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NPORT-P: Filer Information
Filer CIK

0001678124

Filer CCC

********

Filer Investment Company Type
Is this a LIVE or TEST Filing?

LIVE

TEST

Would you like a Return Copy?
Is this an electronic copy of an official
filing submitted in paper format?
Submission Contact Information
Name
Phone
E-Mail Address
Notification Information
Notify via Filing Website only?
Series ID

NPORT-P: Part A: General Information
Item A.1. Information about the Registrant.
a. Name of Registrant

CION Ares Diversified Credit Fund

b. Investment Company Act file number
for Registrant: (e.g., 811-______)

811-23165

c. CIK number of Registrant

0001678124

d. LEI of Registrant

549300F7A47KKXH50363

e. Address and telephone number of Registrant.
Street Address 1

3 PARK AVENUE, 36TH FLOOR

Street Address 2
City

NEW YORK

State, if applicable
Foreign country, if applicable
Zip / Postal Code

10016

Telephone number

646-845-2577

Item A.2. Information about the Series.
a. Name of Series.

CION Ares Diversified Credit Fund

b. EDGAR series identifier (if any).
c. LEI of Series.

549300F7A47KKXH50363

Item A.3. Reporting period.
a. Date of fiscal year-end.

2019-12-31

b. Date as of which information is
reported.

2019-12-31

Item A.4. Final filing

Does the Fund anticipate that this will be
its final filing on Form N PORT?

Yes

No

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 to miscellaneous securities
reported in Part D.

802583244.05

b. Total liabilities.

237066933.38

c. Net assets.

565516310.67

Item B.2. Certain assets and liabilities. Report amounts in U.S. dollars.
a. Assets attributable to miscellaneous
securities reported in Part D.

0

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

0

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
borrowings.

0

Controlled companies.

0

Other affiliates.

0

Others.

0

Amounts payable after one year.
Banks or other financial institutions for
borrowings.

129440275.11

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:

26572692.04

(ii) On a standby commitment basis:

0

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

0

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

17215063.2

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

Denmark Krone

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.

-88.94

1 year.

-2.15

5 years.

-36.29

10 years.

-10.82

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.

-8888.53

1 year.

-213.15

5 years.

-3547.96

10 years.

-1072.58

30 years.

0

Currency Metric: 2
ISO Currency code

United Kingdom Pound

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.

-706.63

1 year.

-159.72

5 years.

-321.9

10 years.

-91.72

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.

-70610.39

1 year.

-15888.32

5 years.

-31504.51

10 years.

-9076.02

30 years.

0

Currency Metric: 3
ISO Currency code

Euro Member Countries

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.

-175.86

1 year.

2.96

5 years.

-109.64

10 years.

-39.79

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.

-17573.03

1 year.

293.42

5 years.

-10715.8

10 years.

-3940

30 years.

0

Currency Metric: 4
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.

-7447.41

1 year.

-3610.93

5 years.

-5499.48

10 years.

781.06

30 years.

50.47

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.

-747894.73

1 year.

-409200.65

5 years.

-643644.62

10 years.

-9849.65

30 years.

-13677.81

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.

-5.26

1 year.

-93.75

5 years.

-1736.19

10 years.

-1060.77

30 years.

-32.84

Non-Investment grade.
Maturity period.
3 month.

-1234.64

1 year.

-32590.18

5 years.

-228855.47

10 years.

-101951.47

30 years.

-10673.08

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;
(iii) 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:
b. Did any securities lending counterparty
provide any non-cash collateral?

Yes

No

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 Item 26(b) (1) of Form N-1A, Instruction 13 to sub-Item 1 of Item 4 of Form
N-2, or Item 26(b) (i) of Form N-3, as applicable.
Monthly Total Return Record: 1
Monthly total returns of the Fund for each
of the preceding three months – Month 1.

-0.67000000

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

0.84000000

Monthly total returns of the Fund for each

1.95000000

of the preceding three months – Month 3.
b. Class identification number(s) (if any) of
the Class(es) for which returns are
reported.
Monthly Total Return Record: 2
Monthly total returns of the Fund for each
of the preceding three months – Month 1.

-0.71000000

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

0.92000000

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

1.91000000

b. Class identification number(s) (if any) of
the Class(es) for which returns are
reported.
Monthly Total Return Record: 3
Monthly total returns of the Fund for each
of the preceding three months – Month 1.

-0.71000000

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

0.88000000

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

1.91000000

b. Class identification number(s) (if any) of
the Class(es) for which returns are
reported.
Monthly Total Return Record: 4
Monthly total returns of the Fund for each
of the preceding three months – Month 1.

-0.63000000

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

0.84000000

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

1.87000000

b. Class identification number(s) (if any) of
the Class(es) for which returns are
reported.
Monthly Total Return Record: 5
Monthly total returns of the Fund for each
of the preceding three months – Month 1.

-0.71000000

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

0.92000000

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

1.91000000

b. Class identification number(s) (if any) of
the Class(es) for which returns are
reported.
Monthly Total Return Record: 6
Monthly total returns of the Fund for each
of the preceding three months – Month 1.

-0.67000000

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

0.92000000

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

1.87000000

b. Class identification number(s) (if any) of
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.

Credit Contracts

Monthly net realized gain(loss) – Month 1

60283.59000000

Monthly net change in unrealized
appreciation (or depreciation) – Month 1

-156604.46000000

Monthly net realized gain(loss) – Month 2

-18233.70000000

Monthly net change in unrealized
appreciation (or depreciation) – Month 2

-68137.64000000

Monthly net realized gain(loss) – Month 3

12784.48000000

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

-117071.62000000

Instrument type.

Swap

Monthly net realized gain(loss) – Month 1

60283.59000000

Monthly net change in unrealized
appreciation (or depreciation) – Month 1

-156604.46000000

Monthly net realized gain(loss) – Month 2

-18233.70000000

Monthly net change in unrealized
appreciation (or depreciation) – Month 2

-68137.64000000

Monthly net realized gain(loss) – Month 3

12784.48000000

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

-117071.62000000

Asset category.

Equity Contracts

Monthly net realized gain(loss) – Month 1

0.00000000

Monthly net change in unrealized
appreciation (or depreciation) – Month 1

5508.18000000

Monthly net realized gain(loss) – Month 2

-12786.46000000

Monthly net change in unrealized
appreciation (or depreciation) – Month 2

0.00000000

Monthly net realized gain(loss) – Month 3

0.00000000

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

-1792.27000000

Instrument type.

Option

Monthly net realized gain(loss) – Month 1

0.00000000

Monthly net change in unrealized
appreciation (or depreciation) – Month 1

0.00000000

Monthly net realized gain(loss) – Month 2

0.00000000

Monthly net change in unrealized
appreciation (or depreciation) – Month 2

0.00000000

Monthly net realized gain(loss) – Month 3

0.00000000

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

0.00000000

Instrument type.

Swap

Monthly net realized gain(loss) – Month 1

0.00000000

Monthly net change in unrealized
appreciation (or depreciation) – Month 1

6775.73000000

Monthly net realized gain(loss) – Month 2

-12786.46000000

Monthly net change in unrealized
appreciation (or depreciation) – Month 2

0.00000000

Monthly net realized gain(loss) – Month 3

0.00000000

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

0.00000000

Instrument type.

Warrant

Monthly net realized gain(loss) – Month 1

0.00000000

Monthly net change in unrealized
appreciation (or depreciation) – Month 1

-1267.55000000

Monthly net realized gain(loss) – Month 2

0.00000000

Monthly net change in unrealized
appreciation (or depreciation) – Month 2

0.00000000

Monthly net realized gain(loss) – Month 3

0.00000000

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

-1792.27000000

Asset category.

Foreign Exchange Contracts

Monthly net realized gain(loss) – Month 1

212284.93000000

Monthly net change in unrealized
appreciation (or depreciation) – Month 1

-1220410.02000000

Monthly net realized gain(loss) – Month 2

30905.35000000

Monthly net change in unrealized
appreciation (or depreciation) – Month 2

183313.16000000

Monthly net realized gain(loss) – Month 3

-66272.61000000

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

-273551.75000000

Instrument type.

Forward

Monthly net realized gain(loss) – Month 1

212284.93000000

Monthly net change in unrealized
appreciation (or depreciation) – Month 1

-1220410.02000000

Monthly net realized gain(loss) – Month 2

30905.35000000

Monthly net change in unrealized
appreciation (or depreciation) – Month 2

183313.16000000

Monthly net realized gain(loss) – Month 3

-66272.61000000

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

-273551.75000000

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

447960.10000000

Monthly net change in unrealized
appreciation (or depreciation) – Month 1

-2562054.45000000

Month 2
Monthly net realized gain(loss) – Month 2

-94133.05000000

Monthly net change in unrealized
appreciation (or depreciation) – Month 2

2439119.13000000

Month 3
Monthly net realized gain(loss) – Month 3

318395.69000000

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

9821214.43000000

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 Item 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 exchanges but excluding
reinvestment of dividends and
distributions).

38538039.50000000

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

849915.24000000

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

13486443.68000000

Month 2
a. Total net asset value of shares sold
(including exchanges but excluding
reinvestment of dividends and
distributions).

42422728.30000000

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

948478.97000000

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

0.00000000

Month 3
a. Total net asset value of shares sold
(including exchanges but excluding
reinvestment of dividends and
distributions).

45485911.68000000

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

1032357.00000000

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

0.00000000

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 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
Minimum change during the reporting
period?

Yes

No

N/A

Item B.8. Derivatives Transactions.
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) Illiquid Investments
Classification

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

ERESEARCHTECHNOLOGY INC 2019 TERM LOAN

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.

N/A

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

ERESEARCHTECHNOLOGY INC 2019 TERM LOAN

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX183890

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

2074234.09000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

2087198.05000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.369078311380

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, derivative-foreign exchange,

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

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

2026-11-20

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

Floating

ii. Annualized rate.

6.40000000

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]

Yes

No

e. Is any portion of the interest paid in

Yes

No

N/A

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]

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

IMIA HOLDINGS INC. TERM LOAN

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.

N/A

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

IMIA HOLDINGS INC. TERM LOAN

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
Identifier.
Other unique identifier (if ticker and ISIN

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

are not available). Indicate the type of
identifier used

LX176575

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

2565918.37000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

2565918.37000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.453730214599

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2024-10-26

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

Floating

ii. Annualized rate.

6.45000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

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

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

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Atlas Intermediate III, LLC

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.

N/A

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

Atlas Intermediate III, LLC Revolver

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX180032

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

226620.57000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

224354.36000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.039672482608

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.

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

Loan

equity-preferred, debt, derivativecommodity, derivative-credit, derivativeequity, 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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

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

2025-04-29

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

Fixed

ii. Annualized rate.

0.50000000

c. Currently in default? [Y/N]

Yes

No

d. Are there any interest payments in
arrears or have any coupon payments

Yes

No

N/A

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

CC Fly Holding II AS

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.

N/A

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

CC FLY HOLDING II AS DKK TERM LOAN A1

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

963UNHII9

Description of other unique identifier.

Internal Identifier

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

2500000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

Denmark Krone

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.

375310.57000000

Exchange rate.

6.66115000

Percentage value compared to net assets
of the Fund.

0.066366002698

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

DENMARK

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2025-05-09

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

Floating

ii. Annualized rate.

8.00000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

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

Yes

No

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party?

Yes

No

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Visolit Finco AS

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.

N/A

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

Visolit Finco AS NOK Committed Accordion Term Loan

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

964ZLLII0

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

11180679.79000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

Norway Krone

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.

1272223.27000000

Exchange rate.

8.78830000

Percentage value compared to net assets
of the Fund.

0.224966680181

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.

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:

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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

NORWAY

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

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

2026-07-02

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

Fixed

ii. Annualized rate.

1.75000000

3

N/A

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Niagara Park CLO, Ltd.

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.

N/A

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

Niagara Park Clo Ltd

d. CUSIP (if any).

65357KAA5

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US65357KAA51

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1000000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

969843.00000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.171496910292

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

ABS-collateralized bond/debt obligation

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

CAYMAN ISLANDS

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2032-07-17

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

Floating

ii. Annualized rate.

8.45000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

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

Yes

No

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party?

Yes

No

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Forest City Enterprises, L.P.

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.

54930078MCT017XXRD21

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

Forest City Enterprises, L.P. 2019 Term Loan B

d. CUSIP (if any).

34555QAF7

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US34555QAF72

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

3173365.12000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

3186248.98000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.563423002994

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.

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

Loan

equity-preferred, debt, derivativecommodity, derivative-credit, derivativeequity, 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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

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

2025-12-08

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

Floating

ii. Annualized rate.

5.30000000

c. Currently in default? [Y/N]

Yes

No

d. Are there any interest payments in
arrears or have any coupon payments

Yes

No

N/A

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

TA WEG HOLDINGS LLC TERM LOAN

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.

N/A

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

TA WEG HOLDINGS LLC TERM LOAN

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX183047

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

3546752.09000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

3511284.57000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.620898903135

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2025-10-02

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

Floating

ii. Annualized rate.

7.70000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

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

Yes

No

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party?

Yes

No

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

VIRENCE HOLDINGS LLC VIRENCE HOLDINGS LLC/CLASS A I

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.

N/A

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

VIRENCE HOLDINGS LLC VIRENCE HOLDINGS LLC/CLASS A I

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

933XKO907

Description of other unique identifier.

Internal Identifier

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

0.00100000

Units

Number of shares

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

36087.34000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.006381308428

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.

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:

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, derivativecommodity, derivative-credit, derivativeequity, 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.

Equity-common

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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.

1

2

3

N/A

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Bausch Health Companies Inc.

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.

B3BS7ACMDUWISF18KY76

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

Bausch Health Companies Inc. 2018 Term Loan B

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

XAC9413PAZ62

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1872780.06000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1882143.96000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.332818687010

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

CANADA (FEDERAL LEVEL)

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2025-06-02

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

Floating

ii. Annualized rate.

4.74000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

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

Yes

No

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party?

Yes

No

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

DIAMOND SPORTS GR/DIAMON

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.

N/A

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

Diamond Sports Group LLC / Diamond Sports Finance Co

d. CUSIP (if any).

25277LAC0

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US25277LAC00

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

247000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

240207.50000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.042475786368

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.

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

Debt

equity-preferred, debt, derivativecommodity, derivative-credit, derivativeequity, 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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

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

2027-08-15

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

Fixed

ii. Annualized rate.

6.63000000

c. Currently in default? [Y/N]

Yes

No

d. Are there any interest payments in
arrears or have any coupon payments

Yes

No

N/A

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Visolit Finco AS

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.

N/A

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

Visolit Finco AS NOK Term Loan B1

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

964ZLKII2

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

33624031.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

Norway Krone

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.

3825999.45000000

Exchange rate.

8.78830000

Percentage value compared to net assets
of the Fund.

0.676549796674

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

NORWAY

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2026-07-02

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

Variable

ii. Annualized rate.

7.72000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

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

Yes

No

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party?

Yes

No

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Cedar Funding Ltd

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.

2549004YLPCISGLL7978

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

Cedar Funding XI Clo Ltd

d. CUSIP (if any).

15033MAA8

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US15033MAA80

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1625000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1501984.25000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.265595213022

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.

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

ABS-collateralized bond/debt obligation

equity-preferred, debt, derivativecommodity, derivative-credit, derivativeequity, 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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

CAYMAN ISLANDS

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

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

2032-05-29

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

Floating

ii. Annualized rate.

8.76000000

c. Currently in default? [Y/N]

Yes

No

d. Are there any interest payments in
arrears or have any coupon payments

Yes

No

N/A

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Plaskolite PPC Blocker LLC Co

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.

N/A

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

PLASKOLITE PPC BLOCKER LLC CO INVEST UNITS

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

933UXH904

Description of other unique identifier.

Internal Identifier

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

10.00000000

Units

Number of shares

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

830.79000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.000146908229

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Equity-common

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

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

Yes

No

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party?

Yes

No

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Radius Aerospace, Inc.

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.

N/A

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

Radius Aerospace, Inc. Revolver

d. CUSIP (if any).

75046TAC8

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US75046TAC80

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

428571.43000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

424285.72000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.075026256890

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.

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

Loan

equity-preferred, debt, derivativecommodity, derivative-credit, derivativeequity, 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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

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

2025-03-29

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

Floating

ii. Annualized rate.

7.65000000

c. Currently in default? [Y/N]

Yes

No

d. Are there any interest payments in
arrears or have any coupon payments

Yes

No

N/A

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

SecurAmerica, LLC

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.

N/A

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

SecurAmerica, LLC Delayed Draw Term Loan C

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX177870

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

573057.32000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

573057.32000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.101333473356

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2023-12-21

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

Fixed

ii. Annualized rate.

1.00000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

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

Yes

No

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party?

Yes

No

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

NMC Skincare Intermediate Holdings II, LLC

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.

N/A

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

NMC Skincare Intermediate Holdings II, LLC Delayed Draw Term Loan

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX176566

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

665629.17000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

665629.17000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.117702912796

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.

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:

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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

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

2024-10-31

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

Floating

ii. Annualized rate.

6.55000000

3

N/A

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Oaktree CLO Ltd

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.

N/A

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

Oaktree CLO 2019-2 Ltd

d. CUSIP (if any).

67401VAC9

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US67401VAC90

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

3860000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

2932461.30000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.518545839380

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

ABS-collateralized bond/debt obligation

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

CAYMAN ISLANDS

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2031-04-15

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

Floating

ii. Annualized rate.

12.64000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

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

Yes

No

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party?

Yes

No

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

BFS Receivables I LLC

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.

N/A

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

BFS RECEIVABLES I LLC REVOLVER

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

963QJZII3

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

500000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

500000.00000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.088414779656

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.

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:

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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

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

2022-02-08

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

Floating

ii. Annualized rate.

7.69000000

3

N/A

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Panther BF Aggregator 2 L P

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.

549300474L1ZLXZY2P98

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

Panther BF Aggregator 2 LP USD Term Loan B

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

XAC8000CAB90

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1627110.51000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1630169.48000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.288262150753

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

CANADA (FEDERAL LEVEL)

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2026-04-30

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

Floating

ii. Annualized rate.

5.30000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

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

Yes

No

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party?

Yes

No

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

SUMMIT MID HLDS LLC / FI

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.

N/A

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

Summit Midstream Holdings LLC / Summit Midstream Finance Corp

d. CUSIP (if any).

86614WAD8

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US86614WAD83

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1033000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

788953.75000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.139510343930

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.

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

Debt

equity-preferred, debt, derivativecommodity, derivative-credit, derivativeequity, 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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

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

2025-04-15

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

Fixed

ii. Annualized rate.

5.75000000

c. Currently in default? [Y/N]

Yes

No

d. Are there any interest payments in
arrears or have any coupon payments

Yes

No

N/A

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Core & Main LP

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.

549300ZSLF8Q660SCD17

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

Core & Main LP

d. CUSIP (if any).

14987KAA1

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US14987KAA16

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1149000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1197832.50000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.211812193105

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Debt

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2025-08-15

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

Fixed

ii. Annualized rate.

6.13000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

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

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

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

VISUAL EDGE TECHNOLOGY INC. DELAYED DRAW TERM LOAN

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.

N/A

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

VISUAL EDGE TECHNOLOGY INC. DELAYED DRAW TERM LOAN

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX171536

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1965278.82000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1925973.24000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.340568999277

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.

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:
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-

Loan

commodity, derivative-credit, derivativeequity, 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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

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

2022-08-30

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

Floating

ii. Annualized rate.

8.91000000

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]

Yes

No

N/A

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

VLS BUYER INC 2018 DELAYED DRAW TL B

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.

N/A

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

VLS BUYER INC 2018 DELAYED DRAW TL B

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX177103

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

90008.56000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

90008.56000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.015916173999

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2023-10-17

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

Fixed

ii. Annualized rate.

7.69000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

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

Yes

No

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party?
d. Repurchase rate.

Yes

No

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

RTI Surgical, Inc.

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.

N/A

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

RTI Surgical, Inc. 2nd Lien Term Loan

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX176992

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

3132192.04000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

3132192.04000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.553864138116

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.

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:
Asset type (short-term investment vehicle
(e.g., money market fund, liquidity pool, or

Loan

other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivativecommodity, derivative-credit, derivativeequity, 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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

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

2023-12-05

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

Floating

ii. Annualized rate.

10.49000000

c. Currently in default? [Y/N]

Yes

No

N/A

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

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

SOS SECURITY HOLDINGS LLC TERM LOAN

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.

N/A

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

SOS SECURITY HOLDINGS LLC TERM LOAN

d. CUSIP (if any).

000000000

At least one of the following other identifiers:

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

LX180116

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

2143880.60000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

2122441.79000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.375310446392

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2025-04-25

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

None

ii. Annualized rate.

0.00000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

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

Yes

No

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party?

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Whatabrands LLC

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.

N/A

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

Whatabrands LLC Term Loan B

d. CUSIP (if any).

96244UAB3

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US96244UAB35

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1995000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

2004615.90000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.354475346188

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.

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:
Asset type (short-term investment vehicle

Loan

(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivativecommodity, derivative-credit, derivativeequity, 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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

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

2026-08-02

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

Floating

ii. Annualized rate.

4.94000000

c. Currently in default? [Y/N]

Yes

No

N/A

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

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

SIGMA ELECTRIC MFG CORP 2019 TERM LOAN A2

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.

N/A

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

SIGMA ELECTRIC MFG CORP 2019 TERM LOAN A2

d. CUSIP (if any).

000000000

At least one of the following other identifiers:

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

LX182535

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

132965.51000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

132965.51000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.023512232537

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2023-10-31

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

Floating

ii. Annualized rate.

6.70000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

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

Yes

No

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party?

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

ITALIAN FINE FOODS HOLDINGS L. CLASS A

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.

N/A

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

ITALIAN FINE FOODS HOLDINGS L. CLASS A

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

933TVL900

Description of other unique identifier.

Internal Identifier

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

25000.00000000

Units

Number of shares

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

36103.40000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.006384148311

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Equity-common

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Comprehensive EyeCare Partners, LLC

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.

N/A

c. Title of the issue or description of the

Comprehensive EyeCare Partners, LLC Delayed Draw Term Loan

investment.
d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX171622

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

420308.78000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

416105.69000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.073579785790

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?
Item C.7.

