2.161.35
Association ' Debt o B

Federal National Mortgage 2040-08-01 5.000000 Government Agency

Association Debt $2,194,319.00 $2,065,656.89

Item 33. Rating. Indicate whether the security is a rated First Tier Security, rated Second Tier Security, an Unrated Security,
or no longer an Eligible Security: First Tier Security

Item 34. Name of each Designated NRSRO:

Name of Designated NRSRO Credit rating given by the Designated NRSRO
N/A N/A

Item 35. The maturity date as determined under rule 2a-7. Determine the maturity date, taking into account the maturity
shortening provisions of rule 2a-7(d): 2011-11-02
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Item 36. The final legal maturity date, taking into account any maturity date extensions that may be effected at the option of
the issuer: 2011-11-02

Item 37. Does the security have a Demand Feature? No

Item 38. Does the security have a Guarantee? No

Item 39. Does the security have any enhancements, other than those identified in Items 37 and 38 above, on which the fund
is relying to determine the quality, maturity or liquidity of the security? No

Item 40. The total principal amount of the security held by the series, to the nearest cent: $2,000,000.00

Item 41. The total current amortized cost, to the nearest cent: $2,000,000.00

Iltem 42. The percentage of the money market fund's net assets invested in the security, to the nearest hundredth of a
percent: 1.27%

Item 43. Explanatory notes. Disclose any other information that may be material to other disclosures related to the portfolio
security:

Item 44. |s this an llliquid Security as of the date of this report? No

Item 45. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), including the value of any capital support agreement: $2,000,000.00

Item 46. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), excluding the value of any capital support agreement: $2,000,000.00

Security

Iltem 26. The name of the issuer: Deutsche Bank Securities, Inc.

Item 27. The title of the issue (including coupon or yield): Deutsche Bank Securities, Inc. 0.090000%

Item 28. The CUSIP. If the security has a CUSIP, filers must provide the security's CUSIP pursuant to this Iltem and may
skip Items 29 and 30: [Not Provided]

Item 29. Other unique identifier, if the security has a unique identifier. If a CUSIP is provided pursuant to Item 28, skip this
Item: 977HAMO003_0.0900_M111101_MGSF

Item 30. CIK of the issuer, if the issuer has a CIK. If a CUSIP is provided pursuant to Item 28, skip this Item: 0001074042
Item 31. The category of investment. Indicate the category that most closely identitfies the instrument: Government Agency
Repurchase Agreement

Brief description: (optional): [Not Provided]

Iltem 32. If the security is a Repurchase agreement: is fund treating the acquisition of the repurchase agreement as the
aquisition of the underlying securities (i.e. collateral) for the purposes of portfolio diversification under rule 2a-7? Yes

Name of the issuer Maturity Coupon or Category of Principal Value of
date yield investment amount collateral

Federal Home Loan Mortgage Government Agency

2026-04-01  4.000000 $2,076,534.00  $1,964,958.44

Corp. Debt

Federal Home Loan Mortgage ;37 4701 6.000000 Government AGency  ¢15 560 000.00 $4.683,494.45
Corp. Debt

Federal Home Loan Mortgage Government Agency

2038-02-01 5.500000 $12,200,000.00 $3,683,027.46

Corp. Debt

Item 33. Rating. Indicate whether the security is a rated First Tier Security, rated Second Tier Security, an Unrated Security,
or no longer an Eligible Security: First Tier Security

Item 34. Name of each Designated NRSRO:

Name of Designated NRSRO Credit rating given by the Designated NRSRO
N/A N/A

Item 35. The maturity date as determined under rule 2a-7. Determine the maturity date, taking into account the maturity
shortening provisions of rule 2a-7(d): 2011-11-01

Item 36. The final legal maturity date, taking into account any maturity date extensions that may be effected at the option of
the issuer: 2011-11-01

Item 37. Does the security have a Demand Feature? No

Item 38. Does the security have a Guarantee? No

Item 39. Does the security have any enhancements, other than those identified in Items 37 and 38 above, on which the fund
is relying to determine the quality, maturity or liquidity of the security? No

Item 40. The total principal amount of the security held by the series, to the nearest cent: $10,000,000.00

Item 41. The total current amortized cost, to the nearest cent: $10,000,000.00
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Item 42. The percentage of the money market fund's net assets invested in the security, to the nearest hundredth of a
percent: 6.33%

Item 43. Explanatory notes. Disclose any other information that may be material to other disclosures related to the portfolio
security:

Iltem 44. Is this an llliquid Security as of the date of this report? No

Item 45. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), including the value of any capital support agreement: $10,000,000.00

Item 46. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), excluding the value of any capital support agreement: $10,000,000.00

Security

Iltem 26. The name of the issuer: Federal Farm Credit Bank
Item 27. The title of the issue (including coupon or yield): Federal Farm Credit Bank 0.218100%

Item 28. The CUSIP. If the security has a CUSIP, filers must provide the security's CUSIP pursuant to this Item and may
skip Items 29 and 30: 31331JST1

Item 29. Other unique identifier, if the security has a unique identifier. If a CUSIP is provided pursuant to Item 28, skip this
Item: [Not Provided]

Item 30. CIK of the issuer, if the issuer has a CIK. If a CUSIP is provided pursuant to Item 28, skip this Item: [Not Provided]

Item 31. The category of investment. Indicate the category that most closely identitfies the instrument: Government Agency
Debt

Brief description: (optional): [Not Provided]

Item 32. If the security is a Repurchase agreement: is fund treating the acquisition of the repurchase agreement as the
aquisition of the underlying securities (i.e. collateral) for the purposes of portfolio diversification under rule 2a-7? No

Item 33. Rating. Indicate whether the security is a rated First Tier Security, rated Second Tier Security, an Unrated Security,
or no longer an Eligible Security: First Tier Security

Item 34. Name of each Designated NRSRO:

