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SECURITIES AND EXCHANGE

COMMISSION
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Form NPORT-P FORM NPORT
MONTHLY PORTFOLIO INVESTMENTS
REPORT
Confidential |
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Phone |310-402-2681
E-mail Address |fi|ing@m200mp|iance.com
Notification Information
Notify via Filing Website only? |
Series ID |S000059908
Class (Contract) ID |COOO195944

Item A.1. Information about the Registrant.

a. Name of Registrant GraniteShares ETF Trust
b. Investment Company Act file number for 811-23214
Registrant (e.g., 811-)
c. CIK number of Registrant 0001689873
d. LEI of Registrant 5493000DHHSS5JBORB94

e. Address and telephone number of Registrant.
Street Address 1 205 Hudson Street 7th floor
Street Address 2

City New York

State, if applicable NEW YORK

Foreign country, if applicable UNITED STATES OF AMERICA
Zip / Postal code 10013

Telephone number 1-646-876-5143



Item A.2. Information about the Series.

a. Name of Series. GraniteShares HIPS US High Income
ETF

b. EDGAR series identifier (if any). S000059908

c. LEI of Series. 549300T812Q2D4QlI1D15

Item A.3. Reporting period.
a. Date of fiscal year-end. 2021-06-30
a. Date as of which information is reported. 2020-09-30

Item A.4. Final Filing.

Does the Fund anticipate that this will be Yes X No
its final filing on Form N PORT?

NPORT-P: Part B: Information About the Fund

Report the following information for the Fund and its consolidated subsidiaries.

Item B.1. Assets and liabilities. Report amounts in U.S. dollars.

a. Total assets, including assets attributable 7645761 .24
to miscellaneous securities reported in Part

D.
b. Total liabilities. 4306.79
c. Net assets. 7641454.45

Item B.2. Certain assets and liabilities. Report amounts in U.S. dollars.

a. Assets attributable to miscellaneous 0
securities reported in Part D.

b. Assets invested in a Controlled Foreign 0
Corporation for the purpose of investing in
certain types of instruments such as, but
not limited to, commodities.

c. Borrowings attributable to amounts payable for notes payable, bonds, and similar debt, as reported pursuant
to rule 6-04(13)(a) of Regulation S-X [17 CFR 210.6-04(13)(a)].

Amounts payable within one year.

Banks or other financial institutions for 0
borrowings.

Controlled companies. 0
Other affiliates. 0
Others. 0
Amounts payable after one year.

Banks or other financial institutions for 0
borrowings.

Controlled companies. 0
Other affiliates. 0
Others. 0

d. Payables for investments purchased either (i) on a delayed delivery, when-issued, or other firm commitment
basis, or (ii) on a standby commitment basis.

(i) On a delayed delivery, when-issued, or (
other firm commitment basis:

(ii) On a standby commitment basis: 0

e. Liquidation preference of outstanding 0
preferred stock issued by the Fund.

f. Cash and cash equivalents not reported in
Parts C and D.

Item B.3. Portfolio level risk metrics.

If the average value of the Fund's debt securities positions for the previous three months, in the aggregate,
exceeds 25% or more of the Fund's net asset value, provide:

Currency Metric: 1



ISO Currency code United States Dollar

a. Interest Rate Risk (DV01). For each currency for which the Fund had a value of 1% or more of the Fund’s
net asset value, provide the change in value of the portfolio resulting from a 1 basis point change in interest
rates, for each of the following maturities: 3 month, 1 year, 5 years, 10 years, and 30 years.

Maturity period. 3 month. 0
Maturity period. 1 year. 0
Maturity period. 5 years. 0
Maturity period. 10 years. 0
Maturity period. 30 years. 0

b. Interest Rate Risk (DV100). For each currency for which the Fund had a value of 1% or more of the Fund’s
net asset value, provide the change in value of the portfolio resulting from a 100 basis point change in
interest rates, for each of the following maturities: 3 month, 1 year, 5 years, 10 years, and 30 years.

Maturity period. 3 month. 0
Maturity period. 1 year. 0
Maturity period. 5 years. 0
Maturity period. 10 years. 0
Maturity period. 30 years. 0

c. Credit Spread Risk (SDV01, CR01 or CS01). Provide the change in value of the portfolio resulting from a 1
basis point change in credit spreads where the shift is applied to the option adjusted spread, aggregated by
investment grade and non-investment grade exposures, for each of the following maturities: 3 month, 1 year,
5 years, 10 years, and 30 years.

Investment Grade.

Maturity period. 3 month. 0
Maturity period. 1 year. 0
Maturity period. 5 years. 0
Maturity period. 10 years. 0
Maturity period. 30 years. 0
Non-Investment Grade.

Maturity period. 3 month. 0
Maturity period. 1 year. 0
Maturity period. 5 years. 0
Maturity period. 10 years. 0
Maturity period. 30 years. 0

For purposes of Item B.3., calculate value as the sum of the absolute values of:
(i) the value of each debt security,

(ii) the notional value of each swap, including, but not limited to, total return swaps, interest rate swaps, and
credit default swaps, for which the underlying reference asset or assets are debt securities or an interest
rate;

(i) the notional value of each futures contract for which the underlying reference asset or assets are debt
securities or an interest rate; and

(iv) the delta-adjusted notional value of any option for which the underlying reference asset is an asset described
in clause (i),(ii), or (iii).

Report zero for maturities to which the Fund has no exposure. For exposures that fall between any of the listed
maturities in (a) and (b), use linear interpolation to approximate exposure to each maturity listed above. For
exposures outside of the range of maturities listed above, include those exposures in the nearest maturity.

Item B.4. Securities lending.

a. For each borrower in any securities lending transaction, provide the following information:

If the average value of the Fund's debt securities positions for the previous three months, in the aggregate,
exceeds 25% or more of the Fund's net asset value, provide:

b. Did any securities lending counterparty Yes X No

provide any non-cash collateral?
If yes, unless the non-cash collateral is included in the Schedule

of Portfolio Investments in Part C, provide the following
information for each category of non-cash collateral received for
loaned securities:

Item B.5. Return information.

a. Monthly total returns of the Fund for each of the preceding three months. If the Fund is a Multiple Class Fund,
report returns for each class. Such returns shall be calculated in accordance with the methodologies outlined
in ltem 26(b) (1) of Form N-1A, Instruction 13 to sub-Item 1 of Item 4 of Form N-2, or ltem 26(b)(i) of Form
N-3, as applicable.



Monthly Total Return Record: 1

Monthly total returns of the Fund for each Month 1. 0.0312
of the preceding three months

Monthly total returns of the Fund for each Month 2. 0.0227
of the preceding three months

Monthly total returns of the Fund for each Month 3. 0.0251
of the preceding three months

b. Class identification number(s) (if any) of C000195944
the Class(es) for which returns are
reported.

c. For each of the preceding three months, monthly net realized gain (loss) and net change in unrealized
appreciation (or depreciation) attributable to derivatives for each of the following categories: commodity
contracts, credit contracts, equity contracts, foreign exchange contracts, interest rate contracts, and other
contracts. Within each such asset category, further report the same information for each of the following
types of derivatives instrument: forward, future, option, swaption, swap, warrant, and other. Report in U.S.
dollars. Losses and depreciation shall be reported as negative numbers.

Asset category. Commodity Contracts
Monthly net realized gain(loss) Month 1.
Monthly net change in unrealized Month 1.

appreciation (or depreciation)
Monthly net realized gain(loss) Month 2.
Monthly net change in unrealized Month 2.
appreciation (or depreciation)
Monthly net realized gain(loss) Month 3.

Monthly net change in unrealized Month 3.
appreciation (or depreciation)

Instrument type. Forwards
Monthly net realized gain(loss) Month 1.
Monthly net change in unrealized Month 1.

appreciation (or depreciation)
Monthly net realized gain(loss) Month 2.
Monthly net change in unrealized Month 2.
appreciation (or depreciation)
Monthly net realized gain(loss) Month 3.

Monthly net change in unrealized Month 3.
appreciation (or depreciation)

Instrument type. Futures
Monthly net realized gain(loss) Month 1.
Monthly net change in unrealized Month 1.

appreciation (or depreciation)
Monthly net realized gain(loss) Month 2.
Monthly net change in unrealized Month 2.
appreciation (or depreciation)
Monthly net realized gain(loss) Month 3.
Monthly net change in unrealized Month 3.
appreciation (or depreciation)

Instrument type. Options

Monthly net realized gain(loss) Month 1.



Monthly net change in unrealized
appreciation (or depreciation)

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized

appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized

appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)

Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)

Monthly net change in unrealized
appreciation (or depreciation)

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Swaptions

Swaps

Warrants

Other



Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)

Asset category.

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized

appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized

appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized

appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)

Monthly net realized gain(loss)

Monthly net change in unrealized
appreciation (or depreciation)

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Credit Contracts

Forwards

Futures

Options



Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized

appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized

appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized

appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)

Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized

appreciation (or depreciation)

Monthly net realized gain(loss)

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Swaptions

Swaps

Warrants

Other



Monthly net change in unrealized
appreciation (or depreciation)

Asset category.

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized

appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized

appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized

appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized

appreciation (or depreciation)

Instrument type.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Equity Contracts

Forwards

Futures

Options

Swaptions



Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized

appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized

appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)

Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)

Asset category.

Monthly net realized gain(loss)

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Swaps

Warrants

Other

Foreign Exchange Contracts



Monthly net change in unrealized
appreciation (or depreciation)

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized

appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized

appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized

appreciation (or depreciation)

Instrument type.
Monthly net realized gain(loss)
Monthly net change in unrealized

appreciation (or depreciation)

Monthly net realized gain(loss)

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Forwards

Futures

Options

Swaptions



Monthly net change in unrealized
appreciation (or depreciation)

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized

appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized

appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized

appreciation (or depreciation)

Asset category.

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)

Monthly net realized gain(loss)

Monthly net change in unrealized
appreciation (or depreciation)

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Swaps

Warrants

Other

Interest Rate Contracts



Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized

appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized

appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized

appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)

Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)

Monthly net change in unrealized
appreciation (or depreciation)

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Forwards

Futures

Options

Swaptions



Instrument type.

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized

appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized

appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized

appreciation (or depreciation)

Asset category.

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized

appreciation (or depreciation)

Instrument type.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Swaps

Warrants

Other

Other Contracts

Forwards



Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized

appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized

appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)

Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)
Monthly net realized gain(loss)
Monthly net change in unrealized
appreciation (or depreciation)

Instrument type.

Monthly net realized gain(loss)

Monthly net change in unrealized
appreciation (or depreciation)

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Month 2.

Month 2.

Month 3.

Month 3.

Month 1.

Month 1.

Futures

Options

Swaptions

Swaps



Monthly net realized gain(loss) Month 2.

Monthly net change in unrealized Month 2.
appreciation (or depreciation)
Monthly net realized gain(loss) Month 3.

Monthly net change in unrealized Month 3.
appreciation (or depreciation)

Instrument type. Warrants
Monthly net realized gain(loss) Month 1.
Monthly net change in unrealized Month 1.

appreciation (or depreciation)
Monthly net realized gain(loss) Month 2.
Monthly net change in unrealized Month 2.
appreciation (or depreciation)
Monthly net realized gain(loss) Month 3.

Monthly net change in unrealized Month 3.
appreciation (or depreciation)

Instrument type. Other
Monthly net realized gain(loss) Month 1.
Monthly net change in unrealized Month 1.

appreciation (or depreciation)

Monthly net realized gain(loss) Month 2.

Monthly net change in unrealized Month 2.

appreciation (or depreciation)

Monthly net realized gain(loss) Month 3.

Monthly net change in unrealized Month 3.

appreciation (or depreciation)

d. For each of the preceding three months, monthly net realized gain (loss) and net change in unrealized

appreciation (or depreciation) attributable to investment other than derivatives. Report in U.S. dollars. Losses
and depreciation shall be reported as negative numbers.

Month 1

Monthly net realized gain(loss) Month 1. 0.02
Monthly net change in unrealized Month 1. 200062.97
appreciation (or depreciation)

Month 2

Monthly net realized gain(loss) Month 2. -11076.04
Monthly net change in unrealized Month 2. 133863.62
appreciation (or depreciation)

Month 3

Monthly net realized gain(loss) Month 3. 26540.76
Monthly net change in unrealized Month 1. 01833.48

appreciation (or depreciation)

Item B.6. Flow information.

Provide the aggregate dollar amounts for sales and redemptions/repurchases of Fund shares during each of the
preceding three months. If shares of the Fund are held in omnibus accounts, for purposes of calculating the
Fund's sales, redemptions, and repurchases, use net sales or redemptions/repurchases from such omnibus
accounts. The amounts to be reported under this ltem should be after any front-end sales load has been
deducted and before any deferred or contingent deferred sales load or charge has been deducted. Shares sold



shall include shares sold by the Fund to a registered unit investment trust. For mergers and other acquisitions,
include in the value of shares sold any transaction in which the Fund acquired the assets of another investment
company or of a personal holding company in exchange for its own shares. For liquidations, include in the value
of shares redeemed any transaction in which the Fund liquidated all or part of its assets. Exchanges are defined
as the redemption or repurchase of shares of one Fund or series and the investment of all or part of the
proceeds in shares of another Fund or series in the same family of investment companies.

Month 1.

a. Total net asset value of shares sold (including 0
exchanges but excluding reinvestment of
dividends and distributions).

b. Total net asset value of shares sold in 0
connection with reinvestments of dividends
and distributions.

c. Total net asset value of shares redeemed or 0
repurchased, including exchanges.

Month 2.

a. Total net asset value of shares sold (including 598814.16

exchanges but excluding reinvestment of
dividends and distributions).

b. Total net asset value of shares sold in 0
connection with reinvestments of dividends
and distributions.

c. Total net asset value of shares redeemed or
repurchased, including exchanges.

Month 3.

a. Total net asset value of shares sold (including 0
exchanges but excluding reinvestment of
dividends and distributions).

b. Total net asset value of shares sold in 0
connection with reinvestments of dividends
and distributions.

c. Total net asset value of shares redeemed or 0
repurchased, including exchanges.

Item B.7. Highly Liquid Investment Minimum information.

a. If applicable, provide the Fund's current
Highly Liquid Investment Minimum.

b. If applicable, provide the number of days 0
that the Fund's holdings in Highly Liquid
Investments fell below the Fund's Highly
Liquid Investment Minimum during the
reporting period.

c. Did the Fund's Highly Liquid Investment Yes
Minimum change during the reporting
period?

Item B.8. Derivatives Transactions.