Yes

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
ii. Moderately Liquid Investments
iii. Less Liquid Investments
iv. Illiquid Investments
Category.

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 (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).
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).

1

2

3

N/A

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

2024-02-14

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

Floating

ii. Annualized rate.

6.44000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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

Repurchase

Reverse repurchase

Y, provide the name of the central
counterparty.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

PDI TA Holdings, Inc.

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.

N/A

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

PDI TA HOLDINGS, INC. EQUITY PDI TA HOLDINGS, INC. EQUITY

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

933ISU908

Description of other unique identifier.

Internal Identifier

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

25000.00000000

Units

Number of shares

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

23794.20000000

Exchange rate.
Percentage value compared to net assets

0.004207517900

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Equity-common

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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.

1

2

3

N/A

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

PDI TA Holdings, 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
investment.

PDI TA Holdings, Inc. 2019 Revolver

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX179336

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

205023.07000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

200922.61000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.035529056582

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?

Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2024-10-24

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

Floating

ii. Annualized rate.

6.40000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

A.U.L. CORP. TERM LOAN

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.

N/A

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

A.U.L. CORP. TERM LOAN

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX163909

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

42069.87000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

42069.87000000

Exchange rate.

Percentage value compared to net assets
of the Fund.

0.007439196572

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

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

2023-06-05

3

N/A

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

Floating

ii. Annualized rate.

6.25000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

DCG Acquisition Corp.

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.

N/A

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

DCG Acquisition Corp. Term Loan B

d. CUSIP (if any).

23308UAG9

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US23308UAG94

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

2076949.47000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

2082141.84000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.368184223994

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2026-09-30

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

Floating

ii. Annualized rate.

6.51000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Bombardier Inc

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.

W7L3VLU8EHQY34Z36697

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

Bombardier Inc

d. CUSIP (if any).

097751BJ9

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US097751BJ96

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

2000000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1999400.00000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.353553020890

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Debt

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

CANADA (FEDERAL LEVEL)

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

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

2022-10-15

b. Coupon.
i. Select the category that most closely

Fixed

3

N/A

reflects the coupon type among the
following (fixed, floating, variable, none).
ii. Annualized rate.

6.00000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Capnor Connery Bidco APS

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

N/A

series trust, report the LEI of the series.
c. Title of the issue or description of the
investment.

Capnor Connery Bidco APS EUR Term Loan B

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

935WRMII5

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

2954438.71000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

Euro Member Countries

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.

3314291.19000000

Exchange rate.

0.89142400

Percentage value compared to net assets
of the Fund.

0.586064650562

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2026-04-30

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

Floating

ii. Annualized rate.

7.63000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Octagon Loan Funding Ltd

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.

549300HJJWTCMWFILG24

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

Octagon Loan Funding Ltd

d. CUSIP (if any).

67590TAG6

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US67590TAG67

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

2000000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1860394.00000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.328972651168

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

ABS-collateralized bond/debt obligation

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

CAYMAN ISLANDS

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

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

2031-11-18

b. Coupon.
i. Select the category that most closely

Floating

3

N/A

reflects the coupon type among the
following (fixed, floating, variable, none).
ii. Annualized rate.

7.90000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

PI US MergerCo, Inc.

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

549300N8UN7DUDH51357

series trust, report the LEI of the series.
c. Title of the issue or description of the
investment.

PI US MergerCo, Inc. USD 2017 1st Lien Term Loan

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX169667

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1183603.82000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1187308.50000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.209951238823

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2025-01-03

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

Floating

ii. Annualized rate.

5.05000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

CVP Holdco, Inc

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.

N/A

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

CVP Holdco, Inc Delayed Draw Term Loan

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX183652

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

2729040.84000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

2701750.43000000

Exchange rate.

Percentage value compared to net assets
of the Fund.

0.477749337910

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

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

2025-10-31

3

N/A

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

Floating

ii. Annualized rate.

7.61000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Selectquote, Inc.

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.

N/A

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

Selectquote, Inc. Term Loan

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX183715

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1018970.86000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1008781.15000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.178382326197

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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.
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.

UNITED STATES OF AMERICA

Item C.6. Is the investment a Restricted Security?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2024-11-05

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

Floating

ii. Annualized rate.

7.70000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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

Reverse repurchase

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.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Nelipak Holding Company

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.

N/A

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

Nelipak Holding Company EUR Revolver

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX181348

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

581750.83000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

Euro Member Countries

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.

639556.27000000

Exchange rate.

0.89142400

Percentage value compared to net assets
of the Fund.

0.113092453379

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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:

1

2

3

N/A

a. Maturity date.

2024-07-02

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

Floating

ii. Annualized rate.

4.50000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.
a. Name of issuer (if any).

True Potential LLP

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.

N/A

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

True Potential LLP GBP Acquisition 2

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX183408

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1943174.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United Kingdom Pound

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.

2572663.63000000

Exchange rate.

0.75531600

Percentage value compared to net assets
of the Fund.

0.454922975953

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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.
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

UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2026-10-16

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

Floating

ii. Annualized rate.

8.03000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, also provide:
a. Select the category that reflects the
transaction (repurchase, reverse

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
Y, provide the name of the central
counterparty.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Dryden Senior Loan Fund

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.

5493002P75UIPU4MC757

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

Dryden 43 Senior Loan Fund

d. CUSIP (if any).

26245BAA3

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US26245BAA35

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1000000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

601772.00000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.106411077566

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

ABS-collateralized bond/debt obligation

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

CAYMAN ISLANDS

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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:

1

2

3

N/A

a. Maturity date.

2029-07-20

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

Fixed

ii. Annualized rate.

26.29000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.

a. Name of issuer (if any).

PRESERVATION CAPITAL I LLP GBP PIK TERM LOAN

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.

N/A

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

PRESERVATION CAPITAL I LLP GBP PIK TERM LOAN

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

938DGPII9

Description of other unique identifier.

Internal Identifier

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

184825.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United Kingdom Pound

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.

244698.91000000

Exchange rate.

0.75531600

Percentage value compared to net assets
of the Fund.

0.043270000419

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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.
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

GUERNSEY

the concentrations of the risk and
economic exposure of the investments.
Item C.6. Is the investment a Restricted Security?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2025-01-24

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

Floating

ii. Annualized rate.

11.50000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, also provide:
a. Select the category that reflects the
transaction (repurchase, reverse
repurchase). Select "repurchase

Repurchase

Reverse 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.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

HYATT HOUSE

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.

N/A

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

HYATT HOUSE

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

933HLQII7

Description of other unique identifier.

Internal Identifier

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1106025.30000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

Value. Report values in U.S. dollars. If
currency of investment is not

1106025.30000000

denominated in U.S. dollars, provide the
exchange rate used to calculate value.
Exchange rate.
Percentage value compared to net assets
of the Fund.

0.195577966387

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2021-11-25

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

Floating

ii. Annualized rate.

13.99000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period

covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

OMH-HealthEdge Holdings,LLC

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.

N/A

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

OMH-HealthEdge Holdings, LLC Term Loan

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX182895

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1434384.69000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1420040.84000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.251105195943

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.
If different from the country where the

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2025-10-24

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

Floating

ii. Annualized rate.

5.50000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

MB2 Dental Solutions, LLC

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.

N/A

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

MB2 Dental Solutions, LLC Term Loan

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX168936

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

583634.86000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

583634.86000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.103203895093

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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.,

1

2

3

N/A

net asset value used as the practical
expedient).
Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

2023-09-29

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

Floating

ii. Annualized rate.

7.10000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

FWR Holding Corporation

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.

N/A

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

FWR HOLDING CORPORATION REVOLVER

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX167959

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1000.00000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.000176829559

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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.
Report the ISO country code that
corresponds to the country where the

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2023-08-21

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

Floating

ii. Annualized rate.

7.29000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Crestline Denali CLO XIV, LTD

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.

549300SBJ7CCHEFNE215

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

Crestline Denali CLO XIV Ltd

d. CUSIP (if any).

22615LAJ3

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US22615LAJ35

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

250000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

227718.75000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.040267406209

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

ABS-collateralized bond/debt obligation

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

CAYMAN ISLANDS

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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.,

1

2

3

N/A

net asset value used as the practical
expedient).
Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

2031-10-23

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

Floating

ii. Annualized rate.

10.03000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

QF Holdings, Inc.

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.

N/A

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

QF Holdings, Inc. Term Loan

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX182753

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1312662.52000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1299535.89000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.229796358739

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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.
Report the ISO country code that
corresponds to the country where the

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2024-09-19

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

Floating

ii. Annualized rate.

8.90000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Laboratories Bidco LLC

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.

N/A

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

LABORATORIES BIDCO LLC TERM LOAN

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX183221

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1925991.74000000

Units

Principal amount

Description of other units.

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

United States Dollar

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.

1906731.82000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.337166547458

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
Indicate the level within the fair value
hierarchy in which the fair value
measurements fall pursuant to U.S.
Generally Accepted Accounting Principles

1

2

3

N/A

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.

2024-06-25

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

Floating

ii. Annualized rate.

7.55000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Dryden Senior Loan Fund

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.

N/A

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

Dryden 55 CLO Ltd

d. CUSIP (if any).

26245QAA0

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US26245QAA04

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

375000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

346369.50000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.061248366044

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

ABS-collateralized bond/debt obligation

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.
Report the ISO country code that
corresponds to the country where the

CAYMAN ISLANDS

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2031-04-15

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

Floating

ii. Annualized rate.

7.40000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Mitchell International, Inc.

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.

5493002RDNIGEM7SSV41

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

Mitchell International, Inc. 2017 1st Lien Term Loan

d. CUSIP (if any).

60662WAM4

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US60662WAM47

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1419166.68000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1405202.08000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.248481264551

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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.,

1

2

3

N/A

net asset value used as the practical
expedient).
Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

2024-11-29

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

Floating

ii. Annualized rate.

4.95000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Crestline Denali CLO XIV, LTD

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.

549300SBJ7CCHEFNE215

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

Crestline Denali CLO XIV Ltd

d. CUSIP (if any).

22615LAG9

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US22615LAG95

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

750000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

709909.50000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.125532984036

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

ABS-collateralized bond/debt obligation

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.
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

CAYMAN ISLANDS

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2031-10-23

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

Floating

ii. Annualized rate.

8.28000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

CVP HOLDCO INC TERM LOAN

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.

N/A

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

CVP HOLDCO INC TERM LOAN

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX183650

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

3793597.74000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

3755661.76000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.664112013948

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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.,

1

2

3

N/A

net asset value used as the practical
expedient).
Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

2025-10-31

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

Floating

ii. Annualized rate.

7.66000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments

For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

AMCP Clean Acquisition Company, LLC

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.

N/A

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

AMCP Clean Acquisition Company, LLC 2018 Add On Revolver

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX176180

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1100.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1100.00000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.000194512515

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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.
Report the ISO country code that
corresponds to the country where the

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2024-10-01

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

Floating

ii. Annualized rate.

7.24000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).

Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

AXIOM MERGER SUB INC TERM LOAN B

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.

N/A

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

AXIOM MERGER SUB INC TERM LOAN B

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX179764

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1836923.09000000

Units

Principal amount

Description of other units.

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

United States Dollar

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.

1836923.09000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.324822300496

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
Indicate the level within the fair value
hierarchy in which the fair value
measurements fall pursuant to U.S.
Generally Accepted Accounting Principles

1

2

3

N/A

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.

2026-04-08

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

Floating

ii. Annualized rate.

7.26000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

OLYMPIA TOPCO LP CLS A OLYMPIA TOPCO LP CLS A

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.

N/A

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

OLYMPIA TOPCO LP CLS A OLYMPIA TOPCO LP CLS A

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

965GSX907

Description of other unique identifier.

Internal Identifier

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

50000.00000000

Units

Number of shares

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

50000.00000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.008841477965

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Equity-common

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Anchor Packaging Inc.

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.

N/A

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

Anchor Packaging Inc. Delayed Draw Term Loan

d. CUSIP (if any).

03306UAD0

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US03306UAD00

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

574358.97000000

Units

Principal amount

Description of other units.

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

United States Dollar

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.

571487.18000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.101055826192

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
Indicate the level within the fair value
hierarchy in which the fair value
measurements fall pursuant to U.S.

1

2

3

N/A

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.

2026-07-18

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

None

ii. Annualized rate.

0.00000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Goldman Sachs International

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.

W22LROWP2IHZNBB6K528

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

PURCHASED EUR / SOLD USD

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

19KFKBB5M2L

Description of other unique identifier.

Trade Identifier

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1.00000000

Units

Number of contracts

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

Euro Member Countries

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.

103045.70000000

Exchange rate.

0.89064634

Percentage value compared to net assets
of the Fund.

0.018221525720

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Derivative-foreign exchange

Item C.5. Country of investment or issuer.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

Unknown

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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).

Forward

b. Counterparty.
i. Provide the name and LEI (if any) of counterparty (including a central counterparty).
Counterparty Record: 1
Name of counterparty.

Goldman Sachs International

LEI (if any) of counterparty.

W22LROWP2IHZNBB6K528

i. Amount and description of currency sold.
Amount of currency sold.

7620374.62000000

Description of currency sold.

United States Dollar

ii. Amount and description of currency purchased.
Amount of currency purchased.

6878836.09000000

Description of currency purchased.

Euro Member Countries

iii. Settlement date.

2020-01-17

iv. Unrealized appreciation or
depreciation. Depreciation shall be
reported as a negative number.

103045.7

i. Amount and description of currency sold.
Amount of currency sold.

7620374.62000000

Description of currency sold.

United States Dollar

ii. Amount and description of currency purchased.
Amount of currency purchased.

6878836.09000000

Description of currency purchased.

Euro Member Countries

iii. Settlement date.

2020-01-17

iv. Unrealized appreciation or
depreciation. Depreciation shall be
reported as a negative number.

103045.7

Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Cablecom Networking Holdings Limited

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.

N/A

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

Cablecom Networking Holdings Limited GBP Term Loan A2

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

963LQPII8

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

561404.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United Kingdom Pound

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.

743270.37000000

Exchange rate.

0.75531600

Percentage value compared to net assets
of the Fund.

0.131432171977

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

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

2023-12-14

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

Floating

ii. Annualized rate.

7.83000000

3

N/A

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

PetSmart Inc

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.

N/A

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

PetSmart Inc

d. CUSIP (if any).

716768AD8

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US716768AD81

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

210000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

207375.00000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.036670029862

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Debt

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2025-06-01

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

Fixed

ii. Annualized rate.

8.88000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

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

Yes

No

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party?

Yes

No

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Iridium Satellite LLC

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.

254900615BJ7139TFM33

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

Iridium Satellite LLC Term Loan

d. CUSIP (if any).

46269KAJ3

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US46269KAJ34

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1498572.79000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1516375.83000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.268140069771

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.

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:
Asset type (short-term investment vehicle
(e.g., money market fund, liquidity pool, or
other cash management vehicle),

Loan

repurchase agreement, equity-common,
equity-preferred, debt, derivativecommodity, derivative-credit, derivativeequity, 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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

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

2026-11-04

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

Floating

ii. Annualized rate.

5.55000000

c. Currently in default? [Y/N]

Yes

No

d. Are there any interest payments in

Yes

No

N/A

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

FOOTHILL INCENTIVE FEE FTHIL 2007 1

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.

N/A

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

FOOTHILL INCENTIVE FEE FTHIL 2007 1

d. CUSIP (if any).

000000000

At least one of the following other identifiers:

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

934VAYII0

Description of other unique identifier.

Internal Identifier

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

904000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

0.00000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.000000

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

ABS-other

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2019-08-27

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

None

ii. Annualized rate.

0.00000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

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

Yes

No

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party?

Yes

No

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Octagon Investment Partners 35 LTD

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.

549300EBYXJ9QVMC7X31

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

OCTAGON INVESTMENT PARTNERS 35 LTD

d. CUSIP (if any).

67591RAC8

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US67591RAC88

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

600000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

440064.60000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.077816429287

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.

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

ABS-collateralized bond/debt obligation

equity-preferred, debt, derivativecommodity, derivative-credit, derivativeequity, 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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

CAYMAN ISLANDS

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

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

2031-01-20

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

Variable

ii. Annualized rate.

21.22000000

c. Currently in default? [Y/N]

Yes

No

d. Are there any interest payments in
arrears or have any coupon payments

Yes

No

N/A

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Babson CLO Ltd

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.

N/A

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

Barings CLO Ltd 2019-II

d. CUSIP (if any).

06761HAG3

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US06761HAG39

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

750000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

752521.50000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.133068045218

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

ABS-collateralized bond/debt obligation

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

CAYMAN ISLANDS

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2031-04-15

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

Floating

ii. Annualized rate.

5.85000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

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

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

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

FWR Holding Corporation

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.

N/A

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

FWR Holding Corporation Delayed Draw Term Loan 4

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX182338

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

42808.48000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

42808.48000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.007569804653

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.

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:
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-

Loan

commodity, derivative-credit, derivativeequity, 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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

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

2023-08-21

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

Floating

ii. Annualized rate.

7.29000000

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]

Yes

No

N/A

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

SCM Insurance Services Inc.

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.

N/A

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

SCM INSURANCE SERVICES INC. CAD 2ND LIEN TERM LOAN

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX177672

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

125000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

Canada Dollar

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.

90489.03000000

Exchange rate.

1.29850000

Percentage value compared to net assets
of the Fund.

0.016001135297

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

CANADA (FEDERAL LEVEL)

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2025-03-01

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

Floating

ii. Annualized rate.

11.06000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

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

Yes

No

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party?
d. Repurchase rate.

Yes

No

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

SaintMichelCo Limited

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.

N/A

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

SAINTMICHELCO LIMITED GBP ACQUISITION TERM LOAN

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

965EZEII7

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

300000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United Kingdom Pound

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.

397184.75000000

Exchange rate.

0.75531600

Percentage value compared to net assets
of the Fund.

0.070234004308

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.

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:
Asset type (short-term investment vehicle
(e.g., money market fund, liquidity pool, or

Loan

other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivativecommodity, derivative-credit, derivativeequity, 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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

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

2025-09-09

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

Floating

ii. Annualized rate.

7.78000000

c. Currently in default? [Y/N]

Yes

No

N/A

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

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

CEDAR FUNDING LTD CEDF 2017 8A SUB 144A

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.

549300PTCF9P2JDL1E69

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

CEDAR FUNDING LTD CEDF 2017 8A SUB 144A

d. CUSIP (if any).

15032GAC8

At least one of the following other identifiers:

Identifier.

ISIN

ISIN

US15032GAC87

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

250000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

176354.00000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.031184600103

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

ABS-other

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

CAYMAN ISLANDS

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2030-10-17

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

Floating

ii. Annualized rate.

10.25000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

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

Yes

No

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party?
d. Repurchase rate.

Yes

No

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Commify Limited

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.

N/A

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

Commify Limited EUR Acquisition Term Loan

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

935YYDII3

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

760869.57000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

Euro Member Countries

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.

853543.96000000

Exchange rate.

0.89142400

Percentage value compared to net assets
of the Fund.

0.150931802300

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.

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:
Asset type (short-term investment vehicle
(e.g., money market fund, liquidity pool, or

Loan

other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivativecommodity, derivative-credit, derivativeequity, 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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

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

2026-09-14

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

None

ii. Annualized rate.

0.00000000

c. Currently in default? [Y/N]

Yes

No

N/A

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

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Cambrex Corporation

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.

N/A

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

Cambrex Corporation Term Loan

d. CUSIP (if any).

13201FAM8

At least one of the following other identifiers:

Identifier.

ISIN

ISIN

US13201FAM86

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

3500000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

3482500.00000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.615808940306

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2026-12-04

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

Floating

ii. Annualized rate.

6.70000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

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

Yes

No

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party?
d. Repurchase rate.

Yes

No

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Packers Holdings, LLC

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.

549300X0L6OJNRPME518

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

Packers Holdings, LLC 2017 Term Loan B

d. CUSIP (if any).

69519UAC6

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US69519UAC62

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

2352082.28000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

2351353.13000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.415788737766

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.

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:
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, derivativecommodity, derivative-credit, derivative-

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

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

2024-12-04

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

Floating

ii. Annualized rate.

4.99000000

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]

Yes

No

N/A

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Bearcat Buyer, Inc.

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.

N/A

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

Bearcat Buyer, Inc. 2nd Lien Incremental Term Loan

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX182673

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

617307.55000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

611134.47000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.108066639010

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2027-07-09

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

Floating

ii. Annualized rate.

10.19000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

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

Yes

No

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party?
d. Repurchase rate.

Yes

No

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

RAPTOR TECHNOLOGIES LLC TERM LOAN

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.

N/A

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

RAPTOR TECHNOLOGIES LLC TERM LOAN

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX177519

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1945213.43000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1945213.43000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.343971233596

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.

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:
Asset type (short-term investment vehicle
(e.g., money market fund, liquidity pool, or

Loan

other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivativecommodity, derivative-credit, derivativeequity, 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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

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

2024-12-17

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

Floating

ii. Annualized rate.

7.95000000

c. Currently in default? [Y/N]

Yes

No

N/A

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

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Goldman Sachs International

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.

W22LROWP2IHZNBB6K528

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

PURCHASED USD / SOLD NOK

d. CUSIP (if any).

000000000

At least one of the following other identifiers:

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

19JQKBB4XS0

Description of other unique identifier.

Trade Identifier

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1.00000000

Units

Number of contracts

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

Norway Krone

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.

-25003.07000000

Exchange rate.

8.78769333

Percentage value compared to net assets
of the Fund.

-0.00442128184

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Derivative-foreign exchange

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

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

Yes

No

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party?

Reverse repurchase

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).

Forward

b. Counterparty.
i. Provide the name and LEI (if any) of counterparty (including a central counterparty).
Counterparty Record: 1
Name of counterparty.

Goldman Sachs International

LEI (if any) of counterparty.

W22LROWP2IHZNBB6K528

i. Amount and description of currency sold.
Amount of currency sold.

5780746.50000000

Description of currency sold.

Norway Krone

ii. Amount and description of currency purchased.
Amount of currency purchased.

632819.90000000

Description of currency purchased.

United States Dollar

iii. Settlement date.

2020-01-17

iv. Unrealized appreciation or
depreciation. Depreciation shall be
reported as a negative number.

-25003.07

i. Amount and description of currency sold.
Amount of currency sold.

5780746.50000000

Description of currency sold.

Norway Krone

ii. Amount and description of currency purchased.
Amount of currency purchased.

632819.90000000

Description of currency purchased.

United States Dollar

iii. Settlement date.

2020-01-17

iv. Unrealized appreciation or
depreciation. Depreciation shall be
reported as a negative number.

-25003.07

Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Cheyenne Petroleum Company Limited Partnership

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.

N/A

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

Cheyenne Petroleum Company Limited Partnership 2nd Lien Term Loan

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX181360

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

7244000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

7171560.00000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

1.268143794385

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2024-01-10

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

Floating

ii. Annualized rate.

10.44000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Regionalcare Hospital Partners Holdings, Inc.

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.

N/A

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

RegionalCare Hospital Partners Holdings, Inc. 2018 Term Loan B

d. CUSIP (if any).

75915TAD4

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US75915TAD46

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

3063670.24000000

Units

Principal amount

Description of other units.

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

United States Dollar

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.

3085881.85000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.545675127626

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
Indicate the level within the fair value
hierarchy in which the fair value
measurements fall pursuant to U.S.

1

2

3

N/A

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.

2025-11-16

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

Floating

ii. Annualized rate.

6.30000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

SOS Security Holdings, LLC

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.

N/A

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

SOS Security Holdings, LLC Revolver

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX180118

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

179104.48000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

174179.11000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.030800015262

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2025-04-25

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

Floating

ii. Annualized rate.

6.50000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

VLS Recovery Services LLC

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.

N/A

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

VLS BUYER INC. DDTL

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX171355

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

43913.92000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

43913.92000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.007765279121

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).

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).

1

2

3

N/A

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

2023-10-17

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

Floating

ii. Annualized rate.

7.70000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

HILCORP ENERGY I/HILCORP

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.

549300ITPIHLG0LHEC09

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

Hilcorp Energy I LP / Hilcorp Finance Co

d. CUSIP (if any).

431318AQ7

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US431318AQ79

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1629000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1588340.16000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.280865490531

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Debt

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2025-10-01

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

Fixed

ii. Annualized rate.

5.75000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Oakley Ekomid Limited

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.

N/A

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

Oakley Ekomid Limited EUR Unitranche Term Loan

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX181406

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

750000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

Euro Member Countries

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.

841350.47000000

Exchange rate.

0.89142400

Percentage value compared to net assets
of the Fund.

0.148775632837

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

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?
Is the investment a Restricted Security?

Yes

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

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 (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).

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).

1

2

3

N/A

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

2025-06-23

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

Floating

ii. Annualized rate.

6.50000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

DRB Holdings, LLC

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.

N/A

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

DRB Holdings, LLC Revolver

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX169080

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

990.00000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.000175061263

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

Issuer type (corporate, U.S. Treasury,
U.S. government agency, U.S.
government sponsored entity, municipal,

Corporate

non-U.S. sovereign, private fund,
registered fund, other). If “other,” provide
a brief description.
Item C.5. Country of investment or issuer.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

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

2023-10-06

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

Fixed

ii. Annualized rate.

6.75000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

N/A

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Invoice Cloud, Inc.

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.

N/A

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

Invoice Cloud, Inc. Revolver

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX178628

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

255319.15000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

255319.15000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.045147972778

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2024-02-11

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

Floating

ii. Annualized rate.

5.50000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Micromeritics Instrument Corporation

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.

N/A

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

Micromeritics Instrument Corporation Revolver

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX184654

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

331038.70000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

326073.12000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.057659366113

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

GEORGIA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

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

2025-12-18

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

Floating

ii. Annualized rate.

6.74000000

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]

Yes

No

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.

Yes

No

f. For convertible securities, also provide:

N/A

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Goldman Sachs Bank USA

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.

KD3XUN7C6T14HNAYLU02

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

Long: SP9U1R3Q CDS USD R V 00MEVENT SP9U1R3Q_FEE CDX / Short: SP9U1R3Q CDS USD P F 5.00000
SP9U1R3Q_PRO CDX

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

99S17J895

Description of other unique identifier.

Internal Identifier

Item C.2. Amount of each investment.

Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

4103000.00000000

Units

Other units

Description of other units.

Notional Amount

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

United States Dollar

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.

-421822.58000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

-0.07459070092

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Derivative-credit

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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

Swap

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).
b. Counterparty.
i. Provide the name and LEI (if any) of counterparty (including a central counterparty).
Counterparty Record: 1
Name of counterparty.

Goldman Sachs Bank USA

LEI (if any) of counterparty.

KD3XUN7C6T14HNAYLU02

2. If the reference instrument is an index or custom basket, and if the index’s or custom basket’s components are publicly available on a website and
are updated on that website no less frequently than quarterly, identify the index and provide the index identifier, if any. If the index’s or custom basket’s
components are not publicly available in that manner, and the notional amount of the derivative represents 1% or less of the net asset value of the
Fund, provide a narrative description of the index. If the index’s or custom basket’s components are not publicly available in that manner, and the
notional amount of the derivative represents more than 5% of the net asset value of the Fund, provide the (i) name, (ii) identifier, (iii) number of shares
or notional amount or contract value as of the trade date (all of which would be reported as negative for short positions), and (iv) value of every
component in the index or custom basket. The identifier shall include CUSIP of the index’s or custom basket’s components, 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.
If the index’s or custom basket’s components are not publicly available in that manner, and the notional amount of the derivative represents greater than
1%, but 5% or less, of the net asset value of the Fund, Funds shall report the required component information described above, but may limit reporting
to the (i) 50 largest components in the index and (ii) any other components where the notional value for that components is over 1% of the notional
value of the index or custom basket.
An index or custom basket, where the components are publicly available on a website and are updated on that website no less frequently than
quarterly.
Index name.

Markit CDX.NA.HY.31.V5

Index identifier, if any.

2I65BRSA9

If the index’s or custom basket’s components are not publicly available in that manner, and the notional amount of the derivative represents 1% or less
of the net asset value of the Fund, provide a narrative description of the index.
Narrative description.
Custom swap Flag

Yes

No

1. Description and terms of payments to be received from another party.
Receipts: Reference Asset, Instrument or Index.
Receipts: fixed, floating or other.
Description of Other Receipts

Fixed

Floating

Other

buy protection

2. Description and terms of payments to be paid to another party.
Payments: Reference Asset, Instrument or Index
Payments: fixed, floating or other.

Fixed

Floating

Payments: Fixed rate.

5

Payments: Base currency

United States Dollar

Payments: Amount

-7445.19000000

ii. Termination or maturity date.

2023-12-20

iii. Upfront payments or receipts
Upfront payments.

0

ISO Currency Code.

United States Dollar

Upfront receipts.

-230692.33

ISO Currency Code.

United States Dollar

iv. Notional amount.

4103000

Other

ISO Currency Code.

USD

v. Unrealized appreciation or depreciation.
Depreciation shall be reported as a
negative number.

-191130.25

Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

OZLM Ltd

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.

5493009C40QUU66J8E83

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

OZLM XIX Ltd

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

USG6869DAB76

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

500000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

312538.00000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.055265956808

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.

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:
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-

ABS-other

commodity, derivative-credit, derivativeequity, 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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

CAYMAN ISLANDS

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

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

2030-11-22

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

Fixed

ii. Annualized rate.

16.82000000

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]

Yes

No

N/A

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

DRS Holdings III, Inc.

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.

N/A

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

DRS Holdings III, Inc. Revolver

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX183629

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

972.50000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.000171966746

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2025-11-01

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

Floating

ii. Annualized rate.

7.55000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

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

Yes

No

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party?
d. Repurchase rate.

Yes

No

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

TERSERA THERAPEUTICS LLC 1ST LIEN TERM LOAN

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.

N/A

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

TERSERA THERAPEUTICS LLC 1ST LIEN TERM LOAN

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX164225

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

48750.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

48750.00000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.008620441016

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.

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:
Asset type (short-term investment vehicle
(e.g., money market fund, liquidity pool, or

Loan

other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivativecommodity, derivative-credit, derivativeequity, 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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

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

2023-03-30

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

Floating

ii. Annualized rate.

7.20000000

c. Currently in default? [Y/N]

Yes

No

N/A

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

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Steele Creek CLO Ltd

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.

5493003PZ3HX9NW9PS65

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

Steele Creek CLO 2016-1 Ltd

d. CUSIP (if any).

85816TAF8

At least one of the following other identifiers:

Identifier.

ISIN

ISIN

US85816TAF84

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

750000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

625401.75000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.110589515845

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

ABS-collateralized bond/debt obligation

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

CAYMAN ISLANDS

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2031-06-15

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

Floating

ii. Annualized rate.

7.64000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

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

Yes

No

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party?
d. Repurchase rate.

Yes

No

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Implementation Management Assistance, LLC

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.

N/A

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

Implementation Management Assistance, LLC Delayed Draw Term Loan

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX170394

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

2080853.15000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

2060044.62000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.364276782319

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.

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:
Asset type (short-term investment vehicle
(e.g., money market fund, liquidity pool, or

Loan

other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivativecommodity, derivative-credit, derivativeequity, 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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

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

2023-12-13

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

Floating

ii. Annualized rate.

6.30000000

c. Currently in default? [Y/N]

Yes

No

N/A

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

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Centric Brands Inc.

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.

N/A

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

Centric Brands Inc. Term Loan

d. CUSIP (if any).

000000000

At least one of the following other identifiers:

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

LX176216

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1964017.50000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1924737.15000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.340350422027

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2023-10-30

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

Floating

ii. Annualized rate.

7.93000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

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

Yes

No

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party?

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Project Boost Purchaser, LLC

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.

N/A

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

Project Boost Purchaser, LLC 2019 Term Loan B

d. CUSIP (if any).

74339NAB2

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US74339NAB29

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

4106077.13000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

4120202.04000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.728573511013

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.

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:
Asset type (short-term investment vehicle

Loan

(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivativecommodity, derivative-credit, derivativeequity, 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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

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

2026-06-01

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

Floating

ii. Annualized rate.

5.30000000

c. Currently in default? [Y/N]

Yes

No

N/A

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

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

VIRENCE INTERMEDIATE HOLDING C VIRENCE INTERMEDIATE HOLDING C

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.

N/A

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

VIRENCE INTERMEDIATE HOLDING C VIRENCE INTERMEDIATE HOLDING C

d. CUSIP (if any).

000000000

At least one of the following other identifiers:

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

963TQG900

Description of other unique identifier.

Internal Identifier

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

25.00000000

Units

Number of shares

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

27206.90000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.004810984137

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Equity-common

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

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

Yes

No

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party?

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

DATIX BIDCO LIMITED USD TERM LOAN B4

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.

N/A

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

DATIX BIDCO LIMITED USD TERM LOAN B4

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX183325

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

466003.04000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

466003.04000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.082403112201

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

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

2025-04-28

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

Floating

3

N/A

ii. Annualized rate.

6.43000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

SYMPHONY CLO XI LTD

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.

N/A

c. Title of the issue or description of the

Symphony CLO XI Ltd

investment.
d. CUSIP (if any).

000000000

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

KYG8650G4008

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1000.00000000

Units

Number of shares

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

160.00000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.000028292729

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Equity-preferred

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

CAYMAN ISLANDS

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

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

Yes

No

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

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Axiom Merger Sub, Inc.

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.

N/A

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

Axiom Merger Sub, Inc. Revolver

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX179765

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

230769.23000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

230769.23000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.040806821243

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

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

2025-10-08

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

Fixed

3

N/A

ii. Annualized rate.

0.50000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

AMCP CLEAN INTERMEDIATE LLC 3RD INCREMENTAL TL

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.

N/A

c. Title of the issue or description of the

AMCP CLEAN INTERMEDIATE LLC 3RD INCREMENTAL TL

investment.
d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX183145

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

135728.91000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

135728.91000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.024000883341

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?
Item C.7.

Yes

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
ii. Moderately Liquid Investments
iii. Less Liquid Investments
iv. Illiquid Investments
Category.

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 (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).
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).

1

2

3

N/A

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

2024-10-01

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

Floating

ii. Annualized rate.

7.51000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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

Repurchase

Reverse repurchase

Y, provide the name of the central
counterparty.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

P27 Bidco Limited

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.

N/A

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

P27 Bidco Limited GBP Facility B1

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

964YYVII7

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1705509.76000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United Kingdom Pound

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.

2258008.25000000

Exchange rate.

0.75531600

Percentage value compared to net assets

0.399282603772

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

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

2026-07-31

3

N/A

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

Floating

ii. Annualized rate.

7.56000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Canyon Capital CLO Ltd

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
investment.

Canyon Capital CLO 2019-1 Ltd

d. CUSIP (if any).

13887UAA2

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US13887UAA25

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

500000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

492739.50000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.087130908641

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

ABS-collateralized bond/debt obligation

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

CAYMAN ISLANDS

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?
Is the investment a Restricted Security?
Item C.7.

Yes

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
ii. Moderately Liquid Investments
iii. Less Liquid Investments
iv. Illiquid Investments
Category.

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 (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).
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).

1

2

3

N/A

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

2032-04-15

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

Floating

ii. Annualized rate.

8.68000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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

Repurchase

Reverse repurchase

Y, provide the name of the central
counterparty.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Discovery Life Sciences, LLC

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.

N/A

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

Discovery Life Sciences, LLC Delayed Draw Term Loan

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX177842

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

170105.60000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

170105.60000000

Exchange rate.
Percentage value compared to net assets

0.030079698284

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

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

2024-03-30

3

N/A

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

Floating

ii. Annualized rate.

8.20000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

CBAM CLO Management

b. LEI (if any) of issuer. In the case of a

254900EGQJ2K45U5LM27

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.

CBAM 2017-3 Ltd

d. CUSIP (if any).

12481JAA9

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US12481JAA97

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

950000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

949941.10000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.167977666086

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

ABS-collateralized bond/debt obligation

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?
Item C.7.

Yes

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
ii. Moderately Liquid Investments
iii. Less Liquid Investments
iv. Illiquid Investments
Category.

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 (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).
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).

1

2

3

N/A

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

2029-10-17

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

Floating

ii. Annualized rate.

8.50000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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

Repurchase

Reverse repurchase

Y, provide the name of the central
counterparty.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Laboratories Bidco LLC

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.

N/A

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

LABORATORIES BIDCO LLC REVOLVER

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX183223

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

513489.19000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

498084.51000000

Exchange rate.
Percentage value compared to net assets

0.088076064403

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

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

2024-06-25

3

N/A

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

Fixed

ii. Annualized rate.

0.50000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

FOUNDATION RISK PARTNERS CORP. 1ST LIEN TERM LOAN

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
investment.

FOUNDATION RISK PARTNERS CORP. 1ST LIEN TERM LOAN

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

932DJPII2

Description of other unique identifier.

Internal Identifier

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

620977.75000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

620977.75000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.109807221875

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?

Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2023-11-10

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

Floating

ii. Annualized rate.

6.70000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Jim N Nicks

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.

N/A

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

JIM N NICKS REVOLVER

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

963BEZII1

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

970.00000000

Exchange rate.

Percentage value compared to net assets
of the Fund.

0.000171524672

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

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

2023-07-10

3

N/A

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

Floating

ii. Annualized rate.

7.19000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Project Accelerate Parent, LLC

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.

N/A

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

Project Accelerate Parent, LLC 1st Lien Term Loan

d. CUSIP (if any).

74339RAC1

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US74339RAC16

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

3768554.19000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

3740290.03000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.661393837707

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2025-01-02

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

Floating

ii. Annualized rate.

5.99000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

FOUNDATION RISK PARTNERS, CORP DELAYED DRAW TERM LOAN

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.

N/A

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

FOUNDATION RISK PARTNERS, CORP DELAYED DRAW TERM LOAN

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX175665

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

140158.67000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

140158.67000000

Exchange rate.

Percentage value compared to net assets
of the Fund.

0.024784195849

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

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

2023-11-10

3

N/A

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

Floating

ii. Annualized rate.

6.70000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Steele Creek CLO Ltd

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.

N/A

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

Steele Creek Clo 2017-1 Ltd

d. CUSIP (if any).

85816UAB4

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US85816UAB44

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

250000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

175802.75000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.031087122808

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

ABS-collateralized bond/debt obligation

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

CAYMAN ISLANDS

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?
Is the investment a Restricted Security?
Item C.7.

Yes

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
ii. Moderately Liquid Investments
iii. Less Liquid Investments
iv. Illiquid Investments
Category.

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 (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).
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).

1

2

3

N/A

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

2030-01-15

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

Floating

ii. Annualized rate.

17.92000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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

Repurchase

Reverse repurchase

Y, provide the name of the central
counterparty.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Discovery Life Sciences, LLC

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.

N/A

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

Discovery Life Sciences, LLC Incremental Delayed Draw Term Loan

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX178894

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1108333.33000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1108333.33000000

Exchange rate.
Percentage value compared to net assets

0.195986094315

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

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

2024-03-30

3

N/A

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

Floating

ii. Annualized rate.

8.19000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Madison Park Funding Ltd

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
investment.

Madison Park Funding XXXIV Ltd

d. CUSIP (if any).

55820HAA2

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US55820HAA23

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1500000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1489914.00000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.263460836034

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

ABS-collateralized bond/debt obligation

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

CAYMAN ISLANDS

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?
Is the investment a Restricted Security?
Item C.7.

Yes

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
ii. Moderately Liquid Investments
iii. Less Liquid Investments
iv. Illiquid Investments
Category.

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 (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).
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).

1

2

3

N/A

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

2031-04-25

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

Floating

ii. Annualized rate.

8.69000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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

Repurchase

Reverse repurchase

Y, provide the name of the central
counterparty.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

VLS Recovery Services, LLC

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.

N/A

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

VLS Recovery Services, LLC 2019 Delayed Draw Term Loan C

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX181321

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1070364.88000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1070364.88000000

Exchange rate.
Percentage value compared to net assets

0.189272150034

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

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

2023-10-17

3

N/A

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

None

ii. Annualized rate.

0.00000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

IntraPac International LLC

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
investment.

INTRAPAC INTERNATIONAL LLC TERM LOAN

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX177879

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1590937.82000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1575028.44000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.278511584950

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?

Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2026-01-11

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

Floating

ii. Annualized rate.

7.45000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

BIRCH 9.5 ADDITIONAL NTS DUE BIRCH 9.5 ADDITIONAL NTS DUE

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.

N/A

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

BIRCH 9.5 ADDITIONAL NTS DUE BIRCH 9.5 ADDITIONAL NTS DUE

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

935NBFII7

Description of other unique identifier.

Internal Identifier

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1731049.04000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1713738.55000000

Exchange rate.

Percentage value compared to net assets
of the Fund.

0.303039632573

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Debt

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

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

2023-04-12

3

N/A

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

Fixed

ii. Annualized rate.

9.99000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

PAKNK NETHERLANDS TREASURY BV EUR INCREMENTAL TERM LOAN

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.

N/A

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

PAKNK NETHERLANDS TREASURY BV EUR INCREMENTAL TERM LOAN

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX181982

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

5374926.19000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

Euro Member Countries

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.

5969299.60000000

Exchange rate.

0.89142400

Percentage value compared to net assets
of the Fund.

1.055548617674

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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.
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.

NETHERLANDS

Item C.6. Is the investment a Restricted Security?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2026-07-02

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

Floating

ii. Annualized rate.

4.50000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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

Reverse repurchase

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.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

BLUE ANGEL HOLDCO, LLC/MARCONE BLUE ANGEL HOLDCO, LLC

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.

N/A

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

BLUE ANGEL HOLDCO, LLC/MARCONE BLUE ANGEL HOLDCO, LLC

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

933XES905

Description of other unique identifier.

Internal Identifier

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

242.72000000

Units

Number of shares

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

54098.00000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.009566125499

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Equity-common

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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:

1

2

3

N/A

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.
a. Name of issuer (if any).

OCTAGON INVESTMENT PARTNERS XX LTD

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.

N/A

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

OCTAGON INVESTMENT PARTNERS 20-R LTD

d. CUSIP (if any).

67576VAA2

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US67576VAA26

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1000000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

973874.00000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.172209710246

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

ABS-collateralized bond/debt obligation

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.
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.

CAYMAN ISLANDS

Item C.6. Is the investment a Restricted Security?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2031-05-12

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

Floating

ii. Annualized rate.

8.70000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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

Reverse repurchase

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.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Kellermeyer Bergensons Services, LLC

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.

N/A

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

Kellermeyer Bergensons Services, LLC 2019 Term Loan

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX183824

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1800261.85000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1782259.23000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.315156114222

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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:

1

2

3

N/A

a. Maturity date.

2026-11-07

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

Floating

ii. Annualized rate.

8.40000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.

Item C.1. Identification of investment.
a. Name of issuer (if any).

MH Sub I, LLC

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.

N/A

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

MH Sub I, LLC 2017 1st Lien Term Loan

d. CUSIP (if any).

45567YAJ4

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US45567YAJ47

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1068013.68000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1069199.18000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.189066019817

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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.
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.

UNITED STATES OF AMERICA

Item C.6. Is the investment a Restricted Security?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2024-09-13

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

Floating

ii. Annualized rate.

5.55000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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

Reverse repurchase

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.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Laredo Petroleum Inc

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.

549300X0PTWU2QSLSL14

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

Laredo Petroleum Inc

d. CUSIP (if any).

516806AE6

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US516806AE62

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1494000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1400625.00000000

Exchange rate.

Percentage value compared to net assets
of the Fund.

0.247671901512

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Debt

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

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

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

2023-03-15

3

N/A

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

Fixed

ii. Annualized rate.

6.25000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

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

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

BLACKWOOD BIDCO LIMITED GBP FACILITY B1

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.

N/A

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

BLACKWOOD BIDCO LIMITED GBP FACILITY B1

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

965GGFII0

Description of other unique identifier.

Internal Identifier

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

2550724.46000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United Kingdom Pound

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.

3377029.56000000

Exchange rate.

0.75531600

Percentage value compared to net assets
of the Fund.

0.597158648881

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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.
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.

UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

Item C.6. Is the investment a Restricted Security?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

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

2026-10-07

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

Floating

ii. Annualized rate.

8.12000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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

Reverse repurchase

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.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

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

Yes

No

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

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

SPAREFOOT LLC BADER INCREMENTAL TERM LOAN

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.

N/A

c. Title of the issue or description of the
investment.

SPAREFOOT LLC BADER INCREMENTAL TERM LOAN

d. CUSIP (if any).

84650HAF6

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US84650HAF64

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

97639.53000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

97639.53000000

Exchange rate.

Percentage value compared to net assets
of the Fund.

0.017265555061

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

2024-04-13

3

N/A

b. Coupon.
i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

Floating

ii. Annualized rate.

6.32000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

b. Counterparty.
i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

b. Does any portion of this investment
represent that is treated as a Fund asset
and received for loaned securities?

Yes

No

c. Is any portion of this investment on loan
by the Fund?

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

St. George's University Scholastic Services

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.

N/A

c. Title of the issue or description of the
investment.

St. George's University Scholastic Services 2018 1st Lien Term Loan B

d. CUSIP (if any).

91507EAF3

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US91507EAF34

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1745015.29000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1760284.17000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.311270274046

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

2025-07-17

b. Coupon.
i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

Floating

ii. Annualized rate.

5.30000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

b. Does any portion of this investment
represent that is treated as a Fund asset
and received for loaned securities?

Yes

No

c. Is any portion of this investment on loan
by the Fund?

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Reddy Ice Holdings, Inc.

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.

N/A

c. Title of the issue or description of the
investment.

Reddy Ice Holdings, Inc. Delayed Draw Term Loan

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX181213

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

955102.04000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

945551.02000000

Exchange rate.

Percentage value compared to net assets
of the Fund.

0.167201370174

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.
b. Coupon.

2025-07-01

3

N/A

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

None

ii. Annualized rate.

0.00000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

b. Counterparty.
i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

b. Does any portion of this investment
represent that is treated as a Fund asset
and received for loaned securities?

Yes

No

c. Is any portion of this investment on loan
by the Fund?

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

IMIA Holdings, Inc.

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.

N/A

c. Title of the issue or description of the
investment.

IMIA Holdings, Inc. Revolver

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX176576

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

408163.27000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

408163.27000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.072175331161

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?

Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

2024-10-26

b. Coupon.
i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

Floating

ii. Annualized rate.

4.50000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

b. Counterparty.
i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

b. Does any portion of this investment
represent that is treated as a Fund asset
and received for loaned securities?

Yes

No

c. Is any portion of this investment on loan
by the Fund?

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

1199169 B.C. Unlimited Liability Company

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.

N/A

c. Title of the issue or description of the
investment.

1199169 B.C. Unlimited Liability Company 2019 Term Loan B2

d. CUSIP (if any).

26812CAD8

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US26812CAD83

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

206065.95000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

207320.89000000

Exchange rate.
Percentage value compared to net assets

0.036660461615

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.
b. Coupon.

2026-04-06

3

N/A

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

Floating

ii. Annualized rate.

5.94000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

b. Counterparty.
i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

b. Does any portion of this investment
represent that is treated as a Fund asset
and received for loaned securities?

Yes

No

c. Is any portion of this investment on loan
by the Fund?

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

SpareFoot LLC

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
investment.

SPAREFOOT LLC 2L INCREMENTAL TERM LOAN

d. CUSIP (if any).

84650HAE9

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US84650HAE99

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

195750.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

195750.00000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.034614386235

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?
Item C.7.

Yes

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
ii. Moderately Liquid Investments
iii. Less Liquid Investments
iv. Illiquid Investments
Category.

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 (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).
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).

1

2

3

N/A

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

2025-04-13

b. Coupon.
i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

Floating

ii. Annualized rate.

10.32000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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

Repurchase

Reverse repurchase

Y, provide the name of the central
counterparty.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

b. Does any portion of this investment
represent that is treated as a Fund asset
and received for loaned securities?

Yes

No

c. Is any portion of this investment on loan
by the Fund?

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

FWR Holding Corporation

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.

N/A

c. Title of the issue or description of the
investment.

FWR HOLDING CORPORATION TERM LOAN

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX167961

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

342125.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

342125.00000000

Exchange rate.
Percentage value compared to net assets

0.060497812979

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.
b. Coupon.

2023-08-21

3

N/A

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

Floating

ii. Annualized rate.

7.30000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

b. Counterparty.
i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

b. Does any portion of this investment
represent that is treated as a Fund asset
and received for loaned securities?

Yes

No

c. Is any portion of this investment on loan
by the Fund?

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Madison Park Funding Ltd

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
investment.

Madison Park Funding XXXVI Ltd

d. CUSIP (if any).

55819NAA2

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US55819NAA28

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

2500000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

2499877.50000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.442052236661

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

ABS-collateralized bond/debt obligation

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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

CAYMAN ISLANDS

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?
Is the investment a Restricted Security?
Item C.7.

Yes

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
ii. Moderately Liquid Investments
iii. Less Liquid Investments
iv. Illiquid Investments
Category.

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 (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).
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).

1

2

3

N/A

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

2033-01-15

b. Coupon.
i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

Floating

ii. Annualized rate.

7.25000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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

Repurchase

Reverse repurchase

Y, provide the name of the central
counterparty.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

b. Does any portion of this investment
represent that is treated as a Fund asset
and received for loaned securities?

Yes

No

c. Is any portion of this investment on loan
by the Fund?

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Olympia Acquisition, Inc

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.

N/A

c. Title of the issue or description of the
investment.

Olympia Acquisition, Inc Delayed Draw Term Loan

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX182947

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

2425161.04000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

2400909.43000000

Exchange rate.
Percentage value compared to net assets

0.424551756456

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.
b. Coupon.

2026-09-24

3

N/A

i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

None

ii. Annualized rate.

0.00000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

b. Counterparty.
i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

b. Does any portion of this investment
represent that is treated as a Fund asset
and received for loaned securities?

Yes

No

c. Is any portion of this investment on loan
by the Fund?

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

TICP CLO Ltd

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
investment.

TICP CLO XI Ltd

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

USG8864TAA54

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

500000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

481256.00000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.085100286396

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

ABS-collateralized bond/debt obligation

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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

CAYMAN ISLANDS

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?
Is the investment a Restricted Security?
Item C.7.

Yes

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
ii. Moderately Liquid Investments
iii. Less Liquid Investments
iv. Illiquid Investments
Category.

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 (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).
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).

1

2

3

N/A

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

2031-10-20

b. Coupon.
i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

Variable

ii. Annualized rate.

7.97000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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

Repurchase

Reverse repurchase

Y, provide the name of the central
counterparty.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

b. Does any portion of this investment
represent that is treated as a Fund asset
and received for loaned securities?

Yes

No

c. Is any portion of this investment on loan
by the Fund?

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

WAND NEWCO 3 INC SECOND LIEN

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.

N/A

c. Title of the issue or description of the
investment.

WAND NEWCO 3 INC SECOND LIEN

d. CUSIP (if any).

93369PAE4

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US93369PAE43

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

3000000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

3000000.00000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.530488677938

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

2027-02-05

b. Coupon.
i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

Floating

3

N/A

ii. Annualized rate.

8.97000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

b. Counterparty.
i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

b. Does any portion of this investment
represent that is treated as a Fund asset
and received for loaned securities?

Yes

No

c. Is any portion of this investment on loan
by the Fund?

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Core & Main LP

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.

549300ZSLF8Q660SCD17

c. Title of the issue or description of the

Core & Main LP 2017 Term Loan B

investment.
d. CUSIP (if any).

40416VAB1

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US40416VAB18

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1058676.80000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1058232.16000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.187126726503

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

2024-08-01

b. Coupon.
i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

Floating

ii. Annualized rate.

4.44000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

b. Counterparty.
i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Yes

No

ii. If N, provide the name and LEI (if any) of counterparty.

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

b. Does any portion of this investment
represent that is treated as a Fund asset
and received for loaned securities?

Yes

No

c. Is any portion of this investment on loan
by the Fund?

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

American Money Management Corporation

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.

549300LU2QIHE9T9V444

c. Title of the issue or description of the
investment.

AMMC CLO XIV Ltd

d. CUSIP (if any).

001748AF9

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US001748AF99

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

250000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

244622.00000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.043256400458

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.

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:
ABS-collateralized bond/debt obligation

g

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, derivativecommodity, derivative-credit, derivativeequity, 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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

CAYMAN ISLANDS

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

2029-07-25

b. Coupon.
i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

Floating

ii. Annualized rate.

9.29000000

3

N/A

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

b. Counterparty.
i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

b. Does any portion of this investment
represent that is treated as a Fund asset
and received for loaned securities?

Yes

No

c. Is any portion of this investment on loan
by the Fund?

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Atlas Senior Loan Fund LTD

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.

N/A

c. Title of the issue or description of the
investment.

Atlas Senior Loan Fund VII Ltd

d. CUSIP (if any).

04941UAG2

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US04941UAG22

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1750000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1443025.50000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.255169563242

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

ABS-collateralized bond/debt obligation

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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

CAYMAN ISLANDS

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

2031-11-27

b. Coupon.
i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

Floating

ii. Annualized rate.

9.97000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

b. Counterparty.
i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Yes

No

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party?

Yes

No

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

b. Does any portion of this investment
represent that is treated as a Fund asset
and received for loaned securities?

Yes

No

c. Is any portion of this investment on loan
by the Fund?

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

OHA Loan Funding Ltd

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.

549300PBP8D73LB0P313

c. Title of the issue or description of the
investment.

OHA Loan Funding 2013-1 Ltd

d. CUSIP (if any).

67706FAE2

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US67706FAE25

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

876000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

467821.67000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.082724699743

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.

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:
Asset type (short-term investment vehicle
(e.g., money market fund, liquidity pool, or
other cash management vehicle),
repurchase agreement, equity-common,

ABS-collateralized bond/debt obligation

equity-preferred, debt, derivativecommodity, derivative-credit, derivativeequity, 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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

CAYMAN ISLANDS

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

2031-07-23

b. Coupon.
i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

Floating

ii. Annualized rate.

14.34000000

c. Currently in default? [Y/N]

Yes

No

d. Are there any interest payments in
arrears or have any coupon payments

Yes

No

N/A

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

b. Counterparty.
i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

b. Does any portion of this investment
represent that is treated as a Fund asset
and received for loaned securities?

Yes

No

c. Is any portion of this investment on loan
by the Fund?

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

AI Aqua Merger Sub, Inc.

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.

N/A

c. Title of the issue or description of the
investment.

AI Aqua Merger Sub, Inc. 2017 1st Lien Term Loan B

d. CUSIP (if any).

23301YAF0

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US23301YAF07

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1989769.82000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1930076.73000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.341294617605

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

2023-12-13

b. Coupon.
i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

Floating

ii. Annualized rate.

5.05000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

b. Counterparty.
i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

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

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

b. Does any portion of this investment
represent that is treated as a Fund asset
and received for loaned securities?

Yes

No

c. Is any portion of this investment on loan
by the Fund?

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Datix Bidco Limited

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.

N/A

c. Title of the issue or description of the
investment.

DATIX BIDCO LIMITED USD TERM LOAN B1

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX174490

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1000000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1000000.00000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.176829559312

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.

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:
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-

Loan

commodity, derivative-credit, derivativeequity, 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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED KINGDOM OF GREAT BRITAIN AND NORTHERN IRELAND

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

2025-04-28

b. Coupon.
i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

Floating

ii. Annualized rate.

6.43000000

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]

Yes

No

N/A

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

b. Counterparty.
i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

b. Does any portion of this investment
represent that is treated as a Fund asset
and received for loaned securities?

Yes

No

c. Is any portion of this investment on loan
by the Fund?

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

VISUAL EDGE TECHNOLOGY INC. MEZZANINE TERM LOAN

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.

N/A

c. Title of the issue or description of the
investment.

VISUAL EDGE TECHNOLOGY INC. MEZZANINE TERM LOAN

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

932BGXII2

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

164090.04000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

154244.64000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.027275011717

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

2024-09-03

b. Coupon.
i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

Floating

ii. Annualized rate.

15.00000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

b. Counterparty.
i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Yes

No

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party?
d. Repurchase rate.

Yes

No

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

b. Does any portion of this investment
represent that is treated as a Fund asset
and received for loaned securities?

Yes

No

c. Is any portion of this investment on loan
by the Fund?

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

PORTILLOS HOLDINGS LLC 2019 2ND LIEN TERM LOAN B3

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.

N/A

c. Title of the issue or description of the
investment.

PORTILLOS HOLDINGS LLC 2019 2ND LIEN TERM LOAN B3

d. CUSIP (if any).

73641VAH6

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US73641VAH69

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

2465615.87000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

2416303.55000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.427273891912

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.

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:
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, derivativecommodity, derivative-credit, derivative-

Loan

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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

2024-12-06

b. Coupon.
i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

Floating

ii. Annualized rate.

10.75000000

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]

Yes

No

N/A

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

b. Counterparty.
i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

b. Does any portion of this investment
represent that is treated as a Fund asset
and received for loaned securities?

Yes

No

c. Is any portion of this investment on loan
by the Fund?

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

FERRARO FINE FOODS CORP 2019 INCREMENTAL TERM LOAN

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.

N/A

c. Title of the issue or description of the
investment.

FERRARO FINE FOODS CORP 2019 INCREMENTAL TERM LOAN

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX180316

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

307709.21000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

307709.21000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.054412084000

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

2024-05-09

b. Coupon.
i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

Floating

ii. Annualized rate.

6.20000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

b. Counterparty.
i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Yes

No

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party?
d. Repurchase rate.

Yes

No

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

b. Does any portion of this investment
represent that is treated as a Fund asset
and received for loaned securities?

Yes

No

c. Is any portion of this investment on loan
by the Fund?

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Seattle Spinco, Inc.

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.

213800AAQDP1DDU8BK05

c. Title of the issue or description of the
investment.

Seattle Spinco, Inc. USD Term Loan B3

d. CUSIP (if any).

81271EAB7

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US81271EAB74

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

909203.72000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

909585.59000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.160841619037

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.

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:
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, derivativecommodity, derivative-credit, derivative-

Loan

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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

2024-06-21

b. Coupon.
i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

Floating

ii. Annualized rate.

4.30000000

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]

Yes

No

N/A

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

b. Counterparty.
i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

b. Does any portion of this investment
represent that is treated as a Fund asset
and received for loaned securities?

Yes

No

c. Is any portion of this investment on loan
by the Fund?

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

GB AUTO SERVICE INC. TERM LOAN

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.

N/A

c. Title of the issue or description of the
investment.

GB AUTO SERVICE INC. TERM LOAN

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX176466

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1206944.43000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1194874.99000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.211289217915

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

2024-10-19

b. Coupon.
i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

Floating

ii. Annualized rate.

8.30000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

b. Counterparty.
i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Yes

No

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party?
d. Repurchase rate.

Yes

No

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

b. Does any portion of this investment
represent that is treated as a Fund asset
and received for loaned securities?

Yes

No

c. Is any portion of this investment on loan
by the Fund?

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Raptor Technologies, LLC

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.

N/A

c. Title of the issue or description of the
investment.

RAPTOR TECHNOLOGIES, LLC RAPTOR

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

934LCL907

Description of other unique identifier.

Internal Identifier

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

50000.00000000

Units

Number of shares

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

60684.60000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.010730831075

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.

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:
Asset type (short-term investment vehicle
(e.g., money market fund, liquidity pool, or

Equity-common

other cash management vehicle),
repurchase agreement, equity-common,
equity-preferred, debt, derivativecommodity, derivative-credit, derivativeequity, 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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

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

N/A

d. Are there any interest payments in
arrears or have any coupon payments
been legally deferred by the issuer? [Y/N]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

b. Counterparty.
i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

b. Does any portion of this investment
represent that is treated as a Fund asset
and received for loaned securities?

Yes

No

c. Is any portion of this investment on loan
by the Fund?

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Bearcat Buyer, Inc.

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.

N/A

c. Title of the issue or description of the
investment.

Bearcat Buyer, Inc. 1st Lien Delayed Draw Term Loan

d. CUSIP (if any).

000000000

At least one of the following other identifiers:

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

LX181472

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1015004.93000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1004854.88000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.177688045603

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

2026-07-09

b. Coupon.
i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

Floating

ii. Annualized rate.

6.19000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

b. Counterparty.
i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Yes

No

ii. If N, provide the name and LEI (if any) of counterparty.
c. Tri-party?

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

b. Does any portion of this investment
represent that is treated as a Fund asset
and received for loaned securities?

Yes

No

c. Is any portion of this investment on loan
by the Fund?

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

VISUAL EDGE TECHNOLOGY INC. 1ST LIEN TERM LOAN

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.

N/A

c. Title of the issue or description of the
investment.

VISUAL EDGE TECHNOLOGY INC. 1ST LIEN TERM LOAN

d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX171535

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

160189.55000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

156985.76000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.027759722759

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

2022-08-30

b. Coupon.
i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

Floating

3

N/A

ii. Annualized rate.

8.91000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

b. Counterparty.
i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

b. Does any portion of this investment
represent that is treated as a Fund asset
and received for loaned securities?

Yes

No

c. Is any portion of this investment on loan
by the Fund?

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Discovery Life Sciences, LLC

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.

N/A

c. Title of the issue or description of the

Discovery Life Sciences, LLC Term Loan

investment.
d. CUSIP (if any).

000000000

At least one of the following other identifiers:
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

LX177841

Description of other unique identifier.

LoanX ID

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

812290.32000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

812290.32000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.143636939319

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?
Item C.7.

Yes

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
ii. Moderately Liquid Investments
iii. Less Liquid Investments
iv. Illiquid Investments
Category.

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 (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).
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).

1

2

3

N/A

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

2024-03-30

b. Coupon.
i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

Floating

ii. Annualized rate.

8.20000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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

Repurchase

Reverse repurchase

Y, provide the name of the central
counterparty.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

b. Does any portion of this investment
represent that is treated as a Fund asset
and received for loaned securities?

Yes

No

c. Is any portion of this investment on loan
by the Fund?

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

RADIUS AEROSPACE INC TERM LOAN

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.

N/A

c. Title of the issue or description of the
investment.

RADIUS AEROSPACE INC TERM LOAN

d. CUSIP (if any).

75046TAB0

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US75046TAB08

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

2552142.86000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

2526621.43000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.446781354017

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

Loan

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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

UNITED STATES OF AMERICA

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

2025-03-29

b. Coupon.
i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

Floating

3

N/A

ii. Annualized rate.

7.72000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

b. Counterparty.
i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Yes

No

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

b. Does any portion of this investment
represent that is treated as a Fund asset
and received for loaned securities?

Yes

No

c. Is any portion of this investment on loan
by the Fund?

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Madison Park Funding Ltd

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.

N/A

c. Title of the issue or description of the

Madison Park Funding XXXVII Ltd

investment.
d. CUSIP (if any).

55817FAA1

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US55817FAA12

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

1000000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

996454.00000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.176202521695

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.

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:
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, derivativecommodity, derivative-credit, derivativeequity, 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.

ABS-collateralized bond/debt obligation

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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

CAYMAN ISLANDS

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

3

N/A

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

2032-07-15

b. Coupon.
i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

Variable

ii. Annualized rate.

8.85000000

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

b. Counterparty.
i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Yes

No

ii. If N, provide the name and LEI (if any) of counterparty.

Reverse repurchase

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:
Item C.12. Securities lending.
a. Does any amount of this investment
represent reinvestment of cash collateral
received for loaned securities?

Yes

No

b. Does any portion of this investment
represent that is treated as a Fund asset
and received for loaned securities?

Yes

No

c. Is any portion of this investment on loan
by the Fund?

Yes

No

NPORT-P: Part C: Schedule of Portfolio Investments
For each investment held by the Fund and its consolidated subsidiaries, disclose the information requested in Part C. A Fund may report information for
securities in an aggregate amount not exceeding five percent of its total assets as miscellaneous securities in Part D in lieu of reporting those securities
in Part C, provided that the securities so listed are not restricted, have been held for not more than one year prior to the end of the reporting period
covered by this report, and have not been previously reported by name to the shareholders of the Fund or to any exchange, or set forth in any
registration statement, application, or report to shareholders or otherwise made available to the public.
Item C.1. Identification of investment.
a. Name of issuer (if any).

Delphi Technologies PLC

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.

549300SEU65CJHRH6V04

c. Title of the issue or description of the
investment.

Delphi Technologies PLC

d. CUSIP (if any).

24718PAA5

At least one of the following other identifiers:
Identifier.

ISIN

ISIN

US24718PAA57

Item C.2. Amount of each investment.
Balance. Indicate whether amount is expressed in number of shares, principal amount, or other units. For derivatives contracts, as applicable, provide
the number of contracts.
Balance

2107000.00000000

Units

Principal amount

Description of other units.
Currency. Indicate the currency in which
the investment is denominated.

United States Dollar

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.

1948975.00000000

Exchange rate.
Percentage value compared to net assets
of the Fund.

0.344636390361

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.

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:
Debt

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, derivativecommodity, derivative-credit, derivativeequity, 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.
Report the ISO country code that
corresponds to the country where the
issuer is organized.

JERSEY

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?
Is the investment a Restricted Security?

Yes

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

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 (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).
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).

1

2

Item C.9. For debt securities
For debt securities, also provide:
a. Maturity date.

2025-10-01

b. Coupon.
i. Select the category that most closely
reflects the coupon type among the
following (fixed, floating, variable, none).

Fixed

ii. Annualized rate.

5.00000000

3

N/A

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]

Yes

No

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.

Yes

No

i. Mandatory convertible? [Y/N]

Yes

No

ii. Contingent convertible? [Y/N]

Yes

No

f. For convertible securities, also provide:

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.
v. Delta (if applicable).
Item C.10. For repurchase and reverse repurchase agreements, 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.

Repurchase

Reverse repurchase

b. Counterparty.
i. Cleared by central counterparty? [Y/N] If
Y, provide the name of the central
counterparty.

Yes

No

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:
Item C.12. Securities lending.