Name of Designated NRSRO Credit rating given by the Designated NRSRO
N/A N/A

Item 35. The maturity date as determined under rule 2a-7. Determine the maturity date, taking into account the maturity
shortening provisions of rule 2a-7(d): 2011-12-25

Item 36. The final legal maturity date, taking into account any maturity date extensions that may be effected at the option of
the issuer: 2011-12-25

Item 37. Does the security have a Demand Feature? No

Item 38. Does the security have a Guarantee? No

Item 39. Does the security have any enhancements, other than those identified in Items 37 and 38 above, on which the fund
is relying to determine the quality, maturity or liquidity of the security? No

Item 40. The total principal amount of the security held by the series, to the nearest cent: $1,000,000.00

Item 41. The total current amortized cost, to the nearest cent: $999,250.69

Item 42. The percentage of the money market fund's net assets invested in the security, to the nearest hundredth of a
percent: 0.63%

Item 43. Explanatory notes. Disclose any other information that may be material to other disclosures related to the portfolio
security:

Item 44. Is this an llliquid Security as of the date of this report? No

Iltem 45. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), including the value of any capital support agreement: $999,970.00

Item 46. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), excluding the value of any capital support agreement: $999,970.00

Security

Item 26. The name of the issuer: Federal Farm Credit Bank
Item 27. The title of the issue (including coupon or yield): Federal Farm Credit Bank 0.390000%

Item 28. The CUSIP. If the security has a CUSIP, filers must provide the security's CUSIP pursuant to this ltem and may
skip Items 29 and 30: 31331JYT4
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Item 29. Other unique identifier, if the security has a unique identifier. If a CUSIP is provided pursuant to Item 28, skip this
Item: [Not Provided]

Item 30. CIK of the issuer, if the issuer has a CIK. If a CUSIP is provided pursuant to Item 28, skip this Item: [Not Provided]
Item 31. The category of investment. Indicate the category that most closely identitfies the instrument: Government Agency
Debt

Brief description: (optional): [Not Provided]

Item 32. If the security is a Repurchase agreement: is fund treating the acquisition of the repurchase agreement as the
aquisition of the underlying securities (i.e. collateral) for the purposes of portfolio diversification under rule 2a-7? No

Item 33. Rating. Indicate whether the security is a rated First Tier Security, rated Second Tier Security, an Unrated Security,
or no longer an Eligible Security: First Tier Security

Item 34. Name of each Designated NRSRO:

Name of Designated NRSRO Credit rating given by the Designated NRSRO
N/A N/A

Item 35. The maturity date as determined under rule 2a-7. Determine the maturity date, taking into account the maturity
shortening provisions of rule 2a-7(d): 2011-11-01

Item 36. The final legal maturity date, taking into account any maturity date extensions that may be effected at the option of
the issuer: 2011-11-01

Item 37. Does the security have a Demand Feature? No

Item 38. Does the security have a Guarantee? No

Item 39. Does the security have any enhancements, other than those identified in Items 37 and 38 above, on which the fund
is relying to determine the quality, maturity or liquidity of the security? No

Item 40. The total principal amount of the security held by the series, to the nearest cent: $1,000,000.00

Item 41. The total current amortized cost, to the nearest cent: $1,000,309.01

Item 42. The percentage of the money market fund's net assets invested in the security, to the nearest hundredth of a
percent: 0.63%

Item 43. Explanatory notes. Disclose any other information that may be material to other disclosures related to the portfolio
security:

Item 44. Is this an llliquid Security as of the date of this report? No

Iltem 45. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), including the value of any capital support agreement: $1,000,693.00

Item 46. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), excluding the value of any capital support agreement: $1,000,693.00

Security

Iltem 26. The name of the issuer: Federal Farm Credit Bank

Item 27. The title of the issue (including coupon or yield): Federal Farm Credit Bank 0.110000%

Item 28. The CUSIP. If the security has a CUSIP, filers must provide the security's CUSIP pursuant to this ltem and may
skip Items 29 and 30: 31331KGZ7

Item 29. Other unique identifier, if the security has a unique identifier. If a CUSIP is provided pursuant to Item 28, skip this
Item: [Not Provided]

Item 30. CIK of the issuer, if the issuer has a CIK. If a CUSIP is provided pursuant to Item 28, skip this Item: [Not Provided]
Item 31. The category of investment. Indicate the category that most closely identitfies the instrument: Government Agency
Debt

Brief description: (optional): [Not Provided]

Item 32. If the security is a Repurchase agreement: is fund treating the acquisition of the repurchase agreement as the
aquisition of the underlying securities (i.e. collateral) for the purposes of portfolio diversification under rule 2a-7? No

Item 33. Rating. Indicate whether the security is a rated First Tier Security, rated Second Tier Security, an Unrated Security,
or no longer an Eligible Security: First Tier Security

Item 34. Name of each Designated NRSRO:

Name of Designated NRSRO Credit rating given by the Designated NRSRO
N/A N/A

Item 35. The maturity date as determined under rule 2a-7. Determine the maturity date, taking into account the maturity
shortening provisions of rule 2a-7(d): 2011-11-01

Item 36. The final legal maturity date, taking into account any maturity date extensions that may be effected at the option of
the issuer: 2011-11-01
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Item 37. Does the security have a Demand Feature? No
Item 38. Does the security have a Guarantee? No

Iltem 39. Does the security have any enhancements, other than those identified in Items 37 and 38 above, on which the fund
is relying to determine the quality, maturity or liquidity of the security? No

Item 40. The total principal amount of the security held by the series, to the nearest cent: $1,000,000.00
Iltem 41. The total current amortized cost, to the nearest cent: $999,955.16

Item 42. The percentage of the money market fund's net assets invested in the security, to the nearest hundredth of a
percent: 0.63%

Iltem 43. Explanatory notes. Disclose any other information that may be material to other disclosures related to the portfolio
security:

Item 44. Is this an llliquid Security as of the date of this report? No

Item 45. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), including the value of any capital support agreement: $999,398.00

Iltem 46. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), excluding the value of any capital support agreement: $999,398.00

Security

Item 26. The name of the issuer: Federal Home Loan Bank
Item 27. The title of the issue (including coupon or yield): Federal Home Loan Bank 0.300000%

Item 28. The CUSIP. If the security has a CUSIP, filers must provide the security's CUSIP pursuant to this Iltem and may
skip Items 29 and 30: 313371H74

Item 29. Other unique identifier, if the security has a unique identifier. If a CUSIP is provided pursuant to Item 28, skip this
Item: [Not Provided]

Item 30. CIK of the issuer, if the issuer has a CIK. If a CUSIP is provided pursuant to Item 28, skip this Item: [Not Provided]

Item 31. The category of investment. Indicate the category that most closely identitfies the instrument: Government Agency
Debt

Brief description: (optional): [Not Provided]

Item 32. If the security is a Repurchase agreement: is fund treating the acquisition of the repurchase agreement as the
aquisition of the underlying securities (i.e. collateral) for the purposes of portfolio diversification under rule 2a-7? No

Item 33. Rating. Indicate whether the security is a rated First Tier Security, rated Second Tier Security, an Unrated Security,
or no longer an Eligible Security: First Tier Security

Item 34. Name of each Designated NRSRO:

Name of Designated NRSRO Credit rating given by the Designated NRSRO
N/A N/A

Item 35. The maturity date as determined under rule 2a-7. Determine the maturity date, taking into account the maturity
shortening provisions of rule 2a-7(d): 2011-11-16

Item 36. The final legal maturity date, taking into account any maturity date extensions that may be effected at the option of
the issuer: 2011-11-16

Item 37. Does the security have a Demand Feature? No

Item 38. Does the security have a Guarantee? No

Item 39. Does the security have any enhancements, other than those identified in Items 37 and 38 above, on which the fund
is relying to determine the quality, maturity or liquidity of the security? No

Item 40. The total principal amount of the security held by the series, to the nearest cent: $1,500,000.00

Item 41. The total current amortized cost, to the nearest cent: $1,500,009.97

Item 42. The percentage of the money market fund's net assets invested in the security, to the nearest hundredth of a
percent: 0.95%

Item 43. Explanatory notes. Disclose any other information that may be material to other disclosures related to the portfolio
security:

Item 44. Is this an llliquid Security as of the date of this report? No

Item 45. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), including the value of any capital support agreement: $1,500,124.50

Item 46. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), excluding the value of any capital support agreement: $1,500,124.50

Security
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Item 26. The name of the issuer: Federal Home Loan Bank

Item 27. The title of the issue (including coupon or yield): Federal Home Loan Bank 0.300000%

Item 28. The CUSIP. If the security has a CUSIP, filers must provide the security's CUSIP pursuant to this ltem and may
skip Items 29 and 30: 3133725W0

Item 29. Other unique identifier, if the security has a unique identifier. If a CUSIP is provided pursuant to Item 28, skip this
Item: [Not Provided]

Iltem 30. CIK of the issuer, if the issuer has a CIK. If a CUSIP is provided pursuant to Item 28, skip this Item: [Not Provided]
Iltem 31. The category of investment. Indicate the category that most closely identitfies the instrument: Government Agency
Debt

Brief description: (optional): [Not Provided]

Item 32. If the security is a Repurchase agreement: is fund treating the acquisition of the repurchase agreement as the
aquisition of the underlying securities (i.e. collateral) for the purposes of portfolio diversification under rule 2a-7? No

Item 33. Rating. Indicate whether the security is a rated First Tier Security, rated Second Tier Security, an Unrated Security,
or no longer an Eligible Security: First Tier Security

Item 34. Name of each Designated NRSRO:

Name of Designated NRSRO Credit rating given by the Designated NRSRO
N/A N/A

Item 35. The maturity date as determined under rule 2a-7. Determine the maturity date, taking into account the maturity
shortening provisions of rule 2a-7(d): 2011-11-01

Item 36. The final legal maturity date, taking into account any maturity date extensions that may be effected at the option of
the issuer: 2011-11-01

Item 37. Does the security have a Demand Feature? No

Item 38. Does the security have a Guarantee? No

Item 39. Does the security have any enhancements, other than those identified in Items 37 and 38 above, on which the fund
is relying to determine the quality, maturity or liquidity of the security? No

Item 40. The total principal amount of the security held by the series, to the nearest cent: $1,000,000.00

Item 41. The total current amortized cost, to the nearest cent: $1,000,000.00

Iltem 42. The percentage of the money market fund's net assets invested in the security, to the nearest hundredth of a
percent: 0.63%

Item 43. Explanatory notes. Disclose any other information that may be material to other disclosures related to the portfolio
security:

Item 44. Is this an llliquid Security as of the date of this report? No

Item 45. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), including the value of any capital support agreement: $1,000,116.00

Iltem 46. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), excluding the value of any capital support agreement: $1,000,116.00

Security

Item 26. The name of the issuer: Federal Home Loan Bank
Item 27. The title of the issue (including coupon or yield): Federal Home Loan Bank 0.195000%

Item 28. The CUSIP. If the security has a CUSIP, filers must provide the security's CUSIP pursuant to this Iltem and may
skip Items 29 and 30: 313373MRO

Item 29. Other unique identifier, if the security has a unique identifier. If a CUSIP is provided pursuant to Item 28, skip this
Item: [Not Provided]

Item 30. CIK of the issuer, if the issuer has a CIK. If a CUSIP is provided pursuant to Item 28, skip this Item: [Not Provided]

Item 31. The category of investment. Indicate the category that most closely identitfies the instrument: Government Agency
Debt

Brief description: (optional): [Not Provided]

