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An investment in the Euro Liquidi ty Fund is not a guaranteed investment. An investment in a Money Market Fund is di fferent fr om an investment in deposits and is capable 
of f luctuating in price; you may not get back the original  amount invested. The Euro Liquidi ty Fund does not rely on external support for guaranteeing l iquidi ty or stabi l ising 
the NAV per uni t or share. The risk of loss of the principal  is to be borne by the investor.

This material  is directed to el igible counterparties and professional cl ients only and should not be rel ied upon by retai l  cl ients. For Asia Pacific markets, i t is directed to 
insti tutional investors, expert investors and professional investors only and should not be rel ied upon by retai l  investors. Information in this report has been obtained from 
sources bel ieved to be rel iable, but i ts accuracy and completeness are not guaranteed. The US Dol lar Fund is a sub -fund of Northern Trust Global Funds plc is a regulated 

col lective investment scheme in the Ireland under Central  Bank of Ireland UCITS regulations. Past performance does not guaran tee future results. This information is 
provided for i l lustrative purposes only and does not consti tute a recommendation for any investment strategy or product descr ibed herein. This information is not intended 
as investment advice and does not take into account an investor's individual circumstances. Due to rounding of the % weights for the maturi ty distr ibution and instrument, 

industry and credi t breakdown shown above, the total  in each case may not sum to 100%.

Northern Trust Global Investments Limited (NTGIL) has been appointed by the fund as the investment manager and is registered as a l imited company in England and 
Wales with company registration number 03929218. Registered Office: 50 Bank Street, London E14 5NT. Issued by NTGIL. NTGIL is authorised and regulated by the 
Financial  Conduct Authori ty in the United Kingdom.

The Euro Liquidity Fund, a Fund of Northern Trust Global Funds plc, is a Short -Term Variable Net Asset 

Value Money Market Fund

Northern Trust | Asset Management
THE EURO LIQUIDITY FUND

Credit  Breakdown Matur i ty  Distr ibut ion

l AAA 4.0

l AA+ 4.0

l AA 3.0

l AA- 13.9

l A+ 47.5

l A 21.5

l

Short Term 
Rating Only 
(A-1+/A-1)

6.2

l Overnight 27.3

l 2-7 Days 10.4

l 8-15 Days 7.2

l 16-30 days 6.9

l 31-60 days 16.3

l 61-97 days 14.4

l 98-180 days 12.6

l 181-270 days 4.0

l 271-366 days 1.0

Fund

7-day Average  Net Yield 3.82%

30-day Average  Net Yield 3.82%

WAM as at 06-MAR-2024 33 Days

WAL as at 06-MAR-2024 45 Days

Cumulative Weekly Liquidity 32.04

Fund holdings and shareholder concentration are available 

upon request.

Portfolio Information

Key Facts

Domicile Ireland

Share Class Launch Date 15 August 2014

Legal Structure ICVC

Regulatory Structure UCITS

Fund Size (Euro)  €2.51bn 

Benchmark
ESTR Volume Weighted 

Trimmed Mean Rate

Dealing Frequency Daily

Cut Off 2pm Irish Time 

Fund Rating;

S&P AAAf S1+

Moody’s Aaa-mf

Portfolio Manager Team Managed

Asset Name Asset Type Maturity Country

BANK OF NOVA SCOTIA (LONDON 

BRANCH
TD 07-Mar-2024 Canada

BANK OF NOVA SCOTIA MTN RegS CORP 18-Apr-2024 Canada

CREDIT AGRICOLE CORPORATE AND 

INVE
TD 07-Mar-2024 France

ERSTE GROUP BANK AG EURO TD 07-Mar-2024 Austria

KBC BANK (LONDON BRANCH)   RegS CD 11-Mar-2024 Belgium

KBC BANK (LONDON BRANCH) EURO TD 07-Mar-2024 Belgium

LA BANQUE POSTALE(PARIS BRANCH) 

EU
TD 07-Mar-2024 France

MUFG BANK LTD (LONDON BRANCH) 

EURO
TD 07-Mar-2024 Japan

TRI-PARTY BNP PARIBAS SA TPREPO 07-Mar-2024

TRI-PARTY CITIGROUP GLOBAL 

MARKETS
TPREPO 07-Mar-2024

Top Ten Holdings

06-MAR-2024
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