UNITED STATES
SECURITIES AND EXCHANGE COMMISSION
WASHINGTON, DC 20549

FORM NPORT-P
Monthly Portfolio Investments Report

NPORT-P: Filer Information

Filer CIK 0001578987
Fﬂer CCC Skoksksksksksksk

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 ArrowMark Financial Corp.

1/354



b. Investment Company Act file

number for Registrant: (e.g., 811- 811-22853
)

c. CIK number of Registrant 0001578987
d. LEI of Registrant 549300IG3L8MH4JMIN52

e. Address and telephone number of Registrant.

Street Address 1 100 Fillmore Street
Street Address 2 Suite 325
City Denver

State, if applicable

Foreign country, if applicable

Zip / Postal Code 80206
Telephone number (303) 398-2929

Item A.2. Information about the Series.

a. Name of Series. ArrowMark Financial Corp.
b. EDGAR series identifier (if any).
c. LEI of Series. 549300IG3L8MH4JMIN52

Item A.3. Reporting period.

a. Date of fiscal year-end. 2025-12-31
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b. Date as of which information is

2025-12-31
reported.
Item A.4. Final filing
Does the Fund anticipate that this
will be its final filing on Form N Yes @ No

PORT?

NPORT-P: Part B: Information
About the Fund

Report the following information for the Fund and its consolidated

subsidiaries.

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

a. Total assets, including assets

attributable to miscellaneous 201982715.39
securities reported in Part D.

b. Total liabilities. 30440319.91
c. Net assets. 171542395.48

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

dollars.

a. Assets attributable to

miscellaneous securities reported in 0.00000000
Part D.

b. Assets invested in a Controlled

Foreign Corporation for the purpose

of investing in certain types of 0.00000000
instruments such as, but not limited

to, commodities.

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

CFR 210.6-04(13)(a)].
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Amounts payable within one year.

Banks or other financial institutions for borrowings.
Controlled companies.

Other affiliates.

Others.

Amounts payable after one year.

Banks or other financial institutions for borrowings.
Controlled companies.

Other affiliates.

Others.

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 0.00000000

basis:

(ii) On a standby commitment basis: 0.00000000
e. Liquidation preference of

outstanding preferred stock issued  0.00000000
by the Fund.

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

2247881.27000000

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

a. Interest Rate Risk (DVO01). 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.
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Maturity period.
3 month.

1 year.

5 years.

10 years.

30 years.

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.

1 year.

5 years.

10 years.

30 years.
Currency Metric: 2

ISO Currency code

a. Interest Rate Risk (DVO01). 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.

1 year.

5 years.

10 years.

30 years.
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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.

1 year.

5 years.

10 years.

30 years.
Currency Metric: 3

ISO Currency code

a. Interest Rate Risk (DVO01). 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.

1 year.

O years.

10 years.

30 years.

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.
1 year.

5 years.
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10 years.
30 years.

c. Credit Spread Risk (SDV01, CR0O1 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.

1 year.

O years.

10 years.

30 years.
Non-Investment grade.
Maturity period.

3 month.

1 year.

5 years.

10 years.

30 years.

For purposes of Item B.3., calculate value as the sum of the absolute values
of:

(i) the value of each debt security,

(i) 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

7/ 354



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 ~ Yes @ No
collateral?

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.

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

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

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
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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.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Commodity Contracts

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Forward

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Future

9/354



Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Option

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Swaption

0.00000000

0.00000000
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Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

0.00000000

0.00000000

0.00000000

0.00000000

Swap

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Warrant

0.00000000

0.00000000

0.00000000

0.00000000
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Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Asset category.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

0.00000000

0.00000000

Other

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Credit Contracts

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000
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Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

Forward

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Future

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Option

0.00000000
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Monthly net change in unrealized
appreciation (or depreciation) -
Month 1

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

Monthly net change in unrealized

appreciation (or depreciation) -
Month 3

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Swaption

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Swap

0.00000000

0.00000000

0.00000000
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Monthly net change in unrealized
appreciation (or depreciation) -
Month 2

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

0.00000000

0.00000000

0.00000000

Warrant

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Other

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000
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Monthly net change in unrealized
appreciation (or depreciation) -
Month 3

Asset category.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

0.00000000

Equity Contracts

0.00000000

247725.00000000

0.00000000

-236715.00000000

0.00000000

-396360.00000000

Forward

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Future
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Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Option

0.00000000

247725.00000000

0.00000000

-236715.00000000

0.00000000

-396360.00000000

Swaption

0.00000000

0.00000000
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Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

0.00000000

0.00000000

0.00000000

0.00000000

Swap

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Warrant

0.00000000

0.00000000

0.00000000

0.00000000
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Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Asset category.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

0.00000000

0.00000000

Other

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Foreign Exchange Contracts

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000
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Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

Forward

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Future

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Option

0.00000000
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Monthly net change in unrealized
appreciation (or depreciation) -
Month 1

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

Monthly net change in unrealized

appreciation (or depreciation) -
Month 3

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Swaption

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Swap

0.00000000

0.00000000

0.00000000
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Monthly net change in unrealized
appreciation (or depreciation) -
Month 2

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

0.00000000

0.00000000

0.00000000

Warrant

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Other

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000
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Monthly net change in unrealized
appreciation (or depreciation) -
Month 3

Asset category.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

0.00000000

Interest Rate Contracts

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Forward

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Future
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Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Option

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Swaption

0.00000000

0.00000000
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Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

0.00000000

0.00000000

0.00000000

0.00000000

Swap

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Warrant

0.00000000

0.00000000

0.00000000

0.00000000

25/ 354



Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Asset category.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

0.00000000

0.00000000

Other

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Other Contracts

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000
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Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

Forward

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Future

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Option

0.00000000
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Monthly net change in unrealized
appreciation (or depreciation) -
Month 1

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

Monthly net change in unrealized

appreciation (or depreciation) -
Month 3

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Swaption

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Swap

0.00000000

0.00000000

0.00000000
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Monthly net change in unrealized
appreciation (or depreciation) -
Month 2

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

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

Instrument type.

Monthly net realized gain(loss) -
Month 1

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

Monthly net realized gain(loss) -
Month 2

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

Monthly net realized gain(loss) -
Month 3

0.00000000

0.00000000

0.00000000

Warrant

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000

Other

0.00000000

0.00000000

0.00000000

0.00000000

0.00000000
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Monthly net change in unrealized
appreciation (or depreciation) -
Month 3

0.00000000

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

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

Month 2

Monthly net realized gain(loss) -
Month 2

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

Month 3

Monthly net realized gain(loss) -
Month 3

29916.80000000

0.00000000

-674281.98000000

0.00000000

-83501.62000000
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Monthly net change in unrealized
appreciation (or depreciation) - 489631.49000000
Month 3

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
includi h ludi

(1r%c uding exc an.ggs but excluding 0.00000000

reinvestment of dividends and

distributions).

b. Total net asset value of shares sold

in connection with reinvestments of 0.00000000
dividends and distributions.

c. Total net asset value of shares

redeemed or repurchased, including 0.00000000
exchanges.

Month 2
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a. Total net asset value of shares sold

i ) h ludi
(1r%clud1ng exc an.ggs but excluding 0.00000000
reinvestment of dividends and

distributions).

b. Total net asset value of shares sold
in connection with reinvestments of 0.00000000
dividends and distributions.

c. Total net asset value of shares
redeemed or repurchased, including 0.00000000
exchanges.

Month 3

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

15102895.54000000

b. Total net asset value of shares sold
in connection with reinvestments of 37213.26000000
dividends and distributions.

c. Total net asset value of shares
redeemed or repurchased, including 0.00000000
exchanges.