Item 32. If the security is a Repurchase agreement: is fund treating the acquisition of the repurchase agreement as the
aquisition of the underlying securities (i.e. collateral) for the purposes of portfolio diversification under rule 2a-7? No

Item 33. Rating. Indicate whether the security is a rated First Tier Security, rated Second Tier Security, an Unrated Security,
or no longer an Eligible Security: First Tier Security

Item 34. Name of each Designated NRSRO:
Name of Designated NRSRO Credit rating given by the Designated NRSRO
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N/A N/A
Item 35. The maturity date as determined under rule 2a-7. Determine the maturity date, taking into account the maturity
shortening provisions of rule 2a-7(d): 2011-11-25

Item 36. The final legal maturity date, taking into account any maturity date extensions that may be effected at the option of
the issuer: 2011-11-25

Item 37. Does the security have a Demand Feature? No

Item 38. Does the security have a Guarantee? No

Item 39. Does the security have any enhancements, other than those identified in Items 37 and 38 above, on which the fund
is relying to determine the quality, maturity or liquidity of the security? No

Item 40. The total principal amount of the security held by the series, to the nearest cent: $2,000,000.00

Item 41. The total current amortized cost, to the nearest cent: $1,999,602.83

Iltem 42. The percentage of the money market fund's net assets invested in the security, to the nearest hundredth of a
percent: 1.27%

Item 43. Explanatory notes. Disclose any other information that may be material to other disclosures related to the portfolio
security:

Item 44. Is this an llliquid Security as of the date of this report? No

Item 45. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), including the value of any capital support agreement: $1,999,962.00

Item 46. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), excluding the value of any capital support agreement: $1,999,962.00

Security

Item 26. The name of the issuer: Federal Home Loan Bank
Item 27. The title of the issue (including coupon or yield): Federal Home Loan Bank 1.000000%

Item 28. The CUSIP. If the security has a CUSIP, filers must provide the security's CUSIP pursuant to this Iltem and may
skip Items 29 and 30: 3133XVRS2

Item 29. Other unique identifier, if the security has a unique identifier. If a CUSIP is provided pursuant to Item 28, skip this
Item: [Not Provided]

Item 30. CIK of the issuer, if the issuer has a CIK. If a CUSIP is provided pursuant to Item 28, skip this Item: [Not Provided]

Item 31. The category of investment. Indicate the category that most closely identitfies the instrument: Government Agency
Debt

Brief description: (optional): [Not Provided]

Item 32. If the security is a Repurchase agreement: is fund treating the acquisition of the repurchase agreement as the
aquisition of the underlying securities (i.e. collateral) for the purposes of portfolio diversification under rule 2a-7? No

Item 33. Rating. Indicate whether the security is a rated First Tier Security, rated Second Tier Security, an Unrated Security,
or no longer an Eligible Security: First Tier Security

Item 34. Name of each Designated NRSRO:

Name of Designated NRSRO Credit rating given by the Designated NRSRO
N/A N/A

Item 35. The maturity date as determined under rule 2a-7. Determine the maturity date, taking into account the maturity
shortening provisions of rule 2a-7(d): 2011-12-28

Item 36. The final legal maturity date, taking into account any maturity date extensions that may be effected at the option of
the issuer: 2011-12-28

Item 37. Does the security have a Demand Feature? No

Item 38. Does the security have a Guarantee? No

Iltem 39. Does the security have any enhancements, other than those identified in Items 37 and 38 above, on which the fund
is relying to determine the quality, maturity or liquidity of the security? No

Item 40. The total principal amount of the security held by the series, to the nearest cent: $2,750,000.00

Iltem 41. The total current amortized cost, to the nearest cent: $2,753,229.98

Item 42. The percentage of the money market fund's net assets invested in the security, to the nearest hundredth of a
percent: 1.74%

Item 43. Explanatory notes. Disclose any other information that may be material to other disclosures related to the portfolio
security:

Iltem 44. Is this an llliquid Security as of the date of this report? No
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Item 45. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), including the value of any capital support agreement: $2,753,916.00
Item 46. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), excluding the value of any capital support agreement: $2,753,916.00

Security

Item 26. The name of the issuer: Federal Home Loan Mortgage Corp.

Item 27. The title of the issue (including coupon or yield): Federal Home Loan Mortgage Corp. 0.194700%

Item 28. The CUSIP. If the security has a CUSIP, filers must provide the security's CUSIP pursuant to this Iltem and may
skip Items 29 and 30: 3134G1JR6

Item 29. Other unique identifier, if the security has a unique identifier. If a CUSIP is provided pursuant to Item 28, skip this
Item: [Not Provided]

Item 30. CIK of the issuer, if the issuer has a CIK. If a CUSIP is provided pursuant to Item 28, skip this Item: [Not Provided]

Item 31. The category of investment. Indicate the category that most closely identitfies the instrument: Government Agency
Debt

Brief description: (optional): [Not Provided]

Item 32. If the security is a Repurchase agreement: is fund treating the acquisition of the repurchase agreement as the
aquisition of the underlying securities (i.e. collateral) for the purposes of portfolio diversification under rule 2a-7? No

Item 33. Rating. Indicate whether the security is a rated First Tier Security, rated Second Tier Security, an Unrated Security,
or no longer an Eligible Security: First Tier Security

Item 34. Name of each Designated NRSRO:

Name of Designated NRSRO Credit rating given by the Designated NRSRO
N/A N/A

Item 35. The maturity date as determined under rule 2a-7. Determine the maturity date, taking into account the maturity
shortening provisions of rule 2a-7(d): 2011-11-21

Item 36. The final legal maturity date, taking into account any maturity date extensions that may be effected at the option of
the issuer: 2011-11-21

Item 37. Does the security have a Demand Feature? No

Item 38. Does the security have a Guarantee? No

Item 39. Does the security have any enhancements, other than those identified in Items 37 and 38 above, on which the fund
is relying to determine the quality, maturity or liquidity of the security? No