No N/A

For portfolio investments of open-end management investment companies, provide the percentage of the
Fund's Highly Liquid Investments that it has segregated to cover or pledged to satisfy margin
requirements in connection with derivatives transactions that are classified among the following

categories as specified in rule 22e-4 [17 CFR 270.22e-4]:

1. Moderately Liquid Investments

2. Less Liquid Investments

3. llliquid Investments

Classification Moderately Liquid Investments

Percentage of the Fund's Highly Liquid
Investments that are segregated or pledged
to cover the Fund's derivatives transactions.

Classification Less Liquid Investments

Percentage of the Fund's Highly Liquid
Investments that are segregated or pledged
to cover the Fund's derivatives transactions.

Classification llliquid Investments

Percentage of the Fund's Highly Liquid
Investments that are segregated or pledged
to cover the Fund's derivatives transactions.

NPORT-P: Part C: Schedule of Portfolio Investments



Report the following information for the Fund and its consolidated subsidiaries.
Item C.1. Identification of investment.

a. Name of issuer (if any). AGNC INVESTMENT CORP

b. LEI (if any) of issuer. In the case of a 5TRACI5SHRMELWV320F39
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the AGNC
investment.
d. CUSIP (if any). 00123Q104
e. At least one of the following other identifiers:
Identifier. ISIN
ISIN. US00123Q1040
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier

used
Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used
Description of other unique identifier.
Item C.2. Amount of each investment.
Balance 9926
Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which | United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 138070.66
currency of investment is not
denominated in U.S. dollars, provide the

h t d t Icylat lue.
d. B’é?cgﬂ%%éav%ﬂ%econ‘%é’é"rgﬂ ?oen\(/e? gs?sets 1.8069

of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Iltem and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b.



If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. Illiquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.
c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:
i. Mandatory convertible? [Y/N] Yes No

ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase



repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.
Value

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? Yes No

d. Repurchase rate.
e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment Yes X No
represent reinvestment of cash collateral
received for loaned securities?
If Yes, provide the value of the investment
representing cash collateral.

b. Does any portion of this investment Yes X No
represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

c. Is any portion of this investment on loan by Yes X No
the Fund?

If Yes, provide the value of the securities on
loan.

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.
Item C.1. Identification of investment.

a. Name of issuer (if any). APOLLO INVESTMENT CORP

b. LEI (if any) of issuer. In the case of a 5493005P1417WFB3FW47
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the AINV
investment.
d. CUSIP (if any). 03761U502
e. At least one of the following other identifiers:
Identifier. ISIN
ISIN. US03761U5020
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier
used



Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used

Description of other unique identifier.

Item C.2. Amount of each investment.

Balance 11670

Units Number of shares
Description of other units.

b. Currency. Indicate the currency in which | United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 96510.90
currency of investment is not
denominated in U.S. dollars, provide the

h lcyl lue.
d. E’)écrcgﬁga%ga\sglﬂgegomp?grgg %en\é gs?sets 1.2630

of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. Illiquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to Item C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have



differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated

trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy
in which the fair value measurements fall
pursuant to U.S. Generally Accepted
Accounting Principles 7(ASC 820, Fair Value
Measurement). [1/2/3] Report "N/A" if the
investment does not have a level associated
with it (i.e., net asset value used as the
practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N]

d. Are there any interest payments in arrears
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind?
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N]
ii. Contingent convertible? [Y/N]

X |1

Yes

Yes

Yes

Yes

Yes

3 N/A

No

No

No

No
No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.

iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the
relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each

conversion ratio.
v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the
transaction (repurchase, reverse
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Value

ii. If N, provide the name and LEI (if any) of counterparty.

c. Tri-party?
d. Repurchase rate.

e. Maturity date.

Repurchase

Yes

Yes

Reverse
Repurchase

No

No

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be

aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not



limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment I Yes I X No
represent reinvestment of cash collateral
received for loaned securities?
If Yes, provide the value of the investment |
representing cash collateral.

b. Does any portion of this investment I_ Yes ,T No
represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities |
representing non-cash collateral.

c. Is any portion of this investment on loan by I Yes I X No
the Fund?

If Yes, provide the value of the securities on |
loan.

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). IABERDEEN TTL DYN DIVID

b. LEI (if any) of issuer. In the case of a |254900D48NKNOG295843
holding in a fund that is a series of a
series trust, report the LEI of the series.

C. Title of the issue or description of the IAOD
investment.
d. CUSIP (if any). |00326L.100
e. At least one of the following other identifiers:
Identifier. |ISIN
ISIN. |US00326L1008
Identifier. | Ticker (if ISIN is not available)

Ticker (if ISIN is not available). |

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier
used

Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used

Description of other unique identifier. |

Item C.2. Amount of each investment.

Balance |27129

Units INumber of shares

Description of other units. |

b. Currency. Indicate the currency in which |United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If |215404.26
currency of investment is not
denominated in U.S. dollars, provide the
exchange rate used to calculate value.

d. Percentage value compared to net assets |2.8189
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. IT Long l_ Short I_ N/A



Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage backed
security, ABS-asset backed commercial
paper, ABS-collateralized bond/debt
obligation, ABS-other, commodity, real
estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. | Other
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description. Registered Fund

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to Item C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | x 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.



c. Currently in default? [Y/N]

d. Are there any interest payments in arrears
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind?
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:
i. Mandatory convertible? [Y/N]

ii. Contingent convertible? [Y/N]

Yes

Yes

Yes

Yes

Yes

No

No

No

No
No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.

iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the
relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each

conversion ratio.
v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the
transaction (repurchase, reverse
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Value

Repurchase

Yes

ii. If N, provide the name and LEI (if any) of counterparty.

c. Tri-party?
d. Repurchase rate.

e. Maturity date.

Yes

Reverse
Repurchase

No

No

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be

aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

b. Does any portion of this investment
represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

c. Is any portion of this investment on loan by
the Fund?

If Yes, provide the value of the securities on
loan.

Yes

Yes

Yes

No

No

No



NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any).

. LEI (if any) of issuer. In the case of a
holding in a fund that is a series of a
series trust, report the LEI of the series.

. Title of the issue or description of the
investment.

d. CUSIP (if any).

e. At least one of the following other identifiers

Identifier.

ISIN.

Identifier.

Ticker (if ISIN is not available).

Identifier.

Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used

Description of other unique identifier.

Item C.2. Amount of each investment.

Balance
Units
Description of other units.

b. Currency. Indicate the currency in which

the investment is denominated.

. Value. Report values in U.S. dollars. If
currency of investment is not
denominated in U.S. dollars, provide the
exchange rate used to calculate value.

. Percentage value compared to net assets
of the Fund.

APPLE HOSPITALITY REIT
INC

549300EVZAROFBZO4F 16

APLE

03784Y200

ISIN

US03784Y2000

Ticker (if ISIN is not available)

Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier
used

10932

Number of shares

United States Dollar

105056.52

1.3748

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Iltem and respond to the relevant payoff profile question in Item C.11.

Payoff profile.

X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among

each of the following:

a. Asset type (short-term investment vehicle
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,

Equity-common

equity-preferred, debt, derivative-commodity,

derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

. Issuer type (corporate, U.S. Treasury, U.S.
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Corporate



Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to Iltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.
f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] Yes No
ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).



Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.
Value

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? Yes No

d. Repurchase rate.
e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment Yes X No
represent reinvestment of cash collateral
received for loaned securities?
If Yes, provide the value of the investment
representing cash collateral.

b. Does any portion of this investment Yes X No
represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

c. Is any portion of this investment on loan by Yes X No
the Fund?

If Yes, provide the value of the securities on
loan.

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.
Item C.1. Identification of investment.

a. Name of issuer (if any). ARES CAPITAL CORP

b. LEI (if any) of issuer. In the case of a WEQ826660JYSI5GUAB47
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the ARCC
investment.
d. CUSIP (if any). 04010L103
e. At least one of the following other identifiers:
Identifier. ISIN
ISIN. US04010L1035
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier.



Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier

used
Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used
Description of other unique identifier.
Item C.2. Amount of each investment.
Balance 11059
Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which | United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 154273.05
currency of investment is not
denominated in U.S. dollars, provide the

Bxchangae rate used to calcgl?te value.
ercentage value compared to net assets |2.0189

of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments

ii. Moderately Liquid Investments

iii. Less Liquid Investments

iv. Illiquid Investments

Category. N/A
Percentage. N/A



b. If attributing multiple classification categories to the holding, indicate which of the three circumstances
listed in the Instructions to Iltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:
i. Mandatory convertible? [Y/N] Yes No

ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.

Value
ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? Yes No
d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:



. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral

received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

. Does any portion of this investment
represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

. Is any portion of this investment on loan by
the Fund?

If Yes, provide the value of the securities on
loan.

NPORT-P: Part C: Sch

Yes X No
Yes X No
Yes X No

edule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any).

. LEI (if any) of issuer. In the case of a
holding in a fund that is a series of a
series trust, report the LEI of the series.

. Title of the issue or description of the
investment.

d. CUSIP (if any).

e. At least one of the following other identifiers

Identifier.

ISIN.

Identifier.

Ticker (if ISIN is not available).

Identifier.

Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used

Description of other unique identifier.

Item C.2. Amount of each investment.

Balance
Units
Description of other units.

b. Currency. Indicate the currency in which

the investment is denominated.

. Value. Report values in U.S. dollars. If
currency of investment is not
denominated in U.S. dollars, provide the
exchange rate used to calculate value.

. Percentage value compared to net assets
of the Fund.

Item C.3. Indicate payoff profile among the

APOLLO COMMERCIAL REAL
ESTAT

549300E0AN7M2AQHSY29

ARI

03762U105
ISIN
US03762U1051

Ticker (if ISIN is not available)

Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier
used

9381

Number of shares

United States Dollar

84522.81

1.1061

following categories (long, short, N/A). For derivatives,

respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.



Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commaodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to Iltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | x 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).



ii. Annualized rate.

. Currently in default? [Y/N] Yes No

. Are there any interest payments in arrears Yes No

or have any coupon payments been legally
deferred by the issuer? [Y/N]

. Is any portion of the interest paid in kind? Yes No

[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.
For convertible securities, also provide:

i. Mandatory convertible? [Y/N] Yes No
ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a.

Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.

Value

ii. If N, provide the name and LEI (if any) of counterparty.

. Tri-party? Yes No
. Repurchase rate.

. Maturity date.

Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a.

Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a.

Does any amount of this investment Yes X No
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

. Does any portion of this investment Yes X No

represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

. Is any portion of this investment on loan by Yes X No

the Fund?

If Yes, provide the value of the securities on
loan.



NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any).

. LEI (if any) of issuer. In the case of a
holding in a fund that is a series of a
series trust, report the LEI of the series.

. Title of the issue or description of the
investment.

d. CUSIP (if any).

e. At least one of the following other identifiers

Identifier.

ISIN.

Identifier.

Ticker (if ISIN is not available).

Identifier.

Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used

Description of other unique identifier.

Item C.2. Amount of each investment.

Balance
Units
Description of other units.

b. Currency. Indicate the currency in which

the investment is denominated.

. Value. Report values in U.S. dollars. If
currency of investment is not
denominated in U.S. dollars, provide the
exchange rate used to calculate value.

. Percentage value compared to net assets
of the Fund.

ARMOUR RESIDENTIAL REIT
INC

549300KOWAOEJUX74V72

ARR

042315507

ISIN

US0423155078

Ticker (if ISIN is not available)

Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier
used

9996

Number of shares

United States Dollar

95061.96

1.2440

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile.

X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among

each of the following:

a. Asset type (short-term investment vehicle
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,

Equity-common

equity-preferred, debt, derivative-commodity,

derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

. Issuer type (corporate, U.S. Treasury, U.S.
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Corporate



Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. Illiquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to Iltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.
f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] Yes No
ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).



Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a

. Select the category that reflects the Repurchase
transaction (repurchase, reverse
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.
. Counterparty.
i. Cleared by central counterparty? [Y/N] If Yes
Y, provide the name of the central
counterparty.
Value
ii. If N, provide the name and LEI (if any) of counterparty.
. Tri-party? Yes
. Repurchase rate.
. Maturity date.

Reverse
Repurchase

No

No

Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be

aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a.

Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a.

Does any amount of this investment Yes
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

. Does any portion of this investment Yes

represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

. Is any portion of this investment on loan by Yes

the Fund?

If Yes, provide the value of the securities on
loan.

X No
X No
X No

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). ADVENT CONVERT &
INCOME

b. LEI (if any) of issuer. In the case of a ZEFY1K43K8JK66NIVK50
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the AVK
investment.

d. CUSIP (if any). 00764C109

e. At least one of the following other identifiers:

Identifier. ISIN

ISIN. US00764C1099

Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).



Identifier. Other unique identifier (if ticker

and ISIN are not available).

Indicate the type of identifier

used
Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used
Description of other unique identifier.
Item C.2. Amount of each investment.
Balance 15684
Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which | United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 216596.04
currency of investment is not
denominated in U.S. dollars, provide the

Bxchangae rate used to calcgl?te value.
ercentage value compared to net assets |2.8345

of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long

Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among

each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage backed
security, ABS-asset backed commercial
paper, ABS-collateralized bond/debt
obligation, ABS-other, commodity, real
estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. | Other
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description. Registered Fund

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments

ii. Moderately Liquid Investments

iii. Less Liquid Investments

iv. Illiquid Investments

Category. N/A
Percentage. N/A



b. If attributing multiple classification categories to the holding, indicate which of the three circumstances
listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.
c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:
i. Mandatory convertible? [Y/N] Yes No

ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.

Value
ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? Yes No
d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.



Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment I Yes I X No
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment |
representing cash collateral.

b. Does any portion of this investment I Yes IT No
represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities |
representing non-cash collateral.

c. Is any portion of this investment on loan by I Yes I X No
the Fund?

If Yes, provide the value of the securities on |
loan.

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). ABERDEEN GLBL PREM
PROP
b. LEI (if any) of issuer. In the case of a |2549006N165AK05LKM02

holding in a fund that is a series of a
series trust, report the LEI of the series.

@, Title of the issue or description of the | AWP
investment.
d. CUSIP (if any). |00302L108
e. At least one of the following other identifiers:
Identifier. |ISIN
ISIN. |US00302L1089
Identifier. | Ticker (if ISIN is not available)

Ticker (if ISIN is not available). |

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier
used

Other unique identifier (if ticker and ISIN are I
not available). Indicate the type of identifier
used

Description of other unique identifier. |

Item C.2. Amount of each investment.

Balance |37172

Units |Number of shares

Description of other units. |

b. Currency. Indicate the currency in which |United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If |171362.92
currency of investment is not
denominated in U.S. dollars, provide the
exchange rate used to calculate value.

d. Percentage value compared to net assets |2_2425
of the Fund.




Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage backed
security, ABS-asset backed commercial
paper, ABS-collateralized bond/debt
obligation, ABS-other, commodity, real
estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. | Other
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description. Registered Fund

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to Item C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | x 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.



i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

. Currently in default? [Y/N] Yes No

. Are there any interest payments in arrears Yes No

or have any coupon payments been legally
deferred by the issuer? [Y/N]

. Is any portion of the interest paid in kind? Yes No

[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.
For convertible securities, also provide:

i. Mandatory convertible? [Y/N] Yes No
ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a.

Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.

Value

ii. If N, provide the name and LEI (if any) of counterparty.

. Tri-party? Yes No
. Repurchase rate.

. Maturity date.

Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a.

Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a.

Does any amount of this investment Yes X No
represent reinvestment of cash collateral

received for loaned securities?

If Yes, provide the value of the investment

representing cash collateral.

. Does any portion of this investment Yes X No

represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

. Is any portion of this investment on loan by Yes X No

the Fund?



If Yes, provide the value of the securities on
loan.

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). BARINGS BDC INC

b. LEI (if any) of issuer. In the case of a 549300GSF4KFZP60ONG49
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the BBDC
investment.
d. CUSIP (if any). 06759L103
e. At least one of the following other identifiers:
Identifier. ISIN
ISIN. US06759L1035
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier

used
Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used
Description of other unique identifier.
Item C.2. Amount of each investment.
Balance 19799
Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which | United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 158392.00
currency of investment is not
denominated in U.S. dollars, provide the
exchange rate used to calculate value.

d. Percentage value compared to net assets |2.0728
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.



sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to Iltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | x 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:
i. Mandatory convertible? [Y/N] Yes No

ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.



iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the
relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each

conversion ratio.
v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a.

Select the category that reflects the
transaction (repurchase, reverse
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

. Counterparty.

i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Value

Repurchase Reverse
Repurchase
Yes No

ii. If N, provide the name and LEI (if any) of counterparty.

. Tri-party?
. Repurchase rate.

. Maturity date.

Yes No

Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be

aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a.

Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a.

Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

. Does any portion of this investment

represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

. Is any portion of this investment on loan by

the Fund?

If Yes, provide the value of the securities on
loan.

Yes X No
Yes X No
Yes X No

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). BAIN CAPITAL SPECIALTY
FINAN

b. LEI (if any) of issuer. In the case of a 549300V2JL72ROEYBK64
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the BCSF
investment.

d. CUSIP (if any). 05684B107

e. At least one of the following other identifiers:

Identifier. ISIN



ISIN. US05684B1070
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier

used
Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used
Description of other unique identifier.
Item C.2. Amount of each investment.
Balance 10215
Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which | United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 104193.00
currency of investment is not
denominated in U.S. dollars, provide the

chan%e rate used to calcgl?te v?lue.
d. Percentage value compared to net assets |1.3635

of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
il Moderately Liquid Investments



iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] Yes No
ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.

iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the
relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.
Value
ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? Yes No

d. Repurchase rate.



e. Maturity date. |

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment I Yes I X No
represent reinvestment of cash collateral

received for loaned securities?

If Yes, provide the value of the investment |
representing cash collateral.

b. Does any portion of this investment I Yes IT No
represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities |
representing non-cash collateral.

c. Is any portion of this investment on loan by I Yes I X No
the Fund?

If Yes, provide the value of the securities on |
loan.

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). BLACKROCK RESOURCES &
COMMOD
b. LEI (if any) of issuer. In the case of a |8DZAUY8151X85PISSX42

holding in a fund that is a series of a
series trust, report the LEI of the series.

C. Title of the issue or description of the |ch
investment.
d. CUSIP (if any). |09257A108
e. At least one of the following other identifiers:
Identifier. |ISIN
ISIN. |US09257A1088
Identifier. |Ticker (if ISIN is not available)

Ticker (if ISIN is not available). |

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier
used

Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used

Description of other unique identifier. |

Item C.2. Amount of each investment.

Balance |30570

Units INumber of shares

Description of other units. |

b. Currency. Indicate the currency in which |United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If |181891 50
currency of investment is not



denominated in U.S. dollars, provide the
exchange rate used to calculate value.

d. Percentage value compared to net assets |2.3803
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage backed
security, ABS-asset backed commercial
paper, ABS-collateralized bond/debt
obligation, ABS-other, commodity, real
estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. | Other
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description. Registered Fund

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. Illiquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).



Item C.9. For debt securities

For debt securities, also provide:

a.
b.

Maturity date.

Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

. Currently in default? [Y/N] Yes No

. Are there any interest payments in arrears Yes No

or have any coupon payments been legally
deferred by the issuer? [Y/N]

. Is any portion of the interest paid in kind? Yes No

[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.
For convertible securities, also provide:

i. Mandatory convertible? [Y/N] Yes No
ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a.

Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement” if the Fund is the

cash borrower and posts collateral.

. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.

Value
ii. If N, provide the name and LEI (if any) of counterparty.

. Tri-party? Yes No
. Repurchase rate.

. Maturity date.

Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a.

Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a.

Does any amount of this investment Yes X No
represent reinvestment of cash collateral

received for loaned securities?

If Yes, provide the value of the investment

representing cash collateral.

. Does any portion of this investment Yes X No

represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?



If yes, provide the value of the securities
representing non-cash collateral.

c. Is any portion of this investment on loan by Yes X No
the Fund?

If Yes, provide the value of the securities on
loan.

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). BLACKROCK ENHANCED
INTERNATI
b. LEI (if any) of issuer. In the case of a N8Y5YESYCLFDXNNUQV93

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the BGY
investment.
d. CUSIP (if any). 092524107
e. At least one of the following other identifiers:
Identifier. ISIN
ISIN. US0925241079
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier

used
Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used
Description of other unique identifier.
Item C.2. Amount of each investment.
Balance 41744
Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which | United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 219990.88
currency of investment is not
denominated in U.S. dollars, provide the
exchange rate used to calculate value.

d. Percentage value compared to net assets |2.8789
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Iltem and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage backed
security, ABS-asset backed commercial
paper, ABS-collateralized bond/debt
obligation, ABS-other, commodity, real
estate, other).

If “other,” provide a brief description.



b. Issuer type (corporate, U.S. Treasury, U.S. | Other
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description. Registered Fund

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
il Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:
i. Mandatory convertible? [Y/N] Yes No

ii. Contingent convertible? [Y/N] Yes No



Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of

identifier used.

iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the
relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each

conversion ratio.
v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the
transaction (repurchase, reverse
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Value

Repurchase Reverse
Repurchase
Yes No

ii. If N, provide the name and LEI (if any) of counterparty.

c. Tri-party?
d. Repurchase rate.

e. Maturity date.

Yes No

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be

aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

b. Does any portion of this investment
represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

c. Is any portion of this investment on loan by
the Fund?

If Yes, provide the value of the securities on
loan.

Yes X No
Yes X No
Yes X No

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). BLACKROCK ENHANCED
GLOBAL DI
b. LEI (if any) of issuer. In the case of a U48QD6ILUF60LKMSND68

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the BOE
investment.



d. CUSIP (if any). 092501105

e. At least one of the following other identifiers:

Identifier. ISIN
ISIN. US0925011050
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier

used
Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used
Description of other unique identifier.
Item C.2. Amount of each investment.
Balance 22066
Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which | United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 211171.62
currency of investment is not
denominated in U.S. dollars, provide the

change rate used to calcylate value.
d %rcen?age value compareg ?o ne? assets |2.7635

of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage backed
security, ABS-asset backed commercial
paper, ABS-collateralized bond/debt
obligation, ABS-other, commodity, real
estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. | Other
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description. Registered Fund

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.
a.



Liquidity classification information. For portfolio investments of open-end management investment
companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. Illiquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:
i. Mandatory convertible? [Y/N] Yes No

ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.

iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the
relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.



Value |
ii. If N, provide the name and LEI (if any) of counterparty.
. Tri-party? I— Yes | No

c
d. Repurchase rate. |

e. Maturity date. |

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment I Yes I X No
represent reinvestment of cash collateral
received for loaned securities?
If Yes, provide the value of the investment I
representing cash collateral.

b. Does any portion of this investment I Yes lT No
represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities |
representing non-cash collateral.

c. Is any portion of this investment on loan by I Yes I X No
the Fund?

If Yes, provide the value of the securities on |
loan.

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). BP MIDSTREAM PARTNERS
LP
b. LEI (if any) of issuer. In the case of a |529900P|OYVTOPLH5962

holding in a fund that is a series of a
series trust, report the LEI of the series.

C. Title of the issue or description of the |BPMP
investment.
d. CUSIP (if any). |0556EL109
e. At least one of the following other identifiers:
Identifier. |ISIN
ISIN. |US0556EL1098
Identifier. | Ticker (if ISIN is not available)

Ticker (if ISIN is not available). |

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier
used

Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used

Description of other unique identifier. |

Item C.2. Amount of each investment.

Balance |7109

Units |Number of shares

Description of other units. |




b. Currency. Indicate the currency in which | United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 70450.19
currency of investment is not
denominated in U.S. dollars, provide the

h Iyl lue.
e e [ ooo
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. Illiquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | x 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the



investment does not have a level associated
with it (i.e., net asset value used as the
practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N]

d. Are there any interest payments in arrears
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind?
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N]
ii. Contingent convertible? [Y/N]

Yes

Yes

Yes

Yes

Yes

No

No

No

No
No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.

iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the
relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each

conversion ratio.
v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the
transaction (repurchase, reverse
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Value

Repurchase

Yes

ii. If N, provide the name and LEI (if any) of counterparty.

c. Tri-party?
d. Repurchase rate.

e. Maturity date.

Yes

Reverse
Repurchase

No

No

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be

aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

Yes

Yes

No

No



Does any portion of this investment
represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

c. Is any portion of this investment on loan by Yes X No

the Fund?

If Yes, provide the value of the securities on
loan.

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any).

BLACK STONE MINERALS
LP

b. LEI (if any) of issuer. In the case of a N/A
holding in a fund that is a series of a series
trust, report the LEI of the series.

c. Title of the issue or description of the BSM
investment.

d. CUSIP (if any). 09225M101

e. At least one of the following other identifiers:

Identifier. ISIN
ISIN. US09225M1018
Identifier. Ticker (if ISIN is not

Ticker (if ISIN is not available).

Identifier.

Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used

Description of other unique identifier.

Item C.2. Amount of each investment.

Balance
Units
Description of other units.

b. Currency. Indicate the currency in which
the investment is denominated.

available)

Other unique identifier (if
ticker and ISIN are not
available). Indicate the type
of identifier used

8640

Number of shares

United States Dollar

c. Value. Report values in U.S. dollars. If 53049.60
currency of investment is not denominated
in U.S. dollars, provide the exchange rate
used to calculate value.

d. Percentage value compared to net assets 10.6942

of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile.

X Long

Short

N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among

each of the following:

a. Asset type (short-term investment vehicle
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,

equity-preferred, debt, derivative-commodity,

derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured

Equity-common



note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
il Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.



f. For convertible securities, also provide:
i. Mandatory convertible? [Y/N]

ii. Contingent convertible? [Y/N]

Yes No
Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.

iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the
relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each

conversion ratio.
v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the
transaction (repurchase, reverse
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Value

Repurchase Reverse
Repurchase
Yes No

ii. If N, provide the name and LEI (if any) of counterparty.

c. Tri-party?
d. Repurchase rate.

e. Maturity date.

Yes No

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be

aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

b. Does any portion of this investment
represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

c. Is any portion of this investment on loan by
the Fund?

If Yes, provide the value of the securities on
loan.

Yes X No
Yes X No
Yes X No

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). CRESTWOOD EQUITY
PARTNERS LP

b. 549300CUYOF1TYDLDL45



LEI (if any) of issuer. In the case of a
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the CEQP
investment.
d. CUSIP (if any). 226344208
e. At least one of the following other identifiers:
Identifier. ISIN
ISIN. US2263442087
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier

used
Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used
Description of other unique identifier.
Item C.2. Amount of each investment.
Balance 3488
Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 43460.48
currency of investment is not
denominated in U.S. dollars, provide the

h t d to calcylate value.
d. B&rcénthe value compared fo net assets [0.5687

of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S.  |Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.



Item C.6.

Is the investment a Restricted Security? Yes X No
Item C.7.
a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
il Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:
i. Mandatory convertible? [Y/N] Yes No

ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.

iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the
relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.



b. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.
Value

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? Yes No

d. Repurchase rate.
e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment Yes X No
represent reinvestment of cash collateral
received for loaned securities?
If Yes, provide the value of the investment
representing cash collateral.

b. Does any portion of this investment Yes X No
represent non-cash collateral that is treated

as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

c. Is any portion of this investment on loan by Yes X No
the Fund?

If Yes, provide the value of the securities on
loan.

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). CHIMERA INVESTMENT
CORP
b. LEI (if any) of issuer. In the case of a 2JBBQFJOL123LOUBEB57

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the CIM
investment.
d. CUSIP (if any). 16934Q208
e. At least one of the following other identifiers:
Identifier. ISIN
ISIN. US16934Q2084
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier
used

Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used

Description of other unique identifier.

Item C.2. Amount of each investment.



Balance 8344

Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 68420.80
currency of investment is not
denominated in U.S. dollars, provide the

chan%e rate used to calcgl?te v?lue.
d. Percentage value compared to net assets |0.8954

of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
il Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.



Indicate the level within the fair value hierarchy | X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:

a.
b.

Maturity date.

Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

. Currently in default? [Y/N] Yes No

. Are there any interest payments in arrears Yes No

or have any coupon payments been legally
deferred by the issuer? [Y/N]

. Is any portion of the interest paid in kind? Yes No

[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.
For convertible securities, also provide:

i. Mandatory convertible? [Y/N] Yes No
ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a.

Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.

Value
ii. If N, provide the name and LEI (if any) of counterparty.

. Tri-party? Yes No
. Repurchase rate.

. Maturity date.

Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a.

Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a.

Yes X No



Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

b. Does any portion of this investment Yes X No
represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

c. Is any portion of this investment on loan by Yes X No
the Fund?

If Yes, provide the value of the securities on
loan.

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.
Item C.1. Identification of investment.

a. Name of issuer (if any). COHEN & STEERS INC

b. LEI (if any) of issuer. In the case of a 549300XXIA338A0X2K65
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the CNS
investment.
d. CUSIP (if any). 19247A100
e. At least one of the following other identifiers:
Identifier. ISIN
ISIN. US19247A1007
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier

used
Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used
Description of other unique identifier.
Item C.2. Amount of each investment.
Balance 3286
Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which  |United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 183161.64
currency of investment is not
denominated in U.S. dollars, provide the
exchange rate used to calculate value.

d. Percentage value compared to net assets |2.3969
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Iltem and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),



repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Yes No



Are there any interest payments in arrears
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind?
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:
i. Mandatory convertible? [Y/N]

ii. Contingent convertible? [Y/N]

Yes No
Yes No
Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.

iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the
relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each

conversion ratio.
v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the
transaction (repurchase, reverse
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement” if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Value

Repurchase Reverse
Repurchase
Yes No

ii. If N, provide the name and LEI (if any) of counterparty.

c. Tri-party?
d. Repurchase rate.

e. Maturity date.

