


American Beacon U.S. Government Money Market Select Fund as of 01/31/2012  (Unaudited)

Cusip Issuer Maturity Date Final Maturity Date Principal Amount Amortized Cost Coupon/ Yield Category of Investment

Repo Barclays Capital Non-Govt Tri-Pty Repo 2/1/2012 2/1/2012 12,000,000.00 12,000,000.00 0.38% Other Repurchase Agreement

Repo BNP Paribas Sec Non-Govt Tri-Party Repo 2/1/2012 2/1/2012 12,000,000.00 12,000,000.00 0.38% Other Repurchase Agreement

Repo BNP Paribas Sec USGovt Tri-Party Repo 2/1/2012 2/1/2012 75,000,000.00 75,000,000.00 0.25% Government Agency Repurchase Agreement

Repo Deutsche Bank Sec Non-Govt Tri-Pty Repo 2/1/2012 2/1/2012 12,000,000.00 12,000,000.00 0.28% Other Repurchase Agreement

147539670 DWS Government Cash Fund 2/1/2012 2/1/2012 100,000.00 100,000.00 0.03% Investment Company

313374WR7 FHLB FRN 2/1/2012 2/5/2013 5,000,000.00 5,001,588.38 0.26% Government Agency Debt

313375FP7 FHLB FRN 2/1/2012 2/25/2013 7,300,000.00 7,308,671.73 0.31% Government Agency Debt

Repo Goldman Sachs USGovt Tri-Party Repo 2/1/2012 2/1/2012 10,000,000.00 10,000,000.00 0.14% Government Agency Repurchase Agreement

Repo Goldman Sachs USGovt Tri-Party Repo 2/1/2012 2/1/2012 23,398,168.00 23,398,168.45 0.21% Government Agency Repurchase Agreement

Repo Deutsche Bk Sec USGovt Tri-Party Repo 2/2/2012 2/2/2012 10,000,000.00 10,000,000.00 0.12% Government Agency Repurchase Agreement

Repo JPM Securities Non-Govt Tri-Party Repo 2/2/2012 2/2/2012 12,000,000.00 12,000,000.00 0.40% Other Repurchase Agreement

Repo Deutsche Bk Sec USGovt Tri-Party Repo 2/3/2012 2/3/2012 10,000,000.00 10,000,000.00 0.10% Government Agency Repurchase Agreement

Repo Goldman Sachs USGovt Tri-Party Repo 2/6/2012 2/6/2012 10,000,000.00 10,000,000.00 0.14% Government Agency Repurchase Agreement

3128X9ZJ2 FHLMC FRN 2/16/2012 2/16/2012 7,825,000.00 7,825,002.35 0.25% Government Agency Debt

31398A6S6 FNMA FRN 2/23/2012 11/23/2012 8,922,000.00 8,929,286.08 0.30% Government Agency Debt

31398A7K2 FNMA FRN 2/28/2012 12/28/2012 7,700,000.00 7,708,564.97 0.30% Government Agency Debt

69351CAD5 PNC Funding Corp FDIC FRN 4/1/2012 4/1/2012 8,900,000.00 8,904,383.48 0.78% Government Agency Debt

36967HAT4 GECC FDIC FRN 4/24/2012 4/24/2012 16,000,000.00 16,005,700.13 0.63% Government Agency Debt

86257EGE2 Straight-A Funding LLC 4(2) CP 4/26/2012 4/26/2012 14,000,000.00 13,993,719.44 0.19% Government Agency Debt

313376F26 FHLB 0.18% 11/23/2012 11/23/2012 5,000,000.00 4,999,474.56 0.18% Government Agency Debt

Weighted Average Maturity: 20

Weighted Average Life: 56

http://www.sec.gov/cgi-bin/browse-edgar?action=getcompany&CIK=0001096012&type=n-mfp&dateb=&count=40&scd=filings
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