Item 40. The total principal amount of the security held by the series, to the nearest cent: $1,000,000.00

Item 41. The total current amortized cost, to the nearest cent: $999,930.82

Item 42. The percentage of the money market fund's net assets invested in the security, to the nearest hundredth of a
percent: 0.63%

Item 43. Explanatory notes. Disclose any other information that may be material to other disclosures related to the portfolio
security:

Item 44. Is this an llliquid Security as of the date of this report? No

Item 45. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), including the value of any capital support agreement: $1,000,102.00

Item 46. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), excluding the value of any capital support agreement: $1,000,102.00

Security

Item 26. The name of the issuer: Federal Home Loan Mortgage Corp.
Item 27. The title of the issue (including coupon or yield): Federal Home Loan Mortgage Corp. 0.195800%

Item 28. The CUSIP. If the security has a CUSIP, filers must provide the security's CUSIP pursuant to this Item and may
skip Items 29 and 30: 3134G1LC6

Item 29. Other unique identifier, if the security has a unique identifier. If a CUSIP is provided pursuant to Item 28, skip this
Item: [Not Provided]

Item 30. CIK of the issuer, if the issuer has a CIK. If a CUSIP is provided pursuant to Item 28, skip this Item: [Not Provided]

Iltem 31. The category of investment. Indicate the category that most closely identitfies the instrument: Government Agency
Debt

Brief description: (optional): [Not Provided]
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Item 32. If the security is a Repurchase agreement: is fund treating the acquisition of the repurchase agreement as the
aquisition of the underlying securities (i.e. collateral) for the purposes of portfolio diversification under rule 2a-7? No

Item 33. Rating. Indicate whether the security is a rated First Tier Security, rated Second Tier Security, an Unrated Security,
or no longer an Eligible Security: First Tier Security

Item 34. Name of each Designated NRSRO:

Name of Designated NRSRO Credit rating given by the Designated NRSRO
N/A N/A

Item 35. The maturity date as determined under rule 2a-7. Determine the maturity date, taking into account the maturity
shortening provisions of rule 2a-7(d): 2011-11-29

Item 36. The final legal maturity date, taking into account any maturity date extensions that may be effected at the option of
the issuer: 2011-11-29

Item 37. Does the security have a Demand Feature? No

Item 38. Does the security have a Guarantee? No

Item 39. Does the security have any enhancements, other than those identified in Items 37 and 38 above, on which the fund
is relying to determine the quality, maturity or liquidity of the security? No

Item 40. The total principal amount of the security held by the series, to the nearest cent: $1,000,000.00

Item 41. The total current amortized cost, to the nearest cent: $999,919.75

Item 42. The percentage of the money market fund's net assets invested in the security, to the nearest hundredth of a
percent: 0.63%

Item 43. Explanatory notes. Disclose any other information that may be material to other disclosures related to the portfolio
security:

Item 44. Is this an llliquid Security as of the date of this report? No

Item 45. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), including the value of any capital support agreement: $1,000,053.00

Item 46. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), excluding the value of any capital support agreement: $1,000,053.00

Security

Iltem 26. The name of the issuer: Goldman Sachs & Co.
Item 27. The title of the issue (including coupon or yield): Goldman Sachs & Co. 0.100000%

Iltem 28. The CUSIP. If the security has a CUSIP, filers must provide the security's CUSIP pursuant to this ltem and may
skip Items 29 and 30: [Not Provided]

Item 29. Other unique identifier, if the security has a unique identifier. If a CUSIP is provided pursuant to Item 28, skip this
Item: 977HAP006_0.1000_M111104_MGSF

Item 30. CIK of the issuer, if the issuer has a CIK. If a CUSIP is provided pursuant to Item 28, skip this Item: 0000769993
Item 31. The category of investment. Indicate the category that most closely identitfies the instrument: Government Agency
Repurchase Agreement

Brief description: (optional): [Not Provided]

Item 32. If the security is a Repurchase agreement: is fund treating the acquisition of the repurchase agreement as the
aquisition of the underlying securities (i.e. collateral) for the purposes of portfolio diversification under rule 2a-7? Yes

Name of the issuer Maturity Coupon or Category of Principal Value of

date yield investment amount collateral
Government National Mortgage 538 05 15 §.000000 ~ SOVerMment $1,618,906.00 $1,343,735.22
Association Agency Debt
Government National Mortgage 5439 o715 5000000 ~ SOVerMMment $4,518,147.00 $3,806,264.85
Association Agency Debt

Item 33. Rating. Indicate whether the security is a rated First Tier Security, rated Second Tier Security, an Unrated Security,
or no longer an Eligible Security: First Tier Security

Item 34. Name of each Designated NRSRO:
Name of Designated NRSRO Credit rating given by the Designated NRSRO
N/A N/A

Item 35. The maturity date as determined under rule 2a-7. Determine the maturity date, taking into account the maturity
shortening provisions of rule 2a-7(d): 2011-11-04
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Item 36. The final legal maturity date, taking into account any maturity date extensions that may be effected at the option of

the issuer: 2011-11-04

Item 37. Does the security have a Demand Feature? No
Item 38. Does the security have a Guarantee? No

Item 39. Does the security have any enhancements, other than those identified in Items 37 and 38 above, on which the fund
is relying to determine the quality, maturity or liquidity of the security? No

Item 40. The total principal amount of the security held by the series, to the nearest cent: $5,000,000.00
Item 41. The total current amortized cost, to the nearest cent: $5,000,000.00
Iltem 42. The percentage of the money market fund's net assets invested in the security, to the nearest hundredth of a

percent: 3.16%

Item 43. Explanatory notes. Disclose any other information that may be material to other disclosures related to the portfolio

security:

Item 44. |s this an llliquid Security as of the date of this report? No
Item 45. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), including the value of any capital support agreement: $4,999,950.00

Item 46. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), excluding the value of any capital support agreement: $4,999,950.00

Security

Item 26. The name of the issuer: ING Financial Markets LLC
Item 27. The title of the issue (including coupon or yield): ING Financial Markets LLC 0.130000%

Item 28. The CUSIP. If the security has a CUSIP, filers must provide the security's CUSIP pursuant to this Iltem and may
skip Items 29 and 30: [Not Provided]

Item 29. Other unique identifier, if the security has a unique identifier. If a CUSIP is provided pursuant to Item 28, skip this
Item: 977HAX009_0.1300_M111101_MGSF

Item 30. CIK of the issuer, if the issuer has a CIK. If a CUSIP is provided pursuant to Item 28, skip this Item: 0000877559
Item 31. The category of investment. Indicate the category that most closely identitfies the instrument: Government Agency

Repurchase Agreement

Brief description: (optional): [Not Provided]

Iltem 32. If the security is a Repurchase agreement: is fund treating the acquisition of the repurchase agreement as the
aquisition of the underlying securities (i.e. collateral) for the purposes of portfolio diversification under rule 2a-7? Yes

Name of the issuer

Federal National Mortgage
Association

Federal National Mortgage
Association
Federal National Mortgage
Association
Federal National Mortgage
Association
Federal National Mortgage
Association
Federal National Mortgage
Association
Federal National Mortgage
Association
Federal National Mortgage
Association
Federal National Mortgage
Association
Federal National Mortgage
Association
Federal National Mortgage
Association

Maturity
date

2014-07-01
2018-10-01
2018-10-01
2020-04-01
2021-09-01
2021-11-01
2022-05-01
2022-10-01
2023-02-01
2023-07-01

2024-04-01

Coupon or
yield

2.149999
2.108000
3.496999
1.288000
2.238999
1.270999
2.000000
1.796000
2.020000
1.788999

2.346000

Category of
investment
Government Agency
Debt

Government Agency
Debt

Government Agency
Debt

Government Agency
Debt

Government Agency
Debt

Government Agency
Debt

Government Agency
Debt

Government Agency
Debt

Government Agency
Debt

Government Agency
Debt

Government Agency
Debt

Principal
amount

$16,192,238.00
$56,141,000.00
$25,070,942.00
$70,684,460.00
$4,101,600.00

$18,869,654.00
$15,036,724.00
$25,340,000.00
$32,182,412.00
$25,000,637.00

$40,333,304.00

Value of
collateral

$648,402.87
$552,466.96
$189,061.16
$1,610,032.98
$55,138.63
$924,890.41
$180,949.40
$372,558.13
$428,737.45
$281,909.58

$1,383,496.59
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Federal National Mortgage
Association
Federal National Mortgage
Association
Federal National Mortgage
Association
Federal National Mortgage
Association
Federal National Mortgage
Association
Federal National Mortgage
Association
Federal National Mortgage
Association
Federal National Mortgage
Association
Federal National Mortgage
Association
Federal National Mortgage
Association
Federal National Mortgage
Association
Federal National Mortgage
Association

2024-07-01

2024-11-01

2025-07-01

2026-01-01

2026-02-01

2027-01-01

2027-09-01

2028-05-01

2029-11-01

2030-01-01

2033-11-01

2036-09-01

1.776999

1.897000

2177999

2.363999

2.517999

1.992000

2.384999

3.494000

2.140000

2.374000

2.439999

2.504000

Government Agency
Debt
Government Agency
Debt
Government Agency
Debt
Government Agency
Debt
Government Agency
Debt
Government Agency
Debt
Government Agency
Debt
Government Agency
Debt
Government Agency
Debt
Government Agency
Debt
Government Agency
Debt
Government Agency
Debt

$21,901,407.00
$28,913,970.00
$12,626,600.00
$20,657,337.00
$17,083,141.00
$7,900,000.00

$22,100,000.00
$76,872,341.00
$40,391,559.00
$27,781,964.00
$1,285,000.00

$3,735,000.00

$1,027,136.92
$494,362.48
$106,267.79
$180,974.87
$171,548.67
$156,014.16
$799,887.94
$913,868.81
$895,974 .22
$1,215,821.00
$199,617.44

$2,684,888.24

Item 33. Rating. Indicate whether the security is a rated First Tier Security, rated Second Tier Security, an Unrated Security,
or no longer an Eligible Security: First Tier Security

Item 34. Name of each Designated NRSRO:

N/A

N/A

Name of Designated NRSRO Credit rating given by the Designated NRSRO

Iltem 35. The maturity date as determined under rule 2a-7. Determine the maturity date, taking into account the maturity

shortening provisions of rule 2a-7(d): 2011-11-01

Item 36. The final legal maturity date, taking into account any maturity date extensions that may be effected at the option of

the issuer: 2011-11-01

Item 37. Does the security have a Demand Feature? No
Item 38. Does the security have a Guarantee? No

Item 39. Does the security have any enhancements, other than those identified in Items 37 and 38 above, on which the fund
is relying to determine the quality, maturity or liquidity of the security? No

Item 40. The total principal amount of the security held by the series, to the nearest cent: $15,000,000.00
Item 41. The total current amortized cost, to the nearest cent: $15,000,000.00
Item 42. The percentage of the money market fund's net assets invested in the security, to the nearest hundredth of a

percent: 9.49%

Item 43. Explanatory notes. Disclose any other information that may be material to other disclosures related to the portfolio

security:

Item 44. Is this an llliquid Security as of the date of this report? No
Item 45. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), including the value of any capital support agreement: $15,000,000.00
Iltem 46. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), excluding the value of any capital support agreement: $15,000,000.00

Security

Item 26. The name of the issuer: TD Securities USA LLC
Item 27. The title of the issue (including coupon or yield): TD Securities USA LLC 0.090000%

Item 28. The CUSIP. If the security has a CUSIP, filers must provide the security's CUSIP pursuant to this Iltem and may
skip Items 29 and 30: [Not Provided]
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Item 29. Other unique identifier, if the security has a unique identifier. If a CUSIP is provided pursuant to Item 28, skip this
Item: 87299D009 0.0900_M111101_MGSF
Item 30. CIK of the issuer, if the issuer has a CIK. If a CUSIP is provided pursuant to Item 28, skip this Item: 0001335977
Item 31. The category of investment. Indicate the category that most closely identitfies the instrument: Treasury
Repurchase Agreement
Brief description: (optional): [Not Provided]

Item 32. If the security is a Repurchase agreement: is fund treating the acquisition of the repurchase agreement as the
aquisition of the underlying securities (i.e. collateral) for the purposes of portfolio diversification under rule 2a-7? Yes

Name of the Maturity Coupon or Category of Principal Value of
issuer date yield investment amount collateral
U.S. Treasury Bill 2012-08-23 NA Treasury Debt $1,222,000.00 $1,220,982.07
E’éﬁaﬁeas“ry 2019-02-15  8.875000 Treasury Debt $712,000.00 $1,074,550.38
,L\lJc')?é Treasury 2012-01-31  4.750000 Treasury Debt $1,017,000.00  $1,041,036.80
,ch')f’é Treasury 2013-09-30  0.125000 Treasury Debt $1,092,500.00  $1,089,201.61
h’(‘)‘f’e' Treasury 2013-11-15  0.500000 Treasury Debt $1,205,000.00  $1,212,285.67
ﬁ'ofé Treasury 2013-11-30  2.000000 Treasury Debt $995,000.00 $1,037,755.80
h’ﬁe' Treasury 2014-01-15  2.000000 Treasury Debt $918,000.00 $1,210,491.34
ﬁjé Treasury 2015-08-15  4.250000 Treasury Debt $996,000.00 $1,135,890.85
ﬁ(‘)?é Treasury 2015-12-31  2.125000 Treasury Debt $1,042,000.00  $1,104,428.91
h’ﬁe‘ Treasury 2016-05-31  1.750000 Treasury Debt $847,900.00 $883,253.68
,L\lJc')?é Treasury 2017-02-15  4.625000 Treasury Debt $969,000.00 $1,148,485.26
,ch')f’é Treasury 2017-09-30  1.875000 Treasury Debt $998,000.00 $1,025,004.00
h’(‘)‘f’e' Treasury 2020-07-15  1.250000 Treasury Debt $925,000.00 $1,064,918.76
ﬁ'ofé Treasury 2028-01-15  1.750000 Treasury Debt $15,000.00 $18,948.46
h’ﬁe' Treasury 2032-04-15  3.375000 Treasury Debt $545,000.00 $1,032,797.76

Item 33. Rating. Indicate whether the security is a rated First Tier Security, rated Second Tier Security, an Unrated Security,
or no longer an Eligible Security: First Tier Security

Item 34. Name of each Designated NRSRO:

Name of Designated NRSRO Credit rating given by the Designated NRSRO
N/A N/A

Item 35. The maturity date as determined under rule 2a-7. Determine the maturity date, taking into account the maturity
shortening provisions of rule 2a-7(d): 2011-11-01

Item 36. The final legal maturity date, taking into account any maturity date extensions that may be effected at the option of
the issuer: 2011-11-01

Item 37. Does the security have a Demand Feature? No

Item 38. Does the security have a Guarantee? No

Item 39. Does the security have any enhancements, other than those identified in Items 37 and 38 above, on which the fund
is relying to determine the quality, maturity or liquidity of the security? No

Item 40. The total principal amount of the security held by the series, to the nearest cent: $15,000,000.00

Item 41. The total current amortized cost, to the nearest cent: $15,000,000.00
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Item 42. The percentage of the money market fund's net assets invested in the security, to the nearest hundredth of a
percent: 9.49%

Item 43. Explanatory notes. Disclose any other information that may be material to other disclosures related to the portfolio
security:

Iltem 44. Is this an llliquid Security as of the date of this report? No

Item 45. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), including the value of any capital support agreement: $15,000,000.00

Item 46. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), excluding the value of any capital support agreement: $15,000,000.00

Security

Iltem 26. The name of the issuer: U.S. Treasury Note
Item 27. The title of the issue (including coupon or yield): U.S. Treasury Note 4.625000%

Item 28. The CUSIP. If the security has a CUSIP, filers must provide the security's CUSIP pursuant to this Item and may
skip Items 29 and 30: 912828GC8

Item 29. Other unique identifier, if the security has a unique identifier. If a CUSIP is provided pursuant to Item 28, skip this
Item: [Not Provided]

Item 30. CIK of the issuer, if the issuer has a CIK. If a CUSIP is provided pursuant to Item 28, skip this Item: [Not Provided]
Item 31. The category of investment. Indicate the category that most closely identitfies the instrument: Treasury Debt

Brief description: (optional): [Not Provided]

Item 32. If the security is a Repurchase agreement: is fund treating the acquisition of the repurchase agreement as the
aquisition of the underlying securities (i.e. collateral) for the purposes of portfolio diversification under rule 2a-7? No

Item 33. Rating. Indicate whether the security is a rated First Tier Security, rated Second Tier Security, an Unrated Security,
or no longer an Eligible Security: First Tier Security

Item 34. Name of each Designated NRSRO:

Name of Designated NRSRO Credit rating given by the Designated NRSRO
N/A N/A

Item 35. The maturity date as determined under rule 2a-7. Determine the maturity date, taking into account the maturity
shortening provisions of rule 2a-7(d): 2011-12-31

Item 36. The final legal maturity date, taking into account any maturity date extensions that may be effected at the option of
the issuer: 2011-12-31

Item 37. Does the security have a Demand Feature? No

Item 38. Does the security have a Guarantee? No

Item 39. Does the security have any enhancements, other than those identified in Items 37 and 38 above, on which the fund
is relying to determine the quality, maturity or liquidity of the security? No

Item 40. The total principal amount of the security held by the series, to the nearest cent: $1,500,000.00

Item 41. The total current amortized cost, to the nearest cent: $1,510,784.42

Item 42. The percentage of the money market fund's net assets invested in the security, to the nearest hundredth of a
percent: 0.96%

Item 43. Explanatory notes. Disclose any other information that may be material to other disclosures related to the portfolio
security:

Item 44. Is this an llliquid Security as of the date of this report? No

Iltem 45. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), including the value of any capital support agreement: $1,511,133.00

Item 46. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), excluding the value of any capital support agreement: $1,511,133.00

Security

Item 26. The name of the issuer: U.S. Treasury Note

Item 27. The title of the issue (including coupon or yield): U.S. Treasury Note 1.125000%

Iltem 28. The CUSIP. If the security has a CUSIP, filers must provide the security's CUSIP pursuant to this Iltem and may
skip Items 29 and 30: 912828KA7

Item 29. Other unique identifier, if the security has a unique identifier. If a CUSIP is provided pursuant to Item 28, skip this
Item: [Not Provided]
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Iltem 30. CIK of the issuer, if the issuer has a CIK. If a CUSIP is provided pursuant to Item 28, skip this Item: [Not Provided]
Item 31. The category of investment. Indicate the category that most closely identitfies the instrument: Treasury Debt

Brief description: (optional): [Not Provided]

Item 32. If the security is a Repurchase agreement: is fund treating the acquisition of the repurchase agreement as the
aquisition of the underlying securities (i.e. collateral) for the purposes of portfolio diversification under rule 2a-7? No

Item 33. Rating. Indicate whether the security is a rated First Tier Security, rated Second Tier Security, an Unrated Security,
or no longer an Eligible Security: First Tier Security

Item 34. Name of each Designated NRSRO:

Name of Designated NRSRO Credit rating given by the Designated NRSRO
N/A N/A

Item 35. The maturity date as determined under rule 2a-7. Determine the maturity date, taking into account the maturity
shortening provisions of rule 2a-7(d): 2011-12-15

Item 36. The final legal maturity date, taking into account any maturity date extensions that may be effected at the option of
the issuer: 2011-12-15

Item 37. Does the security have a Demand Feature? No

Item 38. Does the security have a Guarantee? No

Item 39. Does the security have any enhancements, other than those identified in Items 37 and 38 above, on which the fund
is relying to determine the quality, maturity or liquidity of the security? No

Item 40. The total principal amount of the security held by the series, to the nearest cent: $1,500,000.00

Item 41. The total current amortized cost, to the nearest cent: $1,501,437.80

Iltem 42. The percentage of the money market fund's net assets invested in the security, to the nearest hundredth of a
percent: 0.95%

Item 43. Explanatory notes. Disclose any other information that may be material to other disclosures related to the portfolio
security:

Item 44. Is this an llliquid Security as of the date of this report? No

Item 45. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), including the value of any capital support agreement: $1,501,933.50

Iltem 46. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), excluding the value of any capital support agreement: $1,501,933.50

Security

Iltem 26. The name of the issuer: Wells Fargo Securities LLC

Item 27. The title of the issue (including coupon or yield): Wells Fargo Securities LLC 0.130000%

Item 28. The CUSIP. If the security has a CUSIP, filers must provide the security's CUSIP pursuant to this Iltem and may
skip Items 29 and 30: [Not Provided]

Item 29. Other unique identifier, if the security has a unique identifier. If a CUSIP is provided pursuant to Item 28, skip this
Item: 977HCB005_0.1300_M111101_MGSF

Item 30. CIK of the issuer, if the issuer has a CIK. If a CUSIP is provided pursuant to Item 28, skip this Item: 0000072971
Item 31. The category of investment. Indicate the category that most closely identitfies the instrument: Government Agency
Repurchase Agreement

Brief description: (optional): [Not Provided]

Item 32. If the security is a Repurchase agreement: is fund treating the acquisition of the repurchase agreement as the
aquisition of the underlying securities (i.e. collateral) for the purposes of portfolio diversification under rule 2a-7? Yes

Name of the issuer Maturity Coupon or Category of Principal Value of
date yield investment amount collateral

Federal National Mortgage 2041-10-01  4.000000 Government Agency

Association Debt $15,000,000.00 $15,449,520.98

Item 33. Rating. Indicate whether the security is a rated First Tier Security, rated Second Tier Security, an Unrated Security,
or no longer an Eligible Security: First Tier Security

Item 34. Name of each Designated NRSRO:

Name of Designated NRSRO Credit rating given by the Designated NRSRO
N/A N/A

Item 35. The maturity date as determined under rule 2a-7. Determine the maturity date, taking into account the maturity
shortening provisions of rule 2a-7(d): 2011-11-01
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Item 36. The final legal maturity date, taking into account any maturity date extensions that may be effected at the option of
the issuer: 2011-11-01

Item 37. Does the security have a Demand Feature? No
Item 38. Does the security have a Guarantee? No

Item 39. Does the security have any enhancements, other than those identified in Items 37 and 38 above, on which the fund
is relying to determine the quality, maturity or liquidity of the security? No

Item 40. The total principal amount of the security held by the series, to the nearest cent: $15,000,000.00
Iltem 41. The total current amortized cost, to the nearest cent: $15,000,000.00

Iltem 42. The percentage of the money market fund's net assets invested in the security, to the nearest hundredth of a
percent: 9.49%

Item 43. Explanatory notes. Disclose any other information that may be material to other disclosures related to the portfolio
security:

Item 44. |s this an llliquid Security as of the date of this report? No

Item 45. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), including the value of any capital support agreement: $15,000,000.00

Item 46. The value of the security, calculated using available market quotations (or an appropriate substitute that reflects
current market conditions), excluding the value of any capital support agreement: $15,000,000.00
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