Yes No

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be

aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

b. Does any portion of this investment
represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

c. Is any portion of this investment on loan by
the Fund?

If Yes, provide the value of the securities on
loan.

Yes X No
Yes X No
Yes X No

NPORT-P: Part C: Schedule of Portfolio Investments



Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). WESTERN ASSET GLOBAL
HIGH IN
b. LEI (if any) of issuer. In the case of a 549300JWVV1XIQ66WD13

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the EHI
investment.
d. CUSIP (if any). 95766B109
e. At least one of the following other identifiers:
Identifier. ISIN
ISIN. US95766B1098
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier

used
Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used
Description of other unique identifier.
Item C.2. Amount of each investment.
Balance 24395
Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which  |United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 235167.80
currency of investment is not
denominated in U.S. dollars, provide the

Bxchangae rate used to calcgl?te V?Iue.
ercentage value compared to net assets |3.0775

of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage backed
security, ABS-asset backed commercial
paper, ABS-collateralized bond/debt
obligation, ABS-other, commodity, real
estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. | Other
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description. Registered Fund

Item C.5. Country of investment or issuer.

a. us



Report the ISO country code that
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. Illiquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] Yes No
ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:



For debt securities, also provide:

a. Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.
Value

ii. If N, provide the name and LEI (if any) of counterparty.
. Tri-party? Yes No

c
d. Repurchase rate.
e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment Yes X No
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

b. Does any portion of this investment Yes X No
represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

c. Is any portion of this investment on loan by Yes X No
the Fund?

If Yes, provide the value of the securities on
loan.

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.
Item C.1. Identification of investment.

a. Name of issuer (if any). ENERGY TRANSFER LP

b. LEI (if any) of issuer. In the case of a MTLVNON7JESMIBIJ1H73
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the ET
investment.
d. CUSIP (if any). 29273V100
e. At least one of the following other identifiers:
Identifier. ISIN
ISIN. US29273V1008
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier. Other unique identifier (if ticker
and ISIN are not available).



Indicate the'type of identifier

used
Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used
Description of other unique identifier.
Item C.2. Amount of each investment.
0! lance 8428
Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which | United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 45679.76
currency of investment is not
denominated in U.S. dollars, provide the

xchange rate used to calcylate value.
d. E’ercen?age value compareH ?o ne? assets |0.5978

of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Iltem and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. Illiquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.



Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:
i. Mandatory convertible? [Y/N] Yes No

ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.

Value
ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? Yes No

d. Repurchase rate.
e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected



from among the following (forward, future,
option, swaption, swap (including but not

limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,

other).

Item C.12. Securities lending.

a. Does any amount of this investment Yes X No
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

b. Does any portion of this investment Yes X No
represent non-cash collateral that is treated

as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

c. Is any portion of this investment on loan by Yes X No
the Fund?

If Yes, provide the value of the securities on
loan.

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). FS KKR CAPITAL CORP

b. LEI (if any) of issuer. In the case of a 549300TYRSI1T21B1360
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the FSK
investment.
d. CUSIP (if any). 302635206
e. At least one of the following other identifiers:
Identifier. ISIN
ISIN. US3026352068
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier

used
Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used
Description of other unique identifier.
Item C.2. Amount of each investment.
Balance 8394
Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 133128.84
currency of investment is not
denominated in U.S. dollars, provide the
exchange rate used to calculate value.

d. Percentage value compared to net assets |1.7422
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Iltem and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A



Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. Illiquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.



. Currently in default? [Y/N] Yes No

. Are there any interest payments in arrears Yes No

or have any coupon payments been legally
deferred by the issuer? [Y/N]

. Is any portion of the interest paid in kind? Yes No

[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.
For convertible securities, also provide:

i. Mandatory convertible? [Y/N] Yes No
ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a.

Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.

Value

ii. If N, provide the name and LEI (if any) of counterparty.

. Tri-party? Yes No
. Repurchase rate.

. Maturity date.

Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a

. Type of derivative instrument that most

closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a.

Does any amount of this investment Yes X No
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

. Does any portion of this investment Yes X No

represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

. Is any portion of this investment on loan by Yes X No

the Fund?

If Yes, provide the value of the securities on
loan.



NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). GOLUB CAPITAL BDC INC

b. LEI (if any) of issuer. In the case of a 2549005WEOQLGK9APF78
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the GBDC
investment.
d. CUSIP (if any). 38173M102
e. At least one of the following other identifiers:
Identifier. ISIN
ISIN. US38173M1027
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier

used
Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used
Description of other unique identifier.
Item C.2. Amount of each investment.
Balance 11210
Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which | United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 148420.40
currency of investment is not
denominated in U.S. dollars, provide the
exchange rate used to calculate value.

d. Percentage value compared to net assets |1.9423
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commaodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.



a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. Illiquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | x 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.
f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] Yes No
ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:



For debt securities, also provide:

a. Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.
Value

ii. If N, provide the name and LEI (if any) of counterparty.
. Tri-party? Yes No

c
d. Repurchase rate.
e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment Yes X No
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

b. Does any portion of this investment Yes X No
represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

c. Is any portion of this investment on loan by Yes X No
the Fund?

If Yes, provide the value of the securities on
loan.

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.
Item C.1. Identification of investment.

a. Name of issuer (if any). CLOUGH GLBL
OPPORTUNITIES FD

b. LEI (if any) of issuer. In the case of a 549300DTG68UBCNCPY15
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the GLO
investment.
d. CUSIP (if any). 18914E106
e. At least one of the following other identifiers:
Identifier. ISIN
ISIN. US18914E1064
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier.



Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier

used
Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used
Description of other unique identifier.
Item C.2. Amount of each investment.
Balance 25216
Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which | United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 235517.44
currency of investment is not
denominated in U.S. dollars, provide the

Bxchangae rate used to calcgl?te value.
ercentage value compared to net assets |3.0821

of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage backed
security, ABS-asset backed commercial
paper, ABS-collateralized bond/debt
obligation, ABS-other, commodity, real
estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. | Other
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description. Registered Fund

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments

ii. Moderately Liquid Investments

iii. Less Liquid Investments

iv. Illiquid Investments

Category. N/A
Percentage. N/A



b. If attributing multiple classification categories to the holding, indicate which of the three circumstances
listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.
c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:
i. Mandatory convertible? [Y/N] Yes No

ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.

Value
ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? Yes No
d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.



Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment I Yes I X No
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment |
representing cash collateral.

b. Does any portion of this investment I Yes IT No
represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities |
representing non-cash collateral.

c. Is any portion of this investment on loan by I Yes I X No
the Fund?

If Yes, provide the value of the securities on |
loan.

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). GRANITE POINT MORTGAGE
TRUST
b. LEI (if any) of issuer. In the case of a I529900VX2HQZ76AY|E02

holding in a fund that is a series of a
series trust, report the LEI of the series.

C. Title of the issue or description of the |GPMT
investment.
d. CUSIP (if any). |38741L107
e. At least one of the following other identifiers:
Identifier. |ISIN
ISIN. |US38741L1070
Identifier. | Ticker (if ISIN is not available)

Ticker (if ISIN is not available). |

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier
used

Other unique identifier (if ticker and ISIN are I
not available). Indicate the type of identifier
used

Description of other unique identifier. |

Item C.2. Amount of each investment.

Balance |9458

Units |Number of shares

Description of other units. |

b. Currency. Indicate the currency in which |United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If |67057.22
currency of investment is not
denominated in U.S. dollars, provide the
exchange rate used to calculate value.

d. Percentage value compared to net assets |0.8775
of the Fund.




Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commaodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. Illiquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to Iltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

b. Coupon.
i.



Select the category that most closely

reflects the coupon type among the

following (fixed, floating, variable, none).
ii. Annualized rate.

. Currently in default? [Y/N] Yes No

. Are there any interest payments in arrears Yes No

or have any coupon payments been legally
deferred by the issuer? [Y/N]

. Is any portion of the interest paid in kind? Yes No

[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.
For convertible securities, also provide:

i. Mandatory convertible? [Y/N] Yes No
ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a.

Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.

Value

ii. If N, provide the name and LEI (if any) of counterparty.

. Tri-party? Yes No
. Repurchase rate.

. Maturity date.

Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a.

Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a.

Does any amount of this investment Yes X No
represent reinvestment of cash collateral

received for loaned securities?

If Yes, provide the value of the investment

representing cash collateral.

. Does any portion of this investment Yes X No

represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

. Is any portion of this investment on loan by Yes X No

the Fund?



If Yes, provide the value of the securities on
loan.

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). HOLLY ENERGY PARTNERS
LP
b. LEI (if any) of issuer. In the case of a 529900NVV70ODCTOQCG29

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the HEP
investment.
d. CUSIP (if any). 435763107
e. At least one of the following other identifiers:
Identifier. ISIN
ISIN. US4357631070
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier

used
Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used
Description of other unique identifier.
Item C.2. Amount of each investment.
Balance 4843
Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which  |United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 58745.59
currency of investment is not
denominated in U.S. dollars, provide the
exchange rate used to calculate value.

d. Percentage value compared to net assets |0.7688
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S.  |Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.



sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to Iltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | x 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:
i. Mandatory convertible? [Y/N] Yes No

ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.



iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the
relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each

conversion ratio.
v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the
transaction (repurchase, reverse
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Value

Repurchase Reverse
Repurchase
Yes No

ii. If N, provide the name and LEI (if any) of counterparty.

c. Tri-party?
d. Repurchase rate.

e. Maturity date.

Yes No

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

b. Does any portion of this investment

represent non-cash collateral that is treated

as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

c. Is any portion of this investment on loan by
the Fund?

If Yes, provide the value of the securities on

loan.

Yes X No
Yes X No
Yes X No

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any).

b. LEI (if any) of issuer. In the case of a
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

WESTERN ASSET HI INC
OPPORT

549300S7N7002ERKYG47

HIO

95766K109

e. At least one of the following other identifiers:

Identifier.

ISIN



ISIN. US95766K1097
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier

used
Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used
Description of other unique identifier.
Item C.2. Amount of each investment.
Balance 48540
Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which  |United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 237846.00
currency of investment is not
denominated in U.S. dollars, provide the

h t d t Icylat lue.
d. e?cgrqga%éavglﬂzecor%p?grgg ?oen\é?ggsets 3.1126

of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage backed
security, ABS-asset backed commercial
paper, ABS-collateralized bond/debt
obligation, ABS-other, commodity, real
estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. | Other
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description. Registered Fund

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments



iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] Yes No
ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.

iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the
relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.
Value
ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? Yes No

d. Repurchase rate.



e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

b. Does any portion of this investment

represent non-cash collateral that is treated

as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

c. Is any portion of this investment on loan by
the Fund?

If Yes, provide the value of the securities on

loan.

Yes X No
Yes X No
Yes X No

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any).

b. LEI (if any) of issuer. In the case of a
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

WESTERN ASSET HIGH INC |l
549300LHOLPNF7USIA77

HIX

95766J102

e. At least one of the following other identifiers:

Identifier.

ISIN.

Identifier.

Ticker (if ISIN is not available).

Identifier.

Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used

Description of other unique identifier.

Item C.2. Amount of each investment.
Balance

Units

Description of other units.

b. Currency. Indicate the currency in which
the investment is denominated.

c. Value. Report values in U.S. dollars. If
currency of investment is not
denominated in U.S. dollars, provide the
exchange rate used to calculate value.

ISIN
US95766J1025
Ticker (if ISIN is not available)

Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier
used

36351

Number of shares

United States Dollar

232646.40



d. Percentage value compared to net assets | 3.0445
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage backed
security, ABS-asset backed commercial
paper, ABS-collateralized bond/debt
obligation, ABS-other, commodity, real
estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. | Other
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description. Registered Fund

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:



a. Maturity date.

. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

. Currently in default? [Y/N] Yes No

. Are there any interest payments in arrears Yes No

or have any coupon payments been legally
deferred by the issuer? [Y/N]

. Is any portion of the interest paid in kind? Yes No

[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.
For convertible securities, also provide:

i. Mandatory convertible? [Y/N] Yes No
ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a.

Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.

Value

ii. If N, provide the name and LEI (if any) of counterparty.

. Tri-party? Yes No
. Repurchase rate.

. Maturity date.

Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a.

Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a.

Does any amount of this investment Yes X No
represent reinvestment of cash collateral

received for loaned securities?

If Yes, provide the value of the investment

representing cash collateral.

. Does any portion of this investment Yes X No

represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.



c. Is any portion of this investment on loan by Yes X No
the Fund?

If Yes, provide the value of the securities on
loan.

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). HERCULES CAPITAL INC

b. LEI (if any) of issuer. In the case of a 549300UJ50C256GR2B73
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the HTGC
investment.
d. CUSIP (if any). 427096508
e. At least one of the following other identifiers:
Identifier. ISIN
ISIN. US4270965084
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier

used
Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used
Description of other unique identifier.
Item C.2. Amount of each investment.
Balance 14541
Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 168239.37
currency of investment is not
denominated in U.S. dollars, provide the
exchange rate used to calculate value.

d. Percentage value compared to net assets [2.2017
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government



sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to Iltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | x 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:
i. Mandatory convertible? [Y/N] Yes No

ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.



iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the
relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each

conversion ratio.
v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a.

Select the category that reflects the Repurchase

transaction (repurchase, reverse
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes
Y, provide the name of the central
counterparty.

Value
ii. If N, provide the name and LEI (if any) of counterparty.

. Tri-party? Yes
. Repurchase rate.

. Maturity date.

Reverse
Repurchase

No

No

Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be

aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a.

Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a.

Does any amount of this investment Yes
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

. Does any portion of this investment Yes

represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

. Is any portion of this investment on loan by Yes

the Fund?

If Yes, provide the value of the securities on
loan.

No

No

No

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a.

d.

e.

Name of issuer (if any). VOYA INFRASTRUCTURE
INDUSTRI
. LEI (if any) of issuer. In the case of a CDDOXZNDBE7I18PJXIJ33

holding in a fund that is a series of a
series trust, report the LEI of the series.

. Title of the issue or description of the IDE
investment.
CUSIP (if any). 92912X101

At least one of the following other identifiers:

Identifier. ISIN



ISIN. US92912X1019
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier

used
Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used
Description of other unique identifier.
Item C.2. Amount of each investment.
Balance 20555
Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 195478.05
currency of investment is not
denominated in U.S. dollars, provide the

chan%e rate used to calcgl?te v?lue.
d. Percentage value compared to net assets |2 5581

of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage backed
security, ABS-asset backed commercial
paper, ABS-collateralized bond/debt
obligation, ABS-other, commodity, real
estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. | Other
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description. Registered Fund

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments



iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] Yes No
ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.

iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the
relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.
Value
ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? Yes No

d. Repurchase rate.



e. Maturity date. |

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment I Yes I X No
represent reinvestment of cash collateral

received for loaned securities?

If Yes, provide the value of the investment |
representing cash collateral.

b. Does any portion of this investment I Yes IT No
represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities |
representing non-cash collateral.

c. Is any portion of this investment on loan by I Yes I X No
the Fund?

If Yes, provide the value of the securities on |
loan.

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). VOYA GLBL EQTY DVD &
PRM OPP
b. LEI (if any) of issuer. In the case of a |549300YJVN8KXO8ZH|42

holding in a fund that is a series of a
series trust, report the LEI of the series.

C. Title of the issue or description of the |IGD
investment.
d. CUSIP (if any). 1929127100
e. At least one of the following other identifiers:
Identifier. |ISIN
ISIN. |US92912T1007
Identifier. |Ticker (if ISIN is not available)

Ticker (if ISIN is not available). |

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier
used

Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used

Description of other unique identifier. |

Item C.2. Amount of each investment.

Balance |38365

Units INumber of shares

Description of other units. |

b. Currency. Indicate the currency in which |United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If |189906.75
currency of investment is not



denominated in U.S. dollars, provide the
exchange rate used to calculate value.

d. Percentage value compared to net assets 2.4852
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage backed
security, ABS-asset backed commercial
paper, ABS-collateralized bond/debt
obligation, ABS-other, commodity, real
estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. | Other
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description. Registered Fund

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. Illiquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).



Item C.9. For debt securities

For debt securities, also provide:

a.
b.

Maturity date.

Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

. Currently in default? [Y/N] Yes No

. Are there any interest payments in arrears Yes No

or have any coupon payments been legally
deferred by the issuer? [Y/N]

. Is any portion of the interest paid in kind? Yes No

[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.
For convertible securities, also provide:

i. Mandatory convertible? [Y/N] Yes No
ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a.

Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement” if the Fund is the

cash borrower and posts collateral.

. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.

Value
ii. If N, provide the name and LEI (if any) of counterparty.

. Tri-party? Yes No
. Repurchase rate.

. Maturity date.

Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a.

Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a.

Does any amount of this investment Yes X No
represent reinvestment of cash collateral

received for loaned securities?

If Yes, provide the value of the investment

representing cash collateral.

. Does any portion of this investment Yes X No

represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?



If yes, provide the value of the securities
representing non-cash collateral.

c. Is any portion of this investment on loan by
the Fund?

If Yes, provide the value of the securities on
loan.

NPORT-P: Part C: Sch

Report the following information for the Fund a
Item C.1. Identification of investment.

a. Name of issuer (if any).

. LEI (if any) of issuer. In the case of a
holding in a fund that is a series of a
series trust, report the LEI of the series.

. Title of the issue or description of the
investment.

d. CUSIP (if any).

e. At least one of the following other identifiers

Identifier.

ISIN.

Identifier.

Ticker (if ISIN is not available).

Identifier.

Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used

Description of other unique identifier.

Item C.2. Amount of each investment.

Balance
Units
Description of other units.

b. Currency. Indicate the currency in which

the investment is denominated.

. Value. Report values in U.S. dollars. If
currency of investment is not
denominated in U.S. dollars, provide the
exchange rate used to calculate value.

. Percentage value compared to net assets
of the Fund.

Item C.3. Indicate payoff profile among the

Yes No

edule of Portfolio Investments

nd its consolidated subsidiaries.

INVESCO MORTGAGE
CAPITAL

PV3BDP2HFZL2FNXQBL39

IVR

46131B100

ISIN

US46131B1008

Ticker (if ISIN is not available)

Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier
used

10175

Number of shares
United States Dollar

27574.25

0.3609

following categories (long, short, N/A). For derivatives,

respond N/A to this Iltem and respond to the relevant payoff profile question in Item C.11.

Payoff profile.

X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among

each of the following:

a. Asset type (short-term investment vehicle
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,

Equity-common

equity-preferred, debt, derivative-commodity,

derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.



b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. Illiquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | x 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:
i. Mandatory convertible? [Y/N] Yes No

ii. Contingent convertible? [Y/N] Yes No



Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.

iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the
relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each

conversion ratio.
v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the
transaction (repurchase, reverse
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Value

Repurchase Reverse
Repurchase
Yes No

ii. If N, provide the name and LEI (if any) of counterparty.

c. Tri-party?
d. Repurchase rate.

e. Maturity date.

Yes No

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be

aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

b. Does any portion of this investment
represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

c. Is any portion of this investment on loan by
the Fund?

If Yes, provide the value of the securities on
loan.

Yes X No
Yes X No
Yes X No

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). NUVEEN FLOAT RATE INC FD

b. LEI (if any) of issuer. In the case of a HJXCPP3KYE3BVU373P27

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the JFR
investment.

d. CUSIP (if any). 670727108



e. At least one of the following other identifiers:

Identifier.

ISIN.

Identifi%.

Ticker (if ISIN is not available).

Identifier.

Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used

Description of other unique identifier.

Item C.2. Amount of each investment.

Balance
Units
Description of other units.

b. Currency. Indicate the currency in which
the investment is denominated.

c. Value. Report values in U.S. dollars. If
currency of investment is not
denominated in U.S. dollars, provide the

Exchan%e rate used to calcgl?te v?lue.
ercentage value compared to net assets

of the Fund.

ISIN
US67072T1088
Ticker (if ISIN is not available)

Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier
used

24365

Number of shares

United States Dollar

202473.15

2.6497

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile.

X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among

each of the following:

a. Asset type (short-term investment vehicle

(e.g., money market fund, liquidity pool, or

other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,

Equity-common

structured note, loan, ABS-mortgage backed

security, ABS-asset backed commercial
paper, ABS-collateralized bond/debt
obligation, ABS-other, commodity, real
estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S.

government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that

Other

Registered Fund

us

corresponds to the country where the issuer

is organized.

b. If different from the country where the issuer

is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security?

Item C.7.

Yes X No

a. Liquidity classification information. For portfolio investments of open-end management investment
companies, provide the liquidity classification(s) for each portfolio investment among the following



categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
il Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.
i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:
i. Mandatory convertible? [Y/N] Yes No

ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.

iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the
relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.
Value



ii. If N, provide the name and LEI (if any) of counterparty.
. Tri-party? I_ Yes I No

c
d. Repurchase rate. |

e. Maturity date. |

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment I Yes I X No
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment |
representing cash collateral.

b. Does any portion of this investment I_ Yes ,T No
represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities |
representing non-cash collateral.

c. Is any portion of this investment on loan by I Yes I X No
the Fund?

If Yes, provide the value of the securities on |
loan.

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). NUVEEN FLT RATE INC OPP
FD
b. LEI (if any) of issuer. In the case of a |6TG15UBKG3HMZQUSBI68

holding in a fund that is a series of a
series trust, report the LEI of the series.

@ Title of the issue or description of the IJRO
investment.
d. CUSIP (if any). |6706EN100
e. At least one of the following other identifiers:
Identifier. |ISIN
ISIN. |USB706EN1001
Identifier. | Ticker (if ISIN is not available)

Ticker (if ISIN is not available). |

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier
used

Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used

Description of other unique identifier. |

Item C.2. Amount of each investment.

Balance |24661

Units INumber of shares

Description of other units. I

b. |United States Dollar



Currency. Indicate the currency in which
the investment is denominated.

c. Value. Report values in U.S. dollars. If 202220.20
currency of investment is not
denominated in U.S. dollars, provide the

Exchan%e rate used to calcgl?te value.
ercentage value compared {o net assets |2 6464

of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Iltem and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage backed
security, ABS-asset backed commercial
paper, ABS-collateralized bond/debt
obligation, ABS-other, commodity, real
estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. | Other
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description. Registered Fund

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
il Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the



investment does not have a level associated
with it (i.e., net asset value used as the
practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N]

d. Are there any interest payments in arrears
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind?
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N]
ii. Contingent convertible? [Y/N]

Yes

Yes

Yes

Yes

Yes

No

No

No

No
No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.

iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the
relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each

conversion ratio.
v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the
transaction (repurchase, reverse
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Value

Repurchase

Yes

ii. If N, provide the name and LEI (if any) of counterparty.

c. Tri-party?
d. Repurchase rate.

e. Maturity date.

Yes

Reverse
Repurchase

No

No

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be

aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

Yes

Yes

No

No



Does any portion of this investment
represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

c. Is any portion of this investment on loan by Yes X No
the Fund?

If Yes, provide the value of the securities on
loan.

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). KKR REAL ESTATE FINANCE
TRUS
b. LEI (if any) of issuer. In the case of a 549300K23AYZDZ2REL62

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the KREF
investment.
d. CUSIP (if any). 48251K100
e. At least one of the following other identifiers:
Identifier. ISIN
ISIN. US48251K1007
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier

used
Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used
Description of other unique identifier.
Item C.2. Amount of each investment.
Balance 8520
Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which | United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 140835.60
currency of investment is not
denominated in U.S. dollars, provide the
exchange rate used to calculate value.

d. Percentage value compared to net assets |1.8430
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,



ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
il Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:



i. Mandatory convertible? [Y/N] Yes No
ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a.

Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.

Value
ii. If N, provide the name and LEI (if any) of counterparty.

. Tri-party? Yes No
. Repurchase rate.

. Maturity date.

Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a.

Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a.

Does any amount of this investment Yes X No
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

. Does any portion of this investment Yes X No

represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

. Is any portion of this investment on loan by Yes X No

the Fund?

If Yes, provide the value of the securities on
loan.

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a.

b.

Name of issuer (if any). MAIN STREET CAPITAL
CORP
LEI (if any) of issuer. In the case of a 5493001FS9QJLJINF3E20

holding in a fund that is a series of a
series trust, report the LEI of the series.



c. Title of the issue or description of the MAIN

investment.
d. CUSIP (if any). 56035L104
e. At least one of the following other identifiers:
Identifier. ISIN
ISIN. US56035L1044
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier

used
Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used
Description of other unique identifier.
Item C.2. Amount of each investment.
Balance 4720
Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which | United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 139570.40
currency of investment is not
denominated in U.S. dollars, provide the

Exchan%e rate used to calcgl?te vrfllue.
ercentage value compared to net assets |1.8265

of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Iltem and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No



Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment
companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to Item C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.
i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] Yes No
ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.
i. Yes No



Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Value

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? Yes No

d. Repurchase rate.
e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment Yes X No
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

b. Does any portion of this investment Yes X No
represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

c. Is any portion of this investment on loan by Yes X No
the Fund?

If Yes, provide the value of the securities on
loan.

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.
Item C.1. Identification of investment.

a. Name of issuer (if any). MFA FINANCIAL INC

b. LEI (if any) of issuer. In the case of a YW72IMH2RRC8Z1TGLG58
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the MFA
investment.
d. CUSIP (if any). 55272X102
e. At least one of the following other identifiers:
Identifier. ISIN
ISIN. US55272X1028
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier
used

Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used

Description of other unique identifier.

Item C.2. Amount of each investment.

Balance 22430

Units Number of shares



Description of other units.

b. Currency. Indicate the currency in which | United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 60112.40
currency of investment is not
denominated in U.S. dollars, provide the

h leyl lue.
o, PShange rate used to calcyiate value: ot [oao7
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. Illiquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to Item C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | X 1 2 3 N/A
in which the fair value measurements fall
pursuant to U.S. Generally Accepted



Accounting Principles 7(ASC 820, Fair Value
Measurement). [1/2/3] Report "N/A" if the
investment does not have a level associated
with it (i.e., net asset value used as the
practical expedient).

Item C.9. For debt securities

For debt securities, also provide:

a.
b.

Maturity date.

Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

. Currently in default? [Y/N] Yes No

. Are there any interest payments in arrears Yes No

or have any coupon payments been legally
deferred by the issuer? [Y/N]

. Is any portion of the interest paid in kind? Yes No

[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.
For convertible securities, also provide:

i. Mandatory convertible? [Y/N] Yes No
ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a.

Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.

Value
ii. If N, provide the name and LEI (if any) of counterparty.

. Tri-party? Yes No
. Repurchase rate.

. Maturity date.

Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a.

Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a.

Does any amount of this investment Yes X No
represent reinvestment of cash collateral

received for loaned securities?

If Yes, provide the value of the investment

representing cash collateral.



b. Does any portion of this investment Yes X No
represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

c. Is any portion of this investment on loan by Yes X No
the Fund?

If Yes, provide the value of the securities on
loan.

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.
Item C.1. Identification of investment.

a. Name of issuer (if any). MPLX LP

b. LEI (if any) of issuer. In the case of a 5493000CZJ19CK4P3G36

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the MPLX
investment.
d. CUSIP (if any). 55336V100
e. At least one of the following other identifiers:
Identifier. ISIN
ISIN. US55336V1008
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier

used
Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used
Description of other unique identifier.
Item C.2. Amount of each investment.
Balance 4255
Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which | United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 66973.70
currency of investment is not
denominated in U.S. dollars, provide the
exchange rate used to calculate value.

d. Percentage value compared to net assets |0.8765
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured



note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. Illiquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | x 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.



f. For convertible securities, also provide:
i. Mandatory convertible? [Y/N]

ii. Contingent convertible? [Y/N]

Yes No
Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.

iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the
relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each

conversion ratio.
v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the
transaction (repurchase, reverse
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Value

Repurchase Reverse
Repurchase
Yes No

ii. If N, provide the name and LEI (if any) of counterparty.

c. Tri-party?
d. Repurchase rate.

e. Maturity date.

Yes No

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be

aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

b. Does any portion of this investment
represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

c. Is any portion of this investment on loan by
the Fund?

If Yes, provide the value of the securities on
loan.

Yes X No
Yes X No
Yes X No

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). ANNALY CAPITAL
MANAGEMENT IN

b. 2DTLOG3FPRYUT58TI025



LEI (if any) of issuer. In the case of a
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the NLY
investment.
d. CUSIP (if any). 035710409
e. At least one of the following other identifiers:
Identifier. ISIN
ISIN. US0357104092
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier
used

Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used

Description of other unique identifier.

Item C.2. Amount of each investment.

Balance 18371

Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 130801.52
currency of investment is not
denominated in U.S. dollars, provide the

h t d to calcylate value.
d. Percénthge value compared fo net assets [1.7117

of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S.  |Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.



Item C.6.

Is the investment a Restricted Security? Yes X No
Item C.7.
a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
il Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:
i. Mandatory convertible? [Y/N] Yes No

ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.

iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the
relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.



b. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.
Value

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? Yes No

d. Repurchase rate.
e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment Yes X No
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

b. Does any portion of this investment Yes X No
represent non-cash collateral that is treated

as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

c. Is any portion of this investment on loan by Yes X No
the Fund?

If Yes, provide the value of the securities on
loan.

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). NEW MOUNTAIN FINANCE
CORP
b. LEI (if any) of issuer. In the case of a 549300L1MPTT1H7SES77

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the NMFC
investment.
d. CUSIP (if any). 647551100
e. At least one of the following other identifiers:
Identifier. ISIN
ISIN. US6475511001
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier
used

Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used

Description of other unique identifier.

Item C.2. Amount of each investment.



Balance 14905

Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 142491.80
currency of investment is not
denominated in U.S. dollars, provide the

chan%e rate used to calcgl?te v?lue.
d. Percentage value compared to net assets |1.8647

of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
il Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.



Indicate the level within the fair value hierarchy | X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:

a.
b.

Maturity date.

Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

. Currently in default? [Y/N] Yes No

. Are there any interest payments in arrears Yes No

or have any coupon payments been legally
deferred by the issuer? [Y/N]

. Is any portion of the interest paid in kind? Yes No

[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.
For convertible securities, also provide:

i. Mandatory convertible? [Y/N] Yes No
ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a.

Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.

Value
ii. If N, provide the name and LEI (if any) of counterparty.

. Tri-party? Yes No
. Repurchase rate.

. Maturity date.

Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a.

Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a.

Yes X No



Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

. Does any portion of this investment
represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

. Is any portion of this investment on loan by
the Fund?

If Yes, provide the value of the securities on
loan.

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any).

b. LEI (if any) of issuer. In the case of a

holding in a fund that is a series of a
series trust, report the LEI of the series.

. Title of the issue or description of the
investment.

d. CUSIP (if any).

e. At least one of the following other identifiers

Identifier.

ISIN.

Identifier.

Ticker (if ISIN is not available).

Identifier.

Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used

Description of other unique identifier.

Item C.2. Amount of each investment.

Balance
Units
Description of other units.

b. Currency. Indicate the currency in which

the investment is denominated.

. Value. Report values in U.S. dollars. If
currency of investment is not
denominated in U.S. dollars, provide the
exchange rate used to calculate value.

. Percentage value compared to net assets
of the Fund.

Yes

Yes

NUSTAR ENERGY LP
5493003BMLTUIEG2LG44

NS

67058H102

ISIN

US67058H1023

Ticker (if ISIN is not available)

Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier
used

4161

Number of shares

United States Dollar

44189.82

0.5783

No

No

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Iltem and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle
(e.g., money market fund, liquidity pool, or
other cash management vehicle),

Equity-common



repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Yes No



Are there any interest payments in arrears
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind?
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:
i. Mandatory convertible? [Y/N]

ii. Contingent convertible? [Y/N]

Yes No
Yes No
Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.

iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the
relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each

conversion ratio.
v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the
transaction (repurchase, reverse
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement” if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Value

Repurchase Reverse
Repurchase
Yes No

ii. If N, provide the name and LEI (if any) of counterparty.

c. Tri-party?
d. Repurchase rate.

e. Maturity date.

Yes No

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be

aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

b. Does any portion of this investment
represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

c. Is any portion of this investment on loan by
the Fund?

If Yes, provide the value of the securities on
loan.

Yes X No
Yes X No
Yes X No

NPORT-P: Part C: Schedule of Portfolio Investments



Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). OAKTREE SPECIALTY
LENDING CO
b. LEI (if any) of issuer. In the case of a 549300J6MGCEU5928620

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the OCSL
investment.
d. CUSIP (if any). 67401P108
e. At least one of the following other identifiers:
Identifier. ISIN
ISIN. US67401P1084
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier

used
Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used
Description of other unique identifier.
Item C.2. Amount of each investment.
Balance 37384
Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which | United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 180938.56
currency of investment is not
denominated in U.S. dollars, provide the

Bxchangae rate used to calcgl?te V?Iue.
ercentage value compared to net assets |2.3679

of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.



b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. Illiquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.
c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:
i. Mandatory convertible? [Y/N] Yes No

ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase



repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.
Value

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? Yes No

d. Repurchase rate.
e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment Yes X No
represent reinvestment of cash collateral
received for loaned securities?
If Yes, provide the value of the investment
representing cash collateral.

b. Does any portion of this investment Yes X No
represent non-cash collateral that is treated

as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

c. Is any portion of this investment on loan by Yes X No
the Fund?

If Yes, provide the value of the securities on
loan.

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). PLAINS ALL AMER PIPELINE
LP
b. LEI (if any) of issuer. In the case of a 5521FA2ITF25TVH63740

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the PAA
investment.
d. CUSIP (if any). 726503105
e. At least one of the following other identifiers:
Identifier. ISIN
ISIN. US7265031051
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier
used



Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used

Description of other unique identifier.

Item C.2. Amount of each investment.

Balance 5774

Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which | United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 34528.52
currency of investment is not
denominated in U.S. dollars, provide the

Exchan%e rate used to calcal?te v?lue.
ercentage value compared to net assets 0.4519

of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Iltem and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. Illiquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have



differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated

trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy
in which the fair value measurements fall
pursuant to U.S. Generally Accepted
Accounting Principles 7(ASC 820, Fair Value
Measurement). [1/2/3] Report "N/A" if the
investment does not have a level associated
with it (i.e., net asset value used as the
practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N]

d. Are there any interest payments in arrears
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind?
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N]
ii. Contingent convertible? [Y/N]

X |1

Yes

Yes

Yes

Yes

Yes

3 N/A

No

No

No

No
No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.

iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the
relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each

conversion ratio.
v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the
transaction (repurchase, reverse
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Value

ii. If N, provide the name and LEI (if any) of counterparty.

c. Tri-party?
d. Repurchase rate.

e. Maturity date.

Repurchase

Yes

Yes

Reverse
Repurchase

No

No

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be

aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not



limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment I Yes I X No
represent reinvestment of cash collateral
received for loaned securities?
If Yes, provide the value of the investment |
representing cash collateral.

b. Does any portion of this investment I_ Yes ,T No
represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities |
representing non-cash collateral.

c. Is any portion of this investment on loan by I Yes I X No
the Fund?

If Yes, provide the value of the securities on |
loan.

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). IPBF LOGISTICS LP

b. LEI (if any) of issuer. In the case of a |529900XB9LDTN4488F04
holding in a fund that is a series of a
series trust, report the LEI of the series.

C. Title of the issue or description of the IPBFX
investment.
d. CUSIP (if any). |69318Q104
e. At least one of the following other identifiers:
Identifier. |ISIN
ISIN. |US69318Q1040
Identifier. | Ticker (if ISIN is not available)

Ticker (if ISIN is not available). |

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier
used

Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used

Description of other unique identifier. |

Item C.2. Amount of each investment.

Balance |525o

Units INumber of shares

Description of other units. |

b. Currency. Indicate the currency in which |United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If |42787.50
currency of investment is not
denominated in U.S. dollars, provide the
exchange rate used to calculate value.

d. Percentage value compared to net assets |0_5599
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. IT Long l_ Short I_ N/A



Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. Illiquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No



d. Are there any interest payments in arrears
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind?
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:
i. Mandatory convertible? [Y/N]

ii. Contingent convertible? [Y/N]

Yes

Yes

Yes

Yes

No

No

No
No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.

iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the
relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each

conversion ratio.
v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the
transaction (repurchase, reverse
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement” if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Value

ii. If N, provide the name and LEI (if any) of counterparty.

c. Tri-party?
d. Repurchase rate.

e. Maturity date.

Repurchase

Yes

Yes

Reverse
Repurchase

No

No

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be

aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

b. Does any portion of this investment
represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

c. Is any portion of this investment on loan by
the Fund?

If Yes, provide the value of the securities on
loan.

Yes

Yes

Yes

No

No

No

NPORT-P: Part C: Schedule of Portfolio Investments



Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). PENNYMAC MORTGAGE
INVESTMENT
b. LEI (if any) of issuer. In the case of a 549300BSSOQ01ZWDUJ97

holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the PMT
investment.
d. CUSIP (if any). 709317103
e. At least one of the following other identifiers:
Identifier. ISIN
ISIN. US70931T1034
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier

used
Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used
Description of other unique identifier.
Item C.2. Amount of each investment.
Balance 7760
Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which | United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 124703.20
currency of investment is not
denominated in U.S. dollars, provide the
exchange rate used to calculate value.

d. Percentage value compared to net assets [1.6319
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Iltem and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. us



Report the ISO country code that
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. Illiquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] Yes No
ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:



For debt securities, also provide:

a. Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.
Value

ii. If N, provide the name and LEI (if any) of counterparty.
. Tri-party? Yes No

c
d. Repurchase rate.
e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment Yes X No
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

b. Does any portion of this investment Yes X No
represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

c. Is any portion of this investment on loan by Yes X No
the Fund?

If Yes, provide the value of the securities on
loan.

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.
Item C.1. Identification of investment.

a. Name of issuer (if any). PROSPECT CAPITAL CORP

b. LEI (if any) of issuer. In the case of a 549300FSD8T39P5Q0047
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the PSEC
investment.
d. CUSIP (if any). 74348T102

e. At least one of the following other identifiers:

Identifier. ISIN
ISIN. US74348T1025
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier. Other unique identifier (if ticker
and ISIN are not available).



Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used

Description of other unique identifier.

Item C.2. Amount of each investment.

Balance
Units
Description of other units.

b. Currency. Indicate the currency in which

the investment is denominated.

. Value. Report values in U.S. dollars. If
currency of investment is not
denominated in U.S. dollars, provide the

Exchan%e rate used to calcal?te v?lue.
. Percentage value compared to net assets

of the Fund.

Indicate the type of identifier
used

31139

Number of shares

United States Dollar

156629.17

2.0497

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Iltem and respond to the relevant payoff profile question in Item C.11.

Payoff profile.

X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among

each of the following:

a. Asset type (short-term investment vehicle
(e.g., money market fund, liquidity pool, or
other cash management vehicle),

repurchase agreement, equity-common,

Equity-common

equity-preferred, debt, derivative-commodity,

derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

. Issuer type (corporate, U.S. Treasury, U.S.
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that
corresponds to the country where the issuer

is organized.

is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security?

Item C.7.
a.

Corporate

us

. If different from the country where the issuer

Yes No

X

Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity

classifications, indicate the percentage
Highly Liquid Investments

Moderately Liquid Investments

Less Liquid Investments

Illiquid Investments

Category.

Percentage.

b.

amount attributable to each classification.

N/A
N/A

If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.



Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:
i. Mandatory convertible? [Y/N] Yes No

ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.

Value
ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? Yes No

d. Repurchase rate.
e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected



from among the following (forward, future,
option, swaption, swap (including but not

limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,

other).

Item C.12. Securities lending.

a. Does any amount of this investment Yes X No
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

b. Does any portion of this investment Yes X No
represent non-cash collateral that is treated

as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

c. Is any portion of this investment on loan by Yes X No
the Fund?

If Yes, provide the value of the securities on
loan.

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). REDWOOD TRUST INC

b. LEI (if any) of issuer. In the case of a DRBV4N1ERQLEMIF11G78
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the RWT
investment.
d. CUSIP (if any). 758075402
e. At least one of the following other identifiers:
Identifier. ISIN
ISIN. US7580754023
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier

used
Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used
Description of other unique identifier.
Item C.2. Amount of each investment.
Balance 10662
Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which | United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 80178.24
currency of investment is not
denominated in U.S. dollars, provide the
exchange rate used to calculate value.

d. Percentage value compared to net assets |1.0493
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Iltem and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A



Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. Illiquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.



. Currently in default? [Y/N] Yes No

. Are there any interest payments in arrears Yes No

or have any coupon payments been legally
deferred by the issuer? [Y/N]

. Is any portion of the interest paid in kind? Yes No

[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.
For convertible securities, also provide:

i. Mandatory convertible? [Y/N] Yes No
ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a.

Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.

Value

ii. If N, provide the name and LEI (if any) of counterparty.

. Tri-party? Yes No
. Repurchase rate.

. Maturity date.

Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a

. Type of derivative instrument that most

closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a.

Does any amount of this investment Yes X No
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

. Does any portion of this investment Yes X No

represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

. Is any portion of this investment on loan by Yes X No

the Fund?

If Yes, provide the value of the securities on
loan.



NPORT-P: Part C: Sch

edule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any).

b. LEI (if any) of issuer. In the case of a

holding in a fund that is a series of a
series trust, report the LEI of the series.

. Title of the issue or description of the
investment.

d. CUSIP (if any).

e. At least one of the following other identifiers

Identifier.

ISIN.

Identifier.

Ticker (if ISIN is not available).

Identifier.

Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used

Description of other unique identifier.

Item C.2. Amount of each investment.

Balance
Units
Description of other units.

b. Currency. Indicate the currency in which

the investment is denominated.

. Value. Report values in U.S. dollars. If
currency of investment is not
denominated in U.S. dollars, provide the
exchange rate used to calculate value.

. Percentage value compared to net assets
of the Fund.

SFL CORP LTD
549300RLYYPSBOC7RH77

SFL

G7738W106
ISIN
BMG7738W1064

Ticker (if ISIN is not available)

Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier
used

7499

Number of shares

United States Dollar

56167.51

0.7350

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commaodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

Equity-common

If “other,” provide a brief description.

. Issuer type (corporate, U.S. Treasury, U.S.
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Corporate

Item C.5. Country of investment or issuer.



a. Report the ISO country code that NO
corresponds to the country where the issuer
is organized.
b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. Illiquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | x 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.
f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] Yes No
ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:



For debt securities, also provide:

a. Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.
Value

ii. If N, provide the name and LEI (if any) of counterparty.
. Tri-party? Yes No

c
d. Repurchase rate.
e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment Yes X No
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

b. Does any portion of this investment Yes X No
represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

c. Is any portion of this investment on loan by Yes X No
the Fund?

If Yes, provide the value of the securities on
loan.

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.
Item C.1. Identification of investment.

a. Name of issuer (if any). SHELL MIDSTREAM
PARTNERS LP

b. LEI (if any) of issuer. In the case of a 529900YZVDXMTV4XGE96
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the SHLX
investment.
d. CUSIP (if any). 822634101
e. At least one of the following other identifiers:
Identifier. ISIN
ISIN. US8226341019
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier.



Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier

used
Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used
Description of other unique identifier.
Item C.2. Amount of each investment.
Balance 5441
Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which | United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 51471.86
currency of investment is not
denominated in U.S. dollars, provide the

Bxchangae rate used to calcgl?te value.
ercentage value compared to net assets |0.6736

of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments

ii. Moderately Liquid Investments

iii. Less Liquid Investments

iv. Illiquid Investments

Category. N/A
Percentage. N/A



b. If attributing multiple classification categories to the holding, indicate which of the three circumstances
listed in the Instructions to Iltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:
i. Mandatory convertible? [Y/N] Yes No

ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.

Value
ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? Yes No
d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:



a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.
a. Does any amount of this investment Yes X No

represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

b. Does any portion of this investment Yes X No
represent non-cash collateral that is treated

as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

c. Is any portion of this investment on loan by Yes X No
the Fund?

If Yes, provide the value of the securities on
loan.

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). SOLAR CAPITAL LTD

b. LEI (if any) of issuer. In the case of a BJOT6DX9MLEBR3Z00636
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the SLRC
investment.
d. CUSIP (if any). 83413U100
e. At least one of the following other identifiers:
Identifier. ISIN
ISIN. uS83413U1007
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier

used
Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used
Description of other unique identifier.
Item C.2. Amount of each investment.
Balance 9855
Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which | United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 156201.75
currency of investment is not
denominated in U.S. dollars, provide the
exchange rate used to calculate value.

d. Percentage value compared to net assets |2.0441
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Iltem and respond to the relevant payoff profile question in Item C.11.



Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).



ii. Annualized rate.

. Currently in default? [Y/N] Yes No

. Are there any interest payments in arrears Yes No

or have any coupon payments been legally
deferred by the issuer? [Y/N]

. Is any portion of the interest paid in kind? Yes No

[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.
For convertible securities, also provide:

i. Mandatory convertible? [Y/N] Yes No
ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a.

Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.

Value

ii. If N, provide the name and LEI (if any) of counterparty.

. Tri-party? Yes No
. Repurchase rate.

. Maturity date.

Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a.

Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a.

Does any amount of this investment Yes X No
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

. Does any portion of this investment Yes X No

represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

. Is any portion of this investment on loan by Yes X No

the Fund?

If Yes, provide the value of the securities on
loan.



NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any).

. LEI (if any) of issuer. In the case of a
holding in a fund that is a series of a
series trust, report the LEI of the series.

. Title of the issue or description of the
investment.

d. CUSIP (if any).

e. At least one of the following other identifiers

Identifier.

ISIN.

Identifier.

Ticker (if ISIN is not available).

Identifier.

Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used

Description of other unique identifier.

Item C.2. Amount of each investment.

Balance
Units
Description of other units.

b. Currency. Indicate the currency in which

the investment is denominated.

. Value. Report values in U.S. dollars. If
currency of investment is not
denominated in U.S. dollars, provide the
exchange rate used to calculate value.

. Percentage value compared to net assets
of the Fund.

Item C.3. Indicate payoff profile among the

STARWOOD PROPERTY
TRUST INC

BUGSFQZERKRBFWIG5267

STWD

85571B105

ISIN

US85571B1052

Ticker (if ISIN is not available)

Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier
used

7017

Number of shares

United States Dollar

105886.53

1.3857

following categories (long, short, N/A). For derivatives,

respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile.

X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among

each of the following:

a. Asset type (short-term investment vehicle
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,

Equity-common

equity-preferred, debt, derivative-commodity,

derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

. Issuer type (corporate, U.S. Treasury, U.S.
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Corporate



Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. Illiquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to Iltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.
f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] Yes No
ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).



Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a.

Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.

Value
ii. If N, provide the name and LEI (if any) of counterparty.

. Tri-party? Yes No
. Repurchase rate.

. Maturity date.

Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a.

Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a.

Does any amount of this investment Yes X No
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

. Does any portion of this investment Yes X No

represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

. Is any portion of this investment on loan by Yes X No

the Fund?

If Yes, provide the value of the securities on
loan.

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). SUNOCO LP

b. LEI (if any) of issuer. In the case of a 54930001NJUSE40NQ561
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the SUN
investment.

d. CUSIP (if any). 86765K109

e. At least one of the following other identifiers:

Identifier. ISIN

ISIN. US86765K1097

Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).



Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier

used
Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used
Description of other unique identifier.
Item C.2. Amount of each investment.
Balance 3561
Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which | United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 86852.79
currency of investment is not
denominated in U.S. dollars, provide the

Bxchangae rate used to calcgl?te value.
ercentage value compared to net assets |1.1366

of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments

ii. Moderately Liquid Investments

iii. Less Liquid Investments

iv. Illiquid Investments

Category. N/A
Percentage. N/A



b. If attributing multiple classification categories to the holding, indicate which of the three circumstances
listed in the Instructions to Iltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:
i. Mandatory convertible? [Y/N] Yes No

ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.

Value
ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? Yes No
d. Repurchase rate.

e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:



. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral

received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

. Does any portion of this investment
represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

. Is any portion of this investment on loan by
the Fund?

If Yes, provide the value of the securities on
loan.

NPORT-P: Part C: Sch

Yes X No
Yes X No
Yes X No

edule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any).

. LEI (if any) of issuer. In the case of a
holding in a fund that is a series of a
series trust, report the LEI of the series.

. Title of the issue or description of the
investment.

d. CUSIP (if any).

e. At least one of the following other identifiers

Identifier.

ISIN.

Identifier.

Ticker (if ISIN is not available).

Identifier.

Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used

Description of other unique identifier.

Item C.2. Amount of each investment.

Balance
Units
Description of other units.

b. Currency. Indicate the currency in which

the investment is denominated.

. Value. Report values in U.S. dollars. If
currency of investment is not
denominated in U.S. dollars, provide the
exchange rate used to calculate value.

. Percentage value compared to net assets
of the Fund.

BLACKROCK TCP CAPITAL
CORP

549300JU1XG1HF56J989

TCPC

09259E108

ISIN
US09259E1082
Ticker (if ISIN is not available)

Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier
used

14542

Number of shares

United States Dollar

142657.02

1.8669

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.



Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commaodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to Iltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | x 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).



ii. Annualized rate.

. Currently in default? [Y/N] Yes No

. Are there any interest payments in arrears Yes No

or have any coupon payments been legally
deferred by the issuer? [Y/N]

. Is any portion of the interest paid in kind? Yes No

[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.
For convertible securities, also provide:

i. Mandatory convertible? [Y/N] Yes No
ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a.

Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.

Value

ii. If N, provide the name and LEI (if any) of counterparty.

. Tri-party? Yes No
. Repurchase rate.

. Maturity date.

Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a.

Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a.

Does any amount of this investment Yes X No
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

. Does any portion of this investment Yes X No

represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

. Is any portion of this investment on loan by Yes X No

the Fund?

If Yes, provide the value of the securities on
loan.



NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). TPG RE FINANCE TRUST
INC
b. LEI (if any) of issuer. In the case of a N/A

holding in a fund that is a series of a series
trust, report the LEI of the series.

c. Title of the issue or description of the TRTX
investment.
d. CUSIP (if any). 87266M107
e. At least one of the following other identifiers:
Identifier. ISIN
ISIN. US87266M1071
Identifier. Ticker (if ISIN is not
available)

Ticker (if ISIN is not available).

Identifier. Other unique identifier (if
ticker and ISIN are not
available). Indicate the type
of identifier used

Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used

Description of other unique identifier.

Item C.2. Amount of each investment.

Balance 8535

Units Number of shares
Description of other units.

b. Currency. Indicate the currency in which United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 72206.10
currency of investment is not denominated
in U.S. dollars, provide the exchange rate
used to calculate value.

d. Percentage value compared to net assets 10.9449
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.



Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to Item C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | x 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:
i. Mandatory convertible? [Y/N] Yes No

ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.



v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a.

Select the category that reflects the
transaction (repurchase, reverse
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes
Y, provide the name of the central
counterparty.

Value
ii. If N, provide the name and LEI (if any) of counterparty.

. Tri-party? Yes
. Repurchase rate.

. Maturity date.

Repurchase

Reverse
Repurchase

No

No

Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be

aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a.

Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a.

Does any amount of this investment Yes
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

. Does any portion of this investment Yes

represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

. Is any portion of this investment on loan by Yes

the Fund?

If Yes, provide the value of the securities on
loan.

X No
X No
X No

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). SIXTH STREET SPECIALTY
LENDI

b. LEI (if any) of issuer. In the case of a 549300TX61566GJWCNO05
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the TSLX
investment.

d. CUSIP (if any). 83012A109

e. At least one of the following other identifiers:

Identifier. ISIN

ISIN. US83012A1097

Identifier. Ticker (if ISIN is not available)



Ticker (if ISIN is not available).

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier

used
Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used
Description of other unique identifier.
Item C.2. Amount of each investment.
Balance 9538
Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which  |United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 164148.98
currency of investment is not
denominated in U.S. dollars, provide the

h Icyl lue.
d. BRI o msared e iSsets [2.1a81

of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments

ii. Moderately Liquid Investments

iii. Less Liquid Investments

iv. Illiquid Investments

Category. N/A



Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances
listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.
c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] Yes No
ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.

Value

ii. If N, provide the name and LEI (if any) of counterparty.
. Tri-party? Yes No

c
d. Repurchase rate.
e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.



Item C.11. For derivatives, also provide:

a. Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.
a. Does any amount of this investment I Yes I X No

represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment |
representing cash collateral.

b. Does any portion of this investment I_ Yes ,T No
represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities |
representing non-cash collateral.

c. Is any portion of this investment on loan by I Yes I X No
the Fund?

If Yes, provide the value of the securities on |
loan.

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any). TWO HARBORS
INVESTMENT CORP
b. LEI (if any) of issuer. In the case of a |5493002U|BT6KH4HU823

holding in a fund that is a series of a
series trust, report the LEI of the series.

C. Title of the issue or description of the |TWO
investment.
d. CUSIP (if any). |90187B408
e. At least one of the following other identifiers:
dentifier. |ISIN
ISIN. |US90187B4086
Identifier. |Ticker (if ISIN is not available)

Ticker (if ISIN is not available). |

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier
used

Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used

Description of other unique identifier. |

Item C.2. Amount of each investment.

Balance | 11775

Units |Number of shares

Description of other units. |

b. Currency. Indicate the currency in which IUnited States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If |59934_75
currency of investment is not
denominated in U.S. dollars, provide the
exchange rate used to calculate value.

d. Percentage value compared to net assets |0.7843
of the Fund.




Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commaodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. Illiquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to Iltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

b. Coupon.
i.



Select the category that most closely

reflects the coupon type among the

following (fixed, floating, variable, none).
ii. Annualized rate.

. Currently in default? [Y/N] Yes No

. Are there any interest payments in arrears Yes No

or have any coupon payments been legally
deferred by the issuer? [Y/N]

. Is any portion of the interest paid in kind? Yes No

[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.
For convertible securities, also provide:

i. Mandatory convertible? [Y/N] Yes No
ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a.

Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.

Value

ii. If N, provide the name and LEI (if any) of counterparty.

. Tri-party? Yes No
. Repurchase rate.

. Maturity date.

Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a.

Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a.

Does any amount of this investment Yes X No
represent reinvestment of cash collateral

received for loaned securities?

If Yes, provide the value of the investment

representing cash collateral.

. Does any portion of this investment Yes X No

represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

. Is any portion of this investment on loan by Yes X No

the Fund?



If Yes, provide the value of the securities on
loan.

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.
Item C.1. Identification of investment.

a. Name of issuer (if any). TRI-CONTINENTAL CORP

b. LEI (if any) of issuer. In the case of a B6QVMFZKY1QSOOIHD7Y77
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the TY
investment.
d. CUSIP (if any). 895436103
e. At least one of the following other identifiers:
Identifier. ISIN
ISIN. US8954361031
Identifier. Ticker (if ISIN is not available)

Ticker (if ISIN is not available).

Identifier. Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier

used
Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used
Description of other unique identifier.
Item C.2. Amount of each investment.
Balance 8546
Units Number of shares

Description of other units.

b. Currency. Indicate the currency in which  |United States Dollar
the investment is denominated.

c. Value. Report values in U.S. dollars. If 221597.78
currency of investment is not
denominated in U.S. dollars, provide the
exchange rate used to calculate value.

d. Percentage value compared to net assets |2.8999
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-
commodity, derivative-credit, derivative-
equity, derivative-foreign exchange,
derivative-interest rate, derivatives-other,
structured note, loan, ABS-mortgage backed
security, ABS-asset backed commercial
paper, ABS-collateralized bond/debt
obligation, ABS-other, commodity, real
estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. | Other
government agency, U.S. government
sponsored entity, municipal, non-U.S.



sovereign, private fund, registered fund,
other).

If “other,” provide a brief description. Registered Fund

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
ii. Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to Iltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | x 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:
i. Mandatory convertible? [Y/N] Yes No

ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.



iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the
relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each

conversion ratio.
v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a.

Select the category that reflects the
transaction (repurchase, reverse
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

. Counterparty.

i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Value

Repurchase Reverse
Repurchase
Yes No

ii. If N, provide the name and LEI (if any) of counterparty.

. Tri-party?
. Repurchase rate.

. Maturity date.

Yes No

Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be

aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a.

Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a.

Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment
representing cash collateral.

. Does any portion of this investment

represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

. Is any portion of this investment on loan by

the Fund?

If Yes, provide the value of the securities on
loan.

Yes X No
Yes X No
Yes X No

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a.

d.

e.

Name of issuer (if any).

. LEI (if any) of issuer. In the case of a

holding in a fund that is a series of a series
trust, report the LEI of the series.

. Title of the issue or description of the

investment.

CUSIP (if any).

At least one of the following other identifiers:

Identifier.

USA COMPRESSION
PARTNERS LP

N/A

USAC

90290N109

ISIN



ISIN.

Identifier.

Ticker (if ISIN is not available).

Identifier.

Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used

Description of other unique identifier.

Item C.2. Amount of each investment.

Balance

Units

Description of other units.

b.

Currency. Indicate the currency in which
the investment is denominated.

. Value. Report values in U.S. dollars. If

currency of investment is not denominated
in U.S. dollars, provide the exchange rate

Bsed to calculalte value.

ercentage va
of the Fund.

ue compared to net assets

US90290N1090

Ticker (if ISIN is not
available)

Other unique identifier (if
ticker and ISIN are not
available). Indicate the type
of identifier used

6351

Number of shares

United States Dollar

63573.51

0.8320

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Iltem and respond to the relevant payoff profile question in Item C.11.

Payoff profile.

X Long

Short

N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a.

Asset type (short-term investment vehicle
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

. Issuer type (corporate, U.S. Treasury, U.S.

government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a.

Report the ISO country code that
corresponds to the country where the issuer
is organized.

. If different from the country where the issuer

is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security?

Item C.7.

Liquidity classification information. For portfolio investments of open-end management investment
companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

a.

Highly Liquid Investments
Moderately Liquid Investments

Equity-common

Corporate

us

Yes X

No



iii. Less Liquid Investments

iv. Illiquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | x 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date.

b. Coupon.
i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

c. Currently in default? [Y/N] Yes No

d. Are there any interest payments in arrears Yes No
or have any coupon payments been legally
deferred by the issuer? [Y/N]

e. Is any portion of the interest paid in kind? Yes No
[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.

f. For convertible securities, also provide:

i. Mandatory convertible? [Y/N] Yes No
ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.

iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the
relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a. Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase
agreement" if the Fund is the cash lender
and receives collateral. Select "reverse
repurchase agreement" if the Fund is the
cash borrower and posts collateral.

b. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.
Value
ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party? Yes No

d. Repurchase rate.



e. Maturity date.

f. Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:
a. Type of derivative instrument that most

closely represents the investment, selected
from among the following (forward, future,

option, swaption, swap (including but not

limited to total return swaps, credit default

swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

If Yes, provide the value of the investment

representing cash collateral.

b. Does any portion of this investment

represent non-cash collateral that is treated

as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.

c. Is any portion of this investment on loan by

the Fund?

Yes X No
Yes X No
Yes X No

If Yes, provide the value of the securities on

loan.

NPORT-P: Part C: Schedule of Portfolio Investments

Report the following information for the Fund and its consolidated subsidiaries.

Item C.1. Identification of investment.

a. Name of issuer (if any).

b. LEI (if any) of issuer. In the case of a
holding in a fund that is a series of a
series trust, report the LEI of the series.

c. Title of the issue or description of the
investment.

d. CUSIP (if any).

WILLIAMS COS INC
D71FAKCBLFS200RBPG08

WMB

969457100

e. At least one of the following other identifiers:

Identifier.

ISIN.

Identifier.

Ticker (if ISIN is not available).

Identifier.

Other unique identifier (if ticker and ISIN are
not available). Indicate the type of identifier
used

Description of other unique identifier.

Item C.2. Amount of each investment.
Balance

Units

Description of other units.

b. Currency. Indicate the currency in which
the investment is denominated.

c. Value. Report values in U.S. dollars. If
currency of investment is not
denominated in U.S. dollars, provide the
exchange rate used to calculate value.

ISIN
US9694571004
Ticker (if ISIN is not available)

Other unique identifier (if ticker
and ISIN are not available).
Indicate the type of identifier
used

4597

Number of shares

United States Dollar

90331.05



d. Percentage value compared to net assets |1.1821
of the Fund.

Item C.3. Indicate payoff profile among the following categories (long, short, N/A). For derivatives,
respond N/A to this Item and respond to the relevant payoff profile question in Item C.11.

Payoff profile. X Long Short N/A

Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among
each of the following:

a. Asset type (short-term investment vehicle Equity-common
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivative-commodity,
derivative-credit, derivative-equity,
derivative-foreign exchange, derivative-
interest rate, derivatives-other, structured
note, loan, ABS-mortgage backed security,
ABS-asset backed commercial paper, ABS-
collateralized bond/debt obligation, ABS-
other, commodity, real estate, other).

If “other,” provide a brief description.

b. Issuer type (corporate, U.S. Treasury, U.S. Corporate
government agency, U.S. government
sponsored entity, municipal, non-U.S.
sovereign, private fund, registered fund,
other).

If “other,” provide a brief description.

Item C.5. Country of investment or issuer.

a. Report the ISO country code that us
corresponds to the country where the issuer
is organized.

b. If different from the country where the issuer
is organized, also report the ISO country
code that corresponds to the country of
investment or issuer based on the
concentrations of the risk and economic
exposure of the investments.

Item C.6.

Is the investment a Restricted Security? Yes X No

Item C.7.

a. Liquidity classification information. For portfolio investments of open-end management investment

companies, provide the liquidity classification(s) for each portfolio investment among the following
categories as specified in rule 22e-4 [17 CFR 270.22e-4]. For portfolio investments with multiple liquidity
classifications, indicate the percentage amount attributable to each classification.

i Highly Liquid Investments
il Moderately Liquid Investments
iii. Less Liquid Investments

iv. llliquid Investments

Category. N/A

Percentage. N/A

b. If attributing multiple classification categories to the holding, indicate which of the three circumstances

listed in the Instructions to ltem C.7 is applicable.

Instructions to Item C.7 Funds may choose to indicate the percentage amount of a holding attributable
to multiple classification categories only in the following circumstances: (1) if portions of the position have
differing liquidity features that justify treating the portions separately; (2) if a fund has multiple sub-
advisers with differing liquidity views; or (3) if the fund chooses to classify the position through evaluation
of how long it would take to liquidate the entire position (rather than basing it on the sizes it would
reasonably anticipated trading). In (1) and (2), a fund would classify using the reasonably anticipated
trade size for each portion of the position.

Item C.8.

Indicate the level within the fair value hierarchy | X 1 2 3 N/A
in which the fair value measurements fall

pursuant to U.S. Generally Accepted

Accounting Principles 7(ASC 820, Fair Value

Measurement). [1/2/3] Report "N/A" if the

investment does not have a level associated

with it (i.e., net asset value used as the

practical expedient).

Item C.9. For debt securities

For debt securities, also provide:



a. Maturity date.

. Coupon.

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

ii. Annualized rate.

. Currently in default? [Y/N] Yes No

. Are there any interest payments in arrears Yes No

or have any coupon payments been legally
deferred by the issuer? [Y/N]

. Is any portion of the interest paid in kind? Yes No

[Y/N] Enter "N" if the interest may be paid in
kind but is not actually paid in kind or if the
Fund has the option of electing in-kind
payment and has elected to be paid in-kind.
For convertible securities, also provide:

i. Mandatory convertible? [Y/N] Yes No
ii. Contingent convertible? [Y/N] Yes No

iii. Description of the reference instrument, including the name of issuer, title of issue, and currency in which
denominated, as well as CUSIP of reference instrument, ISIN (if CUSIP is not available), ticker (if CUSIP
and ISIN are not available), or other identifier (if CUSIP, ISIN, and ticker are not available).

If other identifier provided, indicate the type of identifier used.
iv. Conversion ratio per US$1000 notional, or, if bond currency is not in U.S. dollars, per 1000 units of the

relevant currency, indicating the relevant currency. If there is more than one conversion ratio, provide each
conversion ratio.

v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, also provide:

For debt securities, also provide:

a.

Select the category that reflects the Repurchase Reverse
transaction (repurchase, reverse Repurchase
repurchase). Select "repurchase

agreement" if the Fund is the cash lender

and receives collateral. Select "reverse

repurchase agreement" if the Fund is the

cash borrower and posts collateral.

. Counterparty.

i. Cleared by central counterparty? [Y/N] If Yes No
Y, provide the name of the central
counterparty.

Value

ii. If N, provide the name and LEI (if any) of counterparty.

. Tri-party? Yes No
. Repurchase rate.

. Maturity date.

Provide the following information concerning the securities subject to the repurchase agreement (i.e.,
collateral). If multiple securities of an issuer are subject to the repurchase agreement, those securities may be
aggregated in responding to Items C.10.f.i-iii.

Item C.11. For derivatives, also provide:

a.

Type of derivative instrument that most
closely represents the investment, selected
from among the following (forward, future,
option, swaption, swap (including but not
limited to total return swaps, credit default
swaps, and interest rate swaps), warrant,
other).

Item C.12. Securities lending.

a.

Does any amount of this investment Yes X No
represent reinvestment of cash collateral

received for loaned securities?

If Yes, provide the value of the investment

representing cash collateral.

. Does any portion of this investment Yes X No

represent non-cash collateral that is treated
as a Fund asset and received for loaned
securities?

If yes, provide the value of the securities
representing non-cash collateral.



c. Is any portion of this investment on loan by | Yes X No
the Fund?

If Yes, provide the value of the securities on I
loan.

The Fund may provide any information it believes would be helpful in understanding the information reported in
response to any Item of this Form. The Fund may also explain any assumptions that it made in responding to any
Item of this Form. To the extent responses relate to a particular ltem, provide the ltem number(s), as applicable.

The Registrant has duly caused this report to be signed on its behalf by the undersigned hereunto duly

authorized.

Registrant: |GraniteShares ETF Trust

By (Signature): |Wi||iam Rhind

Name: | William Rhind

Title: President GraniteShares ETF
Trust

Date: |
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GraniteShares ETF Trust

Schedule of Investments

GraniteShares HIPS US High Income ETF
September 30, 2020 (Unaudited)

Investments Shares Value
COMMON STOCKS - 57.5%
Capital Markets — 29.2%®

Apollo Investment Corp. 11,670 $ 96,511
Ares Capital Corp. 11,059 154,273
Bain Capital Specialty Finance, Inc. 10,215 104,193
Barings BDC, Inc. 19,799 158,392
BlackRock TCP Capital Corp. 14,542 142,657
Cohen & Steers, Inc. 3,286 183,162
FS KKR Capital Corp. 8,394 133,129
Golub Capital BDC, Inc. 11,210 148,420
Hercules Capital, Inc. 14,541 168,239
Main Street Capital Corp. 4,720 139,570
New Mountain Finance Corp. 14,905 142,492
Oaktree Specialty Lending Corp. 37,384 180,939
Prospect Capital Corp. 31,139 156,629
Sixth Street Specialty Lending, Inc. 9,538 164,149
Solar Capital Ltd. 9,855 156,202
Total Capital Markets 2,228,957
Energy Equipment & Services — 0.8%

USA Compression Partners LP® 6,351 63,573
Equity Real Estate Investment Trust (REIT) — 1.4%

Apple Hospitality REIT, Inc. 10,932 105,057
Mortgage Real Estate Investment Trust (REIT) — 16.4%

AGNC Investment Corp. 9,926 138,071
Annaly Capital Management, Inc. 18,371 130,801
Apollo Commercial Real Estate Finance, Inc. 9,381 84,523
ARMOUR Residential REIT, Inc. 9,996 95,062
Chimera Investment Corp. 8,344 68,421
Granite Point Mortgage Trust, Inc. 9,458 67,057
Invesco Mortgage Capital, Inc. 10,175 27,574
KKR Real Estate Finance Trust, Inc. 8,520 140,836
MFA Financial, Inc. 22,430 60,112
PennyMac Mortgage Investment Trust 7,760 124,703
Redwood Trust, Inc. 10,662 80,178
Starwood Property Trust, Inc. 7,017 105,887
TPG RE Finance Trust, Inc. 8,535 72,206
Two Harbors Investment Corp. 11,775 59,935
Total Mortgage Real Estate Investment Trust (REIT) 1,255,366
QOil, Gas & Consumable Fuels — 9.7%

Black Stone Minerals LP® 8,640 53,050
BP Midstream Partners LP® 7,109 70,450
Crestwood Equity Partners LP® 3,488 43,460
Energy Transfer LP® 8,428 45,680
Holly Energy Partners LP® 4,843 58,746
MPLX LP® 4,255 66,974
NuStar Energy LP® 4,161 44,190

PBF Logistics LP® 5,250 42,787




GraniteShares ETF Trust

Schedule of Investments

GraniteShares HIPS US High Income ETF (continued)
September 30, 2020 (Unaudited)

Investments Shares Value
COMMUON STOCKS (continued)
Oil, Gas & Consumable Fuels (continued)
Plains All American Pipeline LP® 5,774 34,528
SFL Corp. Ltd. (Norway) 7,499 56,167
Shell Midstream Partners LP® 5,441 51,472
Sunoco LP® 3,561 86,853
Williams Cos., Inc. (The) 4,597 90,331
Total Oil, Gas & Consumable Fuels 744,688
Total Common Stocks

(Cost $6,259,751) 4,397,641
INVESTMENT COMPANIES —41.5%
Aberdeen Global Premier Properties Fund 37,172 171,363
Aberdeen Total Dynamic Dividend Fund 27,129 215,404
Advent Convertible and Income Fund 15,684 216,596
BlackRock Enhanced Global Dividend Trust 22,066 211,172
BlackRock Enhanced International Dividend Trust 41,744 219,991
BlackRock Resources & Commodities Strategy Trust 30,570 181,892
Clough Global Opportunities Fund 25,216 235,517
Nuveen Floating Rate Income Fund 24,365 202,473
Nuveen Floating Rate Income Opportunity Fund 24,661 202,220
Tri-Continental Corp. 8,546 221,598
Voya Global Equity Dividend and Premium Opportunity Fund 38,365 189,907
Voya Infrastructure Industrials and Materials Fund 20,555 195,478
Western Asset Global High Income Fund, Inc. 24,395 235,168
Western Asset High Income Fund II, Inc. 36,351 232,646
Western Asset High Income Opportunity Fund, Inc. 48,540 237,846
Total Investment Companies

(Cost $3,441,360) 3,169,271
Total Investments — 99.0%

(Cost $9,701,111) 7,566,912
Other Assets in Excess of Liabilities — 1.0% 74,543

Net Assets — 100.0%

7,641,455
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(a) To the extent the Fund invests more heavily in particular sectors of the economy its performance will be especially sensitive to
developments that significantly affect those sectors.
(b) Master Limited Partnership (“MLP”)

The Financial Accounting Standards Board (FASB) established a framework for measuring fair value in accordance with U.S. GAAP.
Under Fair Value Measurements and Disclosures, various inputs are used in determining the value of the exchange traded fund’s
investments. The inputs or methodology used for valuing securities are not necessarily an indication of the risk associated with investing
in those securities. The three Levels of inputs of the fair value hierarchy are defined as follows:

Level 1 — Unadjusted quoted prices in active markets for identical assets or liabilities.

Level 2 — Observable inputs other than quoted prices included in Level 1 that are observable for the asset or liability, either directly or
indirectly. These inputs may include quoted prices for the identical instrument on an inactive market, prices for similar securities,
interest rates, prepayment speeds, credit risk, yield curves, default rates and similar data.

Level 3 — Unobservable inputs for the asset or liability, to the extent relevant observable inputs are not available; representing the
Funds’ own assumptions about the assumptions a market participant would use in valuing the asset or liability, and would be based on
the best information available.

A financial instrument’s level within the fair value hierarchy is based on the lowest level of any input that is significant to the fair value
measurement.

The availability of observable inputs can vary from security to security and is affected by a wide variety of factors, including, for
example, the type of security, whether the security is new and not yet established in the marketplace, the liquidity of markets, and other
characteristics particular to the security. To the extent that valuation is based on models or inputs that are less observable or
unobservable in the market, the determination of fair value requires more judgment. Accordingly, the degree of judgment exercised in
determining fair value is greatest for instruments categorized in Level 3.

The following table summarizes valuation of the Fund’s investments under the fair value hierarchy levels as of September 30, 2020:

Level 1 Level 2 Level 3 Total
Asset Valuation Inputs
Investments in Securities
Common Stocks $ 4397641 $ - $ - $ 4397,641
Investment Companies 3,169,271 — — 3,169,271
Total $ 7566912 § - 3 - $ 7566912

As of September 30, 2020, there were no Level 3 investments held in the Fund.

For information on the Fund’s policies regarding the valuation of investments and other significant accounting policies, please refer to
the Fund’s most recent semi-annual or annual financial statements.