Item B.7. Highly Liquid Investment Minimum information.

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

b. If applicable, provide the number
of days that the Fund's holdings in
Highly Liquid Investments fell below
the Fund's Highly Liquid Investment
Minimum during the reporting
period.
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c. Did the Fund's Highly Liquid
Investment Minimum change during Yes ©' No “' N/A

the reporting period?

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) Illigquid Investments

Classification
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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). U.S. Bancorp

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.

5493000F4Z033MV32P92

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

d. CUSIP (if any). 000000000

Call Options Written

At least one of the following other identifiers:

Identifier. Ticker (if ISIN is not available)
Ticker (if ISIN is not available). USB 1 C37.5
Other unique identifier (if ticker and

Identifier. ISIN are not available). Indicate the
type of identifier used

Other unique identifier (if ticker and
ISIN are not available). Indicate the BBGO1PSHDNV6
type of identifier used
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Description of other unique identifier. ID BB GLOBAL

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 -1101.00000000
Units Number of contracts
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide -1767105.00000000
the exchange rate used to calculate

value.

Exchange rate.
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P t 1 dt t
ercentage value compared to ne 1.03012727265
assets 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, derivative-

commodity, derivative-credit,

derivative-equity, derivative-foreign L. ,
L. Derivative-equity

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 UNITED STATES OF AMERICA
issuer is organized.
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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
. Yes @ No
Security?

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
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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).

@122 3% NA

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
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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 Yes ' No
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 7 Yes ©' No
central counterparty.

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

Option

b. Counterparty.

i. Provide the name and LEI (if any) of counterparty (including a central
counterparty).

Counterparty Record: 1

Name of counterparty.

LEI (if any) of counterparty.

i. Type, selected from among the

following (put, call). Respond call for Put @ Call
warrants.

ii. Payoff profile, selected from
among the following (written,
purchased). Respond purchased for
warrants.

9 Written ' Purchased
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3. If the reference instrument is neither a derivative or an index, the
description of the reference instrument shall include the name of issuer and
title of issue, as well as CUSIP of the 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).

Name of issuer.

Title of issue.

U.S. Bancorp

Common Stock

At least one of the following other identifiers:

Identifier.
CUSIP.

Identifier.
ISIN (if CUSIP is not available).

Identifier.

Ticker (if CUSIP and ISIN are not
available).

CUSIP
902973304

ISIN (if CUSIP is not available)
US9029733048

Ticker (if CUSIP and ISIN are not
available)

USB

iv. Number of shares or principal amount of underlying reference instrument

per contract.

Number of shares.

v. Exercise price or rate.

vi. Exercise Price Currency Code
vii. Expiration date.

viii. Delta.

ix. Unrealized appreciation or
depreciation. Depreciation shall be
reported as a negative number.

Item C.12. Securities lending.

a. Does any amount of this

investment represent reinvestment of _

cash collateral received for loaned
securities?

100.00000000
37.50000000

United States Dollar
2026-01-16

XXXX

-612114.50000000

Yes @ No
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b. Does any portion of this
investment represent that is treated

~ Yes @ No
as a Fund asset and received for
loaned securities?
c. Is any portion of this investment on _
yp Yes @ No

loan by the Fund?
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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). AMF Ireland Finance 5 - Series 2
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Profit Participating Note

At least one of the following other identifiers:

Other unique identifier (if ticker and
Identifier. ISIN are not available). Indicate the
type of identifier used
Other unique identifier (if ticker and
ISIN are not available). Indicate the AMFI5SDAC?2
type of identifier used
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Description of other unique identifier. INTERNAL

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 5000000.00000000
Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 4996500.00000000
the exchange rate used to calculate

value.

Exchange rate.
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P t 1 dt t
ercentage value compared to ne 5 912691049940
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign Debt
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 UNITED STATES OF AMERICA
issuer is organized.

45/ 354



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
. Yes @ No
Security?

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
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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. 2029-12-15
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 9.98253000
c. Currently in default? [Y/N] Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). AMF Ireland Finance 5 - Series 1
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Profit Participating Note

At least one of the following other identifiers:

Other unique identifier (if ticker and
Identifier. ISIN are not available). Indicate the
type of identifier used
Other unique identifier (if ticker and
ISIN are not available). Indicate the AMFI5SDACI1
type of identifier used
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Description of other unique identifier. INTERNAL

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 10000000.00000000
Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 10127420.00000000
the exchange rate used to calculate

value.

Exchange rate.
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P t 1 dt t
ercentage value compared to ne 5 003741737814
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign Debt
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 GERMANY
issuer is organized.
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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
. Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date. 2034-10-21
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 11.76800000
c. Currently in default? [Y/N] Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). CHAKRA
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Credit Linked Note

At least one of the following other identifiers:

Identifier. ISIN
ISIN XS2077547656

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 3206403.60000000
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Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 3019531.19000000
the exchange rate used to calculate

value.

Exchange rate.

P t 1 dt t
ercentage value compared to ne 1760224451542
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign
exchange, derivative-interest rate,
derivatives-other, structured note,
loan, ABS-mortgage backed security,
ABS-asset backed commercial paper,
ABS-collateralized bond/debt
obligation, ABS-other, commodity,
real estate, other). If “other,” provide
a brief description.

Debt
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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

~ Yes @ No
Security?

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
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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%2 3% N/A

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date. 2027-11-21

b. Coupon.
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i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 13.63156000
c. Currently in default? [Y/N] ~ Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments _ Yes ® No

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 ’ Yes @ No
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.
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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 Yes ' No
central counterparty.

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
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b. Does any portion of this
investment represent that is treated

~ Yes @ No
as a Fund asset and received for
loaned securities?
c. Is any portion of this investment on _
Yes @ No

loan by the Fund?
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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). AMF Ireland Finance 1 - Series 2
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Profit Participating Note

At least one of the following other identifiers:

Other unique identifier (if ticker and
Identifier. ISIN are not available). Indicate the
type of identifier used
Other unique identifier (if ticker and
ISIN are not available). Indicate the XS2733453299
type of identifier used
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Description of other unique identifier. INTERNAL

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 643845.69700000
Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 645652.27000000
the exchange rate used to calculate

value.

Exchange rate.
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P t 1 dt t
ercentage value compared to ne 0.376380584049
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign Debt
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 UNITED KINGDOM OF GREAT

corresponds to the country where the BRITAIN AND NORTHERN IRELAND
issuer is organized.
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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
. Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date. 2029-12-15
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 11.09341000
c. Currently in default? [Y/N] Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). Algonquin
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Credit Linked Note

At least one of the following other identifiers:

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

Other unique identifier (if ticker and
ISIN are not available). Indicate the XS2695400106
type of identifier used
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Description of other unique identifier. INTERNAL

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 1965342.70000000
Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 1893946.78000000
the exchange rate used to calculate

value.

Exchange rate.
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P t 1 dt t
ercentage value compared to ne 1104069215484
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign Debt
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 UNITED STATES OF AMERICA
issuer is organized.
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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
. Yes @ No
Security?

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
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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. 2028-11-01
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 14.47499000
c. Currently in default? [Y/N] Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). AMF Ireland Finance 3 - Series 3
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Profit Participating Note

At least one of the following other identifiers:

Other unique identifier (if ticker and
Identifier. ISIN are not available). Indicate the
type of identifier used
Other unique identifier (if ticker and
ISIN are not available). Indicate the AMFI3DACI1
type of identifier used
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Description of other unique identifier. INTERNAL

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 United States Dollar
denominated.

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 1919137.29000000
the exchange rate used to calculate

value.

Exchange rate.
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P t 1 dt t
ercentage value compared to ne 1118753929388
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign Debt
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 IRELAND
issuer is organized.
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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
. Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date. 2032-07-08
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 13.73280000
c. Currently in default? [Y/N] Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). Salisbury
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Credit Linked Note

At least one of the following other identifiers:

Identifier. ISIN
ISIN XS2417922007

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 607567.30000000
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Units Principal amount
Description of other units.

Currency. Indicate the currency in
which the investment is United Kingdom Pound
denominated.

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 844391.18000000
the exchange rate used to calculate

value.

Exchange rate. 0.74186727

P t 1 dt t
ercentage value compared to ne 0.492234690810
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign
exchange, derivative-interest rate,
derivatives-other, structured note,
loan, ABS-mortgage backed security,
ABS-asset backed commercial paper,
ABS-collateralized bond/debt
obligation, ABS-other, commodity,
real estate, other). If “other,” provide
a brief description.

Debt
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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 UNITED KINGDOM OF GREAT
corresponds to the country where the BRITAIN AND NORTHERN IRELAND
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

~ Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date. 2028-03-20

b. Coupon.
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i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 13.47640000
c. Currently in default? [Y/N] ~ Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments _ Yes @ No

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 ’ Yes @ No
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.
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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 Yes ' No
central counterparty.

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
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b. Does any portion of this
investment represent that is treated

~ Yes @ No
as a Fund asset and received for
loaned securities?
c. Is any portion of this investment on _
Yes @ No

loan by the Fund?
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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). CRAFT
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Profit Participating Note

At least one of the following other identifiers:

Identifier. ISIN
ISIN XS2787791818
Other unique identifier (if ticker and

Identifier. ISIN are not available). Indicate the
type of identifier used

Other unique identifier (if ticker and
ISIN are not available). Indicate the BPVFGC2
type of identifier used
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Description of other unique identifier. SEDOL

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 10000000.00000000
Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 10442870.00000000
the exchange rate used to calculate

value.

Exchange rate.
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P t 1 dt t
ercentage value compared to ne 6.087632139436
assets 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, derivative-
commodity, derivative-credit,
derlvatlve-equ.lty, f:lerl.vatlve—forelgn ABS-other
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 GERMANY
issuer is organized.
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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
. Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date. 2031-11-21
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 13.46995000
c. Currently in default? [Y/N] Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). Mespil
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Credit Linked Note

At least one of the following other identifiers:

Identifier. ISIN
ISIN XS2418797986

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 2096517.95000000
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Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 1257910.77000000
the exchange rate used to calculate

value.

Exchange rate.

P t 1 dt t
ercentage value compared to ne 0.733294394356
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign
exchange, derivative-interest rate,
derivatives-other, structured note,
loan, ABS-mortgage backed security,
ABS-asset backed commercial paper,
ABS-collateralized bond/debt
obligation, ABS-other, commodity,
real estate, other). If “other,” provide
a brief description.

ABS-other
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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 IRELAND
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

~ Yes @ No
Security?

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
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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%2 3% N/A

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date. 2031-12-08

b. Coupon.
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i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 14.30673000
c. Currently in default? [Y/N] ~ Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments _ Yes ® No

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 ’ Yes @ No
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.
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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 Yes ' No
central counterparty.

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
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b. Does any portion of this
investment represent that is treated

~ Yes @ No
as a Fund asset and received for
loaned securities?
c. Is any portion of this investment on _
yp Yes @ No

loan by the Fund?
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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). AMF Ireland Finance 4 - Series 3
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Profit Participating Note

At least one of the following other identifiers:

Other unique identifier (if ticker and
Identifier. ISIN are not available). Indicate the
type of identifier used
Other unique identifier (if ticker and
ISIN are not available). Indicate the AMFI4DAC?2
type of identifier used
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Description of other unique identifier. INTERNAL

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 United Kingdom Pound
denominated.

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 3403600.71000000
the exchange rate used to calculate

value.

Exchange rate. 0.74186727
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P t 1 dt t
ercentage value compared to ne 1.984116346560
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign Debt
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 FRANCE
issuer is organized.
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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
. Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date. 2033-06-30
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 10.92540000
c. Currently in default? [Y/N] Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

111 /354



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?

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). Colisee
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Credit Linked Note

At least one of the following other identifiers:

Other unique identifier (if ticker and
Identifier. ISIN are not available). Indicate the
type of identifier used
Other unique identifier (if ticker and
ISIN are not available). Indicate the FRO001400IRL3
type of identifier used
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Description of other unique identifier. INTERNAL

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 925466.16020000
Units Principal amount
Description of other units.

Currency. Indicate the currency in

which the investment is Euro Member Countries
denominated.

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 1082311.72000000
the exchange rate used to calculate

value.

Exchange rate. 0.85091899
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P t 1 dt t
ercentage value compared to ne 0.630929582725
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign Debt
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 FRANCE
issuer is organized.
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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
. Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date. 2033-07-07
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 10.02500000
c. Currently in default? [Y/N] Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). AMF Ireland Finance 4 - Series 2
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Profit Participating Note

At least one of the following other identifiers:

Other unique identifier (if ticker and
Identifier. ISIN are not available). Indicate the
type of identifier used
Other unique identifier (if ticker and
ISIN are not available). Indicate the AMFI4DACI1
type of identifier used
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Description of other unique identifier. INTERNAL

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 1200536.98000000
Units Principal amount
Description of other units.

Currency. Indicate the currency in

which the investment is Euro Member Countries
denominated.

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 1414398.23000000
the exchange rate used to calculate

value.

Exchange rate. 0.85091899
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Percentage value compared to net
ge va'ue comp 0.824518175837

assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign Debt
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 FRANCE
issuer is organized.
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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
. Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date. 2033-12-12
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 8.91600000
c. Currently in default? [Y/N] Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). AMF Ireland Finance 2 - Series 2
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Profit Participating Note

At least one of the following other identifiers:

Other unique identifier (if ticker and
Identifier. ISIN are not available). Indicate the
type of identifier used
Other unique identifier (if ticker and
ISIN are not available). Indicate the AMFI2DAC?2
type of identifier used
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Description of other unique identifier. INTERNAL

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 2861538.46150000
Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 2948927.02000000
the exchange rate used to calculate

value.

Exchange rate.
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P t 1 dt t
ercentage value compared to ne 1719066013826
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign Debt
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 IRELAND
issuer is organized.
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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
. Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date. 2032-04-19
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 15.06605000
c. Currently in default? [Y/N] Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). AMF Ireland Finance 4 - Series 5
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Profit Participating Note

At least one of the following other identifiers:

Other unique identifier (if ticker and
Identifier. ISIN are not available). Indicate the
type of identifier used
Other unique identifier (if ticker and
ISIN are not available). Indicate the AMFI4DAC3
type of identifier used
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Description of other unique identifier. INTERNAL

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 United States Dollar
denominated.

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 2964201.00000000
the exchange rate used to calculate

value.

Exchange rate.
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P t 1 dt t
ercentage value compared to ne 1727969923531
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign Debt
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 CANADA (FEDERAL LEVEL)
issuer is organized.
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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
. Yes @ No
Security?

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
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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. 2030-02-15
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 10.73746000
c. Currently in default? [Y/N] Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). LOFT
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A
a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 25155KAY1

Credit Linked Note

At least one of the following other identifiers:

Identifier. ISIN
ISIN XS2525742982

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 6068815.37000000
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Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 6925519.69000000
the exchange rate used to calculate

value.

Exchange rate.

P t 1 dt t
ercentage value compared to ne 4.037205887571
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign
exchange, derivative-interest rate,
derivatives-other, structured note,
loan, ABS-mortgage backed security,
ABS-asset backed commercial paper,
ABS-collateralized bond/debt
obligation, ABS-other, commodity,
real estate, other). If “other,” provide
a brief description.

ABS-other
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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 GERMANY
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

~ Yes @ No
Security?

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
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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%2 3% N/A

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date. 2030-02-28

b. Coupon.
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i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 23.35559000
c. Currently in default? [Y/N] ~ Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments _ Yes ® No

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 ’ Yes @ No
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.
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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 Yes ' No
central counterparty.

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
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b. Does any portion of this
investment represent that is treated

~ Yes @ No
as a Fund asset and received for
loaned securities?
c. Is any portion of this investment on _
yp Yes @ No

loan by the Fund?
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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). AMF Ireland Finance 2 - Series 4
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Profit Participating Note

At least one of the following other identifiers:

Other unique identifier (if ticker and
Identifier. ISIN are not available). Indicate the
type of identifier used
Other unique identifier (if ticker and
ISIN are not available). Indicate the AMFI2DAC4
type of identifier used
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Description of other unique identifier. INTERNAL

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 4000000.00000000
Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 4006272.00000000
the exchange rate used to calculate

value.

Exchange rate.
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P t 1 dt t
ercentage value compared to ne 5 335441328535
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign Debt
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 JERSEY
issuer is organized.

150/ 354



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
. Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date. 2031-11-30
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 11.69021000
c. Currently in default? [Y/N] Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). AMF Ireland Finance 2 - Series 3
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Profit Participating Note

At least one of the following other identifiers:

Other unique identifier (if ticker and
Identifier. ISIN are not available). Indicate the
type of identifier used
Other unique identifier (if ticker and
ISIN are not available). Indicate the AMFI2DAC3
type of identifier used
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Description of other unique identifier. INTERNAL

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 5000000.00000000
Units Principal amount
Description of other units.

Currency. Indicate the currency in

which the investment is Euro Member Countries
denominated.

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 5899010.42000000
the exchange rate used to calculate

value.

Exchange rate. 0.85091899
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P t 1 dt t
ercentage value compared to ne 3. 438806135062
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign Debt
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 FRANCE
issuer is organized.
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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
. Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date. 2033-05-09
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 9.60500000
c. Currently in default? [Y/N] Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©

161 /354



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). Tulsa Valley Bancshares
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Subordinated Term Loan

At least one of the following other identifiers:

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

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 1700000.00000000
Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 1530000.00000000
the exchange rate used to calculate

value.

Exchange rate.
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P t 1 dt t
ercentage value compared to ne 0.891907796739
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign Debt
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 UNITED STATES OF AMERICA
issuer is organized.
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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
. Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date. 2028-12-31
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Fixed
variable, none).

ii. Annualized rate. 6.38000000
c. Currently in default? [Y/N] Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). AMF Ireland Finance 4 - Series 4
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Profit Participating Note

At least one of the following other identifiers:

Identifier. ISIN
ISIN XS2951574883

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 1444583.76000000
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Units Principal amount
Description of other units.

Currency. Indicate the currency in
which the investment is Euro Member Countries
denominated.

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 1706295.63000000
the exchange rate used to calculate

value.

Exchange rate. 0.85091899

P t 1 dt t
ercentage value compared to ne 0.994678677084
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign
exchange, derivative-interest rate,
derivatives-other, structured note,
loan, ABS-mortgage backed security,
ABS-asset backed commercial paper,
ABS-collateralized bond/debt
obligation, ABS-other, commodity,
real estate, other). If “other,” provide
a brief description.

Debt
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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 N/A
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

~ Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date. 2039-11-28

b. Coupon.
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i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 8.51900000
c. Currently in default? [Y/N] ~ Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments _ Yes ® No

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 ’ Yes @ No
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.
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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 Yes ' No
central counterparty.

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
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b. Does any portion of this
investment represent that is treated

~ Yes @ No
as a Fund asset and received for
loaned securities?
c. Is any portion of this investment on _
yp Yes @ No

loan by the Fund?
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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

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.

1VUV7VQFKUOQS]J21A208

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

d. CUSIP (if any). 000000000

Credit Linked Note

At least one of the following other identifiers:

Identifier. ISIN
ISIN XS2395300440

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 2079483.72420000
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Units Principal amount
Description of other units.

Currency. Indicate the currency in
which the investment is Euro Member Countries
denominated.

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 2490719.48000000
the exchange rate used to calculate

value.

Exchange rate. 0.85091899

P t 1 dt t
ercentage value compared to ne 1451955636407
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign
exchange, derivative-interest rate,
derivatives-other, structured note,
loan, ABS-mortgage backed security,
ABS-asset backed commercial paper,
ABS-collateralized bond/debt
obligation, ABS-other, commodity,
real estate, other). If “other,” provide
a brief description.

Debt
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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 FRANCE
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

~ Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date. 2027-12-15

b. Coupon.

179 /354



i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 12.55000000
c. Currently in default? [Y/N] ~ Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments _ Yes ® No

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 ’ Yes @ No
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.
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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 Yes ' No
central counterparty.

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
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b. Does any portion of this
investment represent that is treated

~ Yes @ No
as a Fund asset and received for
loaned securities?
c. Is any portion of this investment on _
yp Yes @ No

loan by the Fund?
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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). CRAFT
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 251541AR9

Credit Linked Note

At least one of the following other identifiers:

Identifier. ISIN
ISIN US251541AR95

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 270543.60000000
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Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 243489.24000000
the exchange rate used to calculate

value.

Exchange rate.

P t 1 dt t
ercentage value compared to ne 0.141941144822
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign
exchange, derivative-interest rate,
derivatives-other, structured note,
loan, ABS-mortgage backed security,
ABS-asset backed commercial paper,
ABS-collateralized bond/debt
obligation, ABS-other, commodity,
real estate, other). If “other,” provide
a brief description.

ABS-other
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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

~ Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date. 2026-01-20

b. Coupon.
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i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, None
variable, 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 _ Yes @ No

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 ’ Yes @ No
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.
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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 Yes ' No
central counterparty.

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
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b. Does any portion of this
investment represent that is treated

~ Yes @ No
as a Fund asset and received for
loaned securities?
c. Is any portion of this investment on _
yp Yes @ No

loan by the Fund?
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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). Future Ready Chakra
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Credit Linked Note

At least one of the following other identifiers:

Other unique identifier (if ticker and
Identifier. ISIN are not available). Indicate the
type of identifier used
Other unique identifier (if ticker and
ISIN are not available). Indicate the BCC33]JJ09
type of identifier used
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Description of other unique identifier. INTERNAL

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 4466666.67000000
Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 4388946.67000000
the exchange rate used to calculate

value.

Exchange rate.
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P t 1 dt t
ercentage value compared to ne 5 558520100945
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign Debt
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 UNITED STATES OF AMERICA
issuer is organized.
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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
. Yes @ No
Security?

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
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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. 2029-12-15
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 12.09772000
c. Currently in default? [Y/N] Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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

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.

1VUV7VQFKUOQS]J21A208

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

d. CUSIP (if any). 000000000

Credit Linked Note

At least one of the following other identifiers:

Identifier. ISIN
ISIN XS2395312023

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 2612639.04000000
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Units Principal amount
Description of other units.

Currency. Indicate the currency in
which the investment is Euro Member Countries
denominated.

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 3187526.57000000
the exchange rate used to calculate

value.

Exchange rate. 0.85091899

P t 1 dt t
ercentage value compared to ne 1858156732089
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign
exchange, derivative-interest rate,
derivatives-other, structured note,
loan, ABS-mortgage backed security,
ABS-asset backed commercial paper,
ABS-collateralized bond/debt
obligation, ABS-other, commodity,
real estate, other). If “other,” provide
a brief description.

ABS-other
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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 FRANCE
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

~ Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date. 2030-03-30

b. Coupon.
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i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 13.05000000
c. Currently in default? [Y/N] ~ Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments _ Yes ® No

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 ’ Yes @ No
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.

201 /354



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 Yes ' No
central counterparty.

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
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b. Does any portion of this
investment represent that is treated

~ Yes @ No
as a Fund asset and received for
loaned securities?
c. Is any portion of this investment on _
yp Yes @ No

loan by the Fund?
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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). Colonnade
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Credit Linked Note

At least one of the following other identifiers:

Other unique identifier (if ticker and
Identifier. ISIN are not available). Indicate the
type of identifier used
Other unique identifier (if ticker and
ISIN are not available). Indicate the 06739GDD8
type of identifier used
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Description of other unique identifier. INTERNAL

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 5082186.23000000
Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 5268489.01000000
the exchange rate used to calculate

value.

Exchange rate.
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P t 1 dt t
ercentage value compared to ne 3.071246029448
assets 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, derivative-

commodity, derivative-credit,

derlvatlve-equ.lty, f:lerl.vatlve—forelgn ABS-mortgage backed security
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 UNITED STATES OF AMERICA
issuer is organized.
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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
. Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date. 2029-04-30
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 16.45758000
c. Currently in default? [Y/N] Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). AMF Ireland Finance 3 - Series 4
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Profit Participating Note

At least one of the following other identifiers:

Other unique identifier (if ticker and
Identifier. ISIN are not available). Indicate the
type of identifier used
Other unique identifier (if ticker and
ISIN are not available). Indicate the AMFI3DAC?2
type of identifier used
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Description of other unique identifier. INTERNAL

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 4700000.00000000
Units Principal amount
Description of other units.

Currency. Indicate the currency in

which the investment is Euro Member Countries
denominated.

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 5543264.00000000
the exchange rate used to calculate

value.

Exchange rate. 0.85091899
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P t 1 dt t
ercentage value compared to ne 3231425085611
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign Debt
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 FRANCE
issuer is organized.
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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
. Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date. 2039-09-30
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 8.02500000
c. Currently in default? [Y/N] Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). Algonquin
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Guarantee Linked Note

At least one of the following other identifiers:

Identifier. ISIN
ISIN XS2463544994

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 526152.89982000
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Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 473537.61000000
the exchange rate used to calculate

value.

Exchange rate.

P t 1 dt t
ercentage value compared to ne 0.276046984530
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign
exchange, derivative-interest rate,
derivatives-other, structured note,
loan, ABS-mortgage backed security,
ABS-asset backed commercial paper,
ABS-collateralized bond/debt
obligation, ABS-other, commodity,
real estate, other). If “other,” provide
a brief description.

Debt
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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 CANADA (FEDERAL LEVEL)
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

~ Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date. 2027-05-01

b. Coupon.
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i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, None
variable, 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 _ Yes @ No

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 ’ Yes @ No
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.
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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 Yes ' No
central counterparty.

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
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b. Does any portion of this
investment represent that is treated

~ Yes @ No
as a Fund asset and received for
loaned securities?
c. Is any portion of this investment on _
yp Yes @ No

loan by the Fund?
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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). AMF Ireland Finance 3 - Series 1
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Profit Participating Note

At least one of the following other identifiers:

Other unique identifier (if ticker and
Identifier. ISIN are not available). Indicate the
type of identifier used
Other unique identifier (if ticker and
ISIN are not available). Indicate the XS2838502859
type of identifier used
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Description of other unique identifier. INTERNAL

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 1974360.04800000
Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 1975796.78000000
the exchange rate used to calculate

value.

Exchange rate.
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P t 1 dt t
ercentage value compared to ne 1151783367879
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign Debt
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 UNITED STATES OF AMERICA
issuer is organized.
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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
. Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date. 2030-06-30
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 10.34341000
c. Currently in default? [Y/N] Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). Community Funding 2018, LLC
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Preferred Shares

At least one of the following other identifiers:

Other unique identifier (if ticker and
Identifier. ISIN are not available). Indicate the
type of identifier used
Other unique identifier (if ticker and
ISIN are not available). Indicate the COMFUNDI18LLC
type of identifier used
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Description of other unique identifier. INTERNAL

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 14860000.00000000
Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 11592286.00000000
the exchange rate used to calculate

value.

Exchange rate.
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P t 1 dt t
ercentage value compared to ne 6.757679912049
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign Debt
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 UNITED STATES OF AMERICA
issuer is organized.
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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
. Yes @ No
Security?

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
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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. 2028-07-15
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

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 Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). Terra
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A
a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Credit Linked Note

At least one of the following other identifiers:

Identifier. ISIN
ISIN XS2392906397

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 3273212.60000000
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Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 3238352.89000000
the exchange rate used to calculate

value.

Exchange rate.

P t 1 dt t
ercentage value compared to ne 1.887785745872
assets 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, derivative-

commodity, derivative-credit,

derivative-equity, derivative-foreign = ABS-collateralized bond/debt
exchange, derivative-interest rate, obligation
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.
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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

~ Yes @ No
Security?

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
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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%2 3% N/A

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date. 2029-09-25

b. Coupon.
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i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 11.93455000
c. Currently in default? [Y/N] ~ Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments _ Yes ® No

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 ’ Yes @ No
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.
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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 Yes ' No
central counterparty.

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
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b. Does any portion of this
investment represent that is treated

~ Yes @ No
as a Fund asset and received for
loaned securities?
c. Is any portion of this investment on _
yp Yes @ No

loan by the Fund?
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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). TransPecos Finanical Corp.
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

c. Title of the issue or description of

the investment.

d. CUSIP (if any). 000000000

Senior Term Loan

At least one of the following other identifiers:

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

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 4000000.00000000
Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 3600000.00000000
the exchange rate used to calculate

value.

Exchange rate.
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P t 1 dt t
ercentage value compared to ne 5 098606580563
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign Debt
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 UNITED STATES OF AMERICA
issuer is organized.
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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
. Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date. 2028-10-01
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Fixed
variable, none).

ii. Annualized rate. 9.00000000
c. Currently in default? [Y/N] Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments Yes ® No

been legally deferred by the issuer?
[Y/N]

250/ 354



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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). Colonnade
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Credit Linked Note

At least one of the following other identifiers:

Other unique identifier (if ticker and
Identifier. ISIN are not available). Indicate the
type of identifier used
Other unique identifier (if ticker and
ISIN are not available). Indicate the BCC2QDAB4
type of identifier used
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Description of other unique identifier. INTERNAL

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 4590912.96000000
Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 4809062.95000000
the exchange rate used to calculate

value.

Exchange rate.
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P t 1 dt t
ercentage value compared to ne 5 803425320337
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign Debt
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 UNITED STATES OF AMERICA
issuer is organized.
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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
. Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date. 2029-01-15
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 16.97885000
c. Currently in default? [Y/N] Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). Nansa
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Credit Linked Note

At least one of the following other identifiers:

Other unique identifier (if ticker and
Identifier. ISIN are not available). Indicate the
type of identifier used
Other unique identifier (if ticker and
ISIN are not available). Indicate the XS1917950831
type of identifier used
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Description of other unique identifier. INTERNAL

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 307685.04000000
Units Principal amount
Description of other units.

Currency. Indicate the currency in

which the investment is Euro Member Countries
denominated.

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 121277.77000000
the exchange rate used to calculate

value.

Exchange rate. 0.85091899

261 /354



P t 1 dt t
ercentage value compared to ne 0.070698423943
assets 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, derivative-

commodity, derivative-credit,

derlvatlve-equ.lty, f:lerl.vatlve—forelgn ABS-mortgage backed security
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 N/A
issuer is organized.
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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
. Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date. 2026-04-05
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, None
variable, 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 Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). Muskoka
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

c. Title of the issue or description of

the investment.

d. CUSIP (if any). 000000000

Guarantee Linked Note

At least one of the following other identifiers:

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

Other unique identifier (if ticker and
ISIN are not available). Indicate the XS2541440884
type of identifier used
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Description of other unique identifier. INTERNAL

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 15437.89289600
Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 13894.10000000
the exchange rate used to calculate

value.

Exchange rate.
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P t 1 dt t
ercentage value compared to ne 0.008099513803
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign Debt
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 CANADA (FEDERAL LEVEL)
issuer is organized.
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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
. Yes @ No
Security?

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
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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. 2027-11-10
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, None
variable, 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 Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). Absolute
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Credit Linked Note

At least one of the following other identifiers:

Identifier. ISIN
ISIN XS2538353207

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 1017923.02000000
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Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 1018883.94000000
the exchange rate used to calculate

value.

Exchange rate.

P t 1 dt t
ercentage value compared to ne 0.593954594809
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign
exchange, derivative-interest rate,
derivatives-other, structured note,
loan, ABS-mortgage backed security,
ABS-asset backed commercial paper,
ABS-collateralized bond/debt
obligation, ABS-other, commodity,
real estate, other). If “other,” provide
a brief description.

Debt
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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

~ Yes @ No
Security?

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
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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%2 3% N/A

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date. 2027-10-10

b. Coupon.
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i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 16.83862000
c. Currently in default? [Y/N] ~ Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments _ Yes ® No

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 ’ Yes @ No
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.
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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 Yes ' No
central counterparty.

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
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b. Does any portion of this
investment represent that is treated

~ Yes @ No
as a Fund asset and received for
loaned securities?
c. Is any portion of this investment on _
yp Yes @ No

loan by the Fund?
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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). FE.N.B.C of La Grange, Inc.
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Subordinated Term Loan

At least one of the following other identifiers:

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

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 700000.00000000
Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 647500.00000000
the exchange rate used to calculate

value.

Exchange rate.
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P t 1 dt t
ercentage value compared to ne 0.377457711365
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign Debt
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 UNITED STATES OF AMERICA
issuer is organized.
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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
. Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date. 2030-01-01
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Fixed
variable, none).

ii. Annualized rate. 6.38000000
c. Currently in default? [Y/N] Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). AMF Ireland Finance 1 - Series 4
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Profit Participating Note

At least one of the following other identifiers:

Other unique identifier (if ticker and
Identifier. ISIN are not available). Indicate the
type of identifier used
Other unique identifier (if ticker and
ISIN are not available). Indicate the AMFI1DAC3
type of identifier used
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Description of other unique identifier. INTERNAL

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 1700000.00000000
Units Principal amount
Description of other units.

Currency. Indicate the currency in

which the investment is Euro Member Countries
denominated.

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 1997840.00000000
the exchange rate used to calculate

value.

Exchange rate. 0.85091899
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P t 1 dt t
ercentage value compared to ne 1164633380809
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign Debt
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 IRELAND
issuer is organized.
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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
. Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date. 2029-08-20
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 9.64700000
c. Currently in default? [Y/N] Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). AMFI Finance 1 DAC Note 2
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Profit Participating Note

At least one of the following other identifiers:

Other unique identifier (if ticker and
Identifier. ISIN are not available). Indicate the
type of identifier used
Other unique identifier (if ticker and
ISIN are not available). Indicate the AMFI1DAC?2
type of identifier used
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Description of other unique identifier. INTERNAL

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 United States Dollar
denominated.

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 2996463.00000000
the exchange rate used to calculate

value.

Exchange rate.
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P t 1 dt t
ercentage value compared to ne 1. 746776936171
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign Debt
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 UNITED KINGDOM OF GREAT

corresponds to the country where the BRITAIN AND NORTHERN IRELAND
issuer is organized.
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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
. Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date. 2033-05-31
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 11.76988000
c. Currently in default? [Y/N] Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). Lorenz
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Credit Linked Note

At least one of the following other identifiers:

Other unique identifier (if ticker and
Identifier. ISIN are not available). Indicate the
type of identifier used
Other unique identifier (if ticker and
ISIN are not available). Indicate the FR001400DRH?2
type of identifier used
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Description of other unique identifier. INTERNAL

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 958501.20000000
Units Principal amount
Description of other units.

Currency. Indicate the currency in

which the investment is Euro Member Countries
denominated.

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 1131362.00000000
the exchange rate used to calculate

value.

Exchange rate. 0.85091899
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P t 1 dt t
ercentage value compared to ne 0.659523260611
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign Debt
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 FRANCE
issuer is organized.
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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
. Yes @ No
Security?

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
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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. 2030-12-27
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 14.40100000
c. Currently in default? [Y/N] Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). Fidelity Federal Bancorp

b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

c. Title of the issue or description of Fixed Rate Cumulative Perpetual
the investment. Preferred Stock, Series A

d. CUSIP (if any). 000000000
At least one of the following other identifiers:

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

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 2789000.00000000
Units Number of shares
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 1673400.00000000
the exchange rate used to calculate

value.

Exchange rate.
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P t 1 dt t
ercentage value compared to ne 0.975502292198
assets 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, derivative-

commodity, derivative-credit,

derlvatlve-equ.lty, f:lerl.vatlve—forelgn Equity-preferred
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 UNITED STATES OF AMERICA
issuer is organized.
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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
. Yes @ No
Security?

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
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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).

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
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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 Yes ' No
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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). AMF Ireland Finance 1 - Series 1
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Profit Participating Note

At least one of the following other identifiers:

Other unique identifier (if ticker and
Identifier. ISIN are not available). Indicate the
type of identifier used
Other unique identifier (if ticker and
ISIN are not available). Indicate the AMFIF1DAC
type of identifier used
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Description of other unique identifier. INTERNAL

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 6998551.09303200
Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 7489058.54000000
the exchange rate used to calculate

value.

Exchange rate.
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P t 1 dt t
ercentage value compared to ne 4365718750519
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign Debt
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 UNITED STATES OF AMERICA
issuer is organized.
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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
. Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date. 2031-06-30
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 17.58280000
c. Currently in default? [Y/N] Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). Manitoulin
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Credit Linked Note

At least one of the following other identifiers:

Identifier. ISIN
ISIN XS2509999418

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 2788758.26717000
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Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 2649871.98000000
the exchange rate used to calculate

value.

Exchange rate.

P t 1 dt t
ercentage value compared to ne 1 544732993022
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign
exchange, derivative-interest rate,
derivatives-other, structured note,
loan, ABS-mortgage backed security,
ABS-asset backed commercial paper,
ABS-collateralized bond/debt
obligation, ABS-other, commodity,
real estate, other). If “other,” provide
a brief description.

Debt
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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

~ Yes @ No
Security?

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
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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%2 3% N/A

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date. 2027-11-01

b. Coupon.
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i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 13.72499000
c. Currently in default? [Y/N] ~ Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments _ Yes @ No

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 ’ Yes @ No
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.
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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 Yes ' No
central counterparty.

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
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b. Does any portion of this
investment represent that is treated

~ Yes @ No
as a Fund asset and received for
loaned securities?
c. Is any portion of this investment on _
Yes @ No

loan by the Fund?
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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). EverBank Financial Corp

b. LEI (if any) of issuer. In the case of

holding i fund that i i f
a ho : ing in a fun at is a series o 549300ZSQX8IPORAES26
a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 29977GAE?2

Senior Term Loan

At least one of the following other identifiers:

Identifier. ISIN
ISIN US29977GAE26

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
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Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 2065000.00000000
the exchange rate used to calculate

value.

Exchange rate.

P t 1 dt t
ercentage value compared to ne 1203784052462
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign
exchange, derivative-interest rate,
derivatives-other, structured note,
loan, ABS-mortgage backed security,
ABS-asset backed commercial paper,
ABS-collateralized bond/debt
obligation, ABS-other, commodity,
real estate, other). If “other,” provide
a brief description.

Debt
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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

~ Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date. 2035-09-01

b. Coupon.
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i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Fixed
variable, none).

ii. Annualized rate. 7.50000000
c. Currently in default? [Y/N] ~ Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments _ Yes ® No

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 ’ Yes @ No
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.
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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 Yes ' No
central counterparty.

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
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b. Does any portion of this
investment represent that is treated

~ Yes @ No
as a Fund asset and received for
loaned securities?
c. Is any portion of this investment on _
Yes @ No

loan by the Fund?
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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). Waterloo

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.

254900Q1AXE1IXAJJM39

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

d. CUSIP (if any). 000000000

Credit Linked Note

At least one of the following other identifiers:

Identifier. ISIN
ISIN XS2608243098

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 2700000.00000000
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Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 2733750.00000000
the exchange rate used to calculate

value.

Exchange rate.

P t 1 dt t
ercentage value compared to ne 1.593629372115
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign
exchange, derivative-interest rate,
derivatives-other, structured note,
loan, ABS-mortgage backed security,
ABS-asset backed commercial paper,
ABS-collateralized bond/debt
obligation, ABS-other, commodity,
real estate, other). If “other,” provide
a brief description.

ABS-other
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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 CANADA (FEDERAL LEVEL)
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

~ Yes @ No
Security?

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
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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%2 3% N/A

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date. 2031-05-25

b. Coupon.
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i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 13.95535000
c. Currently in default? [Y/N] ~ Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments _ Yes ® No

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 ’ Yes @ No
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.
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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 Yes ' No
central counterparty.

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
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b. Does any portion of this
investment represent that is treated

~ Yes @ No
as a Fund asset and received for
loaned securities?
c. Is any portion of this investment on _
Yes @ No

loan by the Fund?
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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). Salisbury
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Credit Linked Note

At least one of the following other identifiers:

Other unique identifier (if ticker and
Identifier. ISIN are not available). Indicate the
type of identifier used
Other unique identifier (if ticker and
ISIN are not available). Indicate the XS1527138355
type of identifier used
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Description of other unique identifier. INTERNAL

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 17352.30000000
Units Principal amount
Description of other units.

Currency. Indicate the currency in

which the investment is United Kingdom Pound
denominated.

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 19881.53000000
the exchange rate used to calculate

value.

Exchange rate. 0.74186727
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P t 1 dt t
ercentage value compared to ne 0.011589863802
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign Debt
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 UNITED STATES OF AMERICA
issuer is organized.
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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
. Yes @ No
Security?

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
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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. 2026-12-16
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, None
variable, 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 Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). Fidelity Federal Bancorp

b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

c. Title of the issue or description of Fixed Rate Cumulative Perpetual
the investment. Preferred Stock, Series B

d. CUSIP (if any). 000000000
At least one of the following other identifiers:

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

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 200000.00000000
Units Number of shares
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 120000.00000000
the exchange rate used to calculate

value.

Exchange rate.
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P t 1 dt t
ercentage value compared to ne 0.069953552685
assets 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, derivative-

commodity, derivative-credit,

derlvatlve-equ.lty, f:lerl.vatlve—forelgn Equity-preferred
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 UNITED STATES OF AMERICA
issuer is organized.

353 /354



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

Yes @ No
Security?

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:
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(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).

12 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
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d. Are there any interest payments in
arrears or have any coupon payments _
been legally deferred by the issuer?
[Y/N]

e. Is any portion of the interest paid

in kind? [Y/N] Enter "N" if the

interest may be paid in kind but is

not actually paid in kind or if the ~ Yes ©' No
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:

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

_ Repurchase "' Reverse repurchase
lender and receives collateral. Select
"reverse repurchase agreement" if
the Fund is the cash borrower and

posts collateral.

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

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

Yes @ No
loan by the Fund?
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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). AMF Ireland Finance 4 - Series 1
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Profit Participating Note

At least one of the following other identifiers:

Identifier. ISIN
ISIN XS2911017809

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
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Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 2531500.00000000
the exchange rate used to calculate

value.

Exchange rate.

P t 1 dt t
ercentage value compared to ne 1 475728488526
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign
exchange, derivative-interest rate,
derivatives-other, structured note,
loan, ABS-mortgage backed security,
ABS-asset backed commercial paper,
ABS-collateralized bond/debt
obligation, ABS-other, commodity,
real estate, other). If “other,” provide
a brief description.

Debt
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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

~ Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date. 2030-10-10

b. Coupon.
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i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 12.55620000
c. Currently in default? [Y/N] ~ Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments _ Yes ® No

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 ’ Yes @ No
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.
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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 Yes ' No
central counterparty.

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
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b. Does any portion of this
investment represent that is treated

~ Yes @ No
as a Fund asset and received for
loaned securities?
c. Is any portion of this investment on _
yp Yes @ No

loan by the Fund?
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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). Colonnade
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Credit Linked Note

At least one of the following other identifiers:

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

Other unique identifier (if ticker and
ISIN are not available). Indicate the 06739GDG1
type of identifier used
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Description of other unique identifier. INTERNAL

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 9154459.39000000
Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 9666889.16000000
the exchange rate used to calculate

value.

Exchange rate.
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P t 1 dt t
ercentage value compared to ne 5 635277001321
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign Debt
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 UNITED STATES OF AMERICA
issuer is organized.
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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
. Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date. 2030-04-30
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 16.31988000
c. Currently in default? [Y/N] Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). CRAFT
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 25155KAV7

Credit Linked Note

At least one of the following other identifiers:

Identifier. ISIN
ISIN XS2387450047

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 2478102.89000000
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Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 2905104.68000000
the exchange rate used to calculate

value.

Exchange rate.

P t 1 dt t
ercentage value compared to ne 1.693519944076
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign
exchange, derivative-interest rate,
derivatives-other, structured note,
loan, ABS-mortgage backed security,
ABS-asset backed commercial paper,
ABS-collateralized bond/debt
obligation, ABS-other, commodity,
real estate, other). If “other,” provide
a brief description.

ABS-other
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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 GERMANY
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

~ Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date. 2029-02-21

b. Coupon.
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i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 12.64022000
c. Currently in default? [Y/N] ~ Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments _ Yes @ No

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 ’ Yes @ No
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.
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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 Yes ' No
central counterparty.

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
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b. Does any portion of this
investment represent that is treated

~ Yes @ No
as a Fund asset and received for
loaned securities?
c. Is any portion of this investment on _
yp Yes @ No

loan by the Fund?
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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). Colonnade
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Credit Linked Note

At least one of the following other identifiers:

Other unique identifier (if ticker and
Identifier. ISIN are not available). Indicate the
type of identifier used
Other unique identifier (if ticker and
ISIN are not available). Indicate the XS2403517738
type of identifier used
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Description of other unique identifier. INTERNAL

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 7009653.17000000
Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 7476450.33000000
the exchange rate used to calculate

value.

Exchange rate.
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P t 1 dt t
ercentage value compared to ne 4358368850408
assets 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, derivative-

commodity, derivative-credit,

derlvatlve-equ.lty, f:lerl.vatlve—forelgn ABS-mortgage backed security
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 UNITED STATES OF AMERICA
issuer is organized.
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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
. Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date. 2029-11-30
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 16.18248000
c. Currently in default? [Y/N] Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). Nightingale LF
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Credit Linked Note

At least one of the following other identifiers:

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

Other unique identifier (if ticker and
ISIN are not available). Indicate the XS2368738899
type of identifier used
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Description of other unique identifier. INTERNAL

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 United Kingdom Pound
denominated.

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 2695900.00000000
the exchange rate used to calculate

value.

Exchange rate. 0.74186727
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P t 1 dt t
ercentage value compared to ne 1 571564855706
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign Debt
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 UNITED KINGDOM OF GREAT

corresponds to the country where the BRITAIN AND NORTHERN IRELAND
issuer is organized.
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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
. Yes @ No
Security?

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
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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. 2028-04-01
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 14.71930000
c. Currently in default? [Y/N] Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). CRAFT
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 25155KAZ8

Credit Linked Note

At least one of the following other identifiers:

Identifier. ISIN
ISIN XS2628994118

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 4962156.25000000
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Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 5160979.55000000
the exchange rate used to calculate

value.

Exchange rate.

P t 1 dt t
ercentage value compared to ne 3.008573790495
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign
exchange, derivative-interest rate,
derivatives-other, structured note,
loan, ABS-mortgage backed security,
ABS-asset backed commercial paper,
ABS-collateralized bond/debt
obligation, ABS-other, commodity,
real estate, other). If “other,” provide
a brief description.

Structured note
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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 GERMANY
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

~ Yes @ No
Security?

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
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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%2 3% N/A

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date. 2030-11-28

b. Coupon.
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i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 15.94021000
c. Currently in default? [Y/N] ~ Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments _ Yes @ No

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 ’ Yes @ No
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.
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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 Yes ' No
central counterparty.

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
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b. Does any portion of this
investment represent that is treated

~ Yes @ No
as a Fund asset and received for
loaned securities?
c. Is any portion of this investment on _
yp Yes @ No

loan by the Fund?
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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). U.S. Bancorp

b. LEI (if any) of issuer. In the case of

holding i f hat i i f
a ho Q1ng in a fund that is a series o N1GZ7BBE3NPSGIO76H15
a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 902973304

Common Stock

At least one of the following other identifiers:

Identifier. ISIN
ISIN US9029733048
Identifier. Ticker (if ISIN is not available)
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Ticker (if ISIN is not available). USB

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 110100.00000000
Units Number of shares
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 5874936.00000000
the exchange rate used to calculate

value.

Exchange rate.
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P t 1 dt t
ercentage value compared to ne 3 494772041664
assets 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, derivative-

commodity, derivative-credit,
derivative-equity, derivative-foreign ,

L. Equity-common
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 UNITED STATES OF AMERICA
issuer is organized.
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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
. Yes @ No
Security?

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
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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).

@122 3% NA

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
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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 Yes ' No
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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). Pymes Magdalena

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.

894500G461D1F4W82612

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

d. CUSIP (if any). 000000000

Credit Linked Note

At least one of the following other identifiers:

Identifier. ISIN
ISIN ES0305424014

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 1272600.84000000
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Units Principal amount
Description of other units.

Currency. Indicate the currency in
which the investment is Euro Member Countries
denominated.

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 1471033.32000000
the exchange rate used to calculate

value.

Exchange rate. 0.85091899

P t 1 dt t
ercentage value compared to ne 0.857533390439
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign
exchange, derivative-interest rate,
derivatives-other, structured note,
loan, ABS-mortgage backed security,
ABS-asset backed commercial paper,
ABS-collateralized bond/debt
obligation, ABS-other, commodity,
real estate, other). If “other,” provide
a brief description.

Structured note
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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 SPAIN
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

~ Yes @ No
Security?

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

55/102



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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date. 2050-03-20

b. Coupon.
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i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

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 _ Yes ® No

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 ’ Yes @ No
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.
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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 Yes ' No
central counterparty.

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
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b. Does any portion of this
investment represent that is treated

~ Yes @ No
as a Fund asset and received for
loaned securities?
c. Is any portion of this investment on _
Yes @ No

loan by the Fund?
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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). Salisbury
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Credit Linked Note

At least one of the following other identifiers:

Other unique identifier (if ticker and
Identifier. ISIN are not available). Indicate the
type of identifier used
Other unique identifier (if ticker and
ISIN are not available). Indicate the BBGOOPC0D595
type of identifier used

60 /102



Description of other unique identifier. INTERNAL

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 5030792.60000000
Units Principal amount
Description of other units.

Currency. Indicate the currency in

which the investment is United Kingdom Pound
denominated.

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 6689663.00000000
the exchange rate used to calculate

value.

Exchange rate. 0.74186727
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P t 1 dt t
ercentage value compared to ne 3.899714109320
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign Debt
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 UNITED STATES OF AMERICA
issuer is organized.
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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
. Yes @ No
Security?

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
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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. 2027-06-16
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 14.46740000
c. Currently in default? [Y/N] Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). Salisbury
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Credit Linked Note

At least one of the following other identifiers:

Identifier. ISIN
ISIN XS2469855881

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 3707919.84000000
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Units Principal amount
Description of other units.

Currency. Indicate the currency in
which the investment is United Kingdom Pound
denominated.

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 5249744.40000000
the exchange rate used to calculate

value.

Exchange rate. 0.74186727

P t 1 dt t
ercentage value compared to ne 3060318928921
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign
exchange, derivative-interest rate,
derivatives-other, structured note,
loan, ABS-mortgage backed security,
ABS-asset backed commercial paper,
ABS-collateralized bond/debt
obligation, ABS-other, commodity,
real estate, other). If “other,” provide
a brief description.

ABS-mortgage backed security
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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 UNITED KINGDOM OF GREAT
corresponds to the country where the BRITAIN AND NORTHERN IRELAND
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

~ Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date. 2028-04-17

b. Coupon.
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i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 13.96820000
c. Currently in default? [Y/N] ~ Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments _ Yes ® No

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 ’ Yes @ No
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.
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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 Yes ' No
central counterparty.

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
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b. Does any portion of this
investment represent that is treated

~ Yes @ No
as a Fund asset and received for
loaned securities?
c. Is any portion of this investment on _
yp Yes @ No

loan by the Fund?
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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). AMF Ireland Finance 3 - Series 2
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Profit Participating Note

At least one of the following other identifiers:

Identifier. ISIN
ISIN XS2838515752

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 2570607.60300000
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Units Principal amount
Description of other units.

Currency. Indicate the currency in
which the investment is Euro Member Countries
denominated.

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 3036433.38000000
the exchange rate used to calculate

value.

Exchange rate. 0.85091899

P t 1 dt t
ercentage value compared to ne 1770077520197
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign
exchange, derivative-interest rate,
derivatives-other, structured note,
loan, ABS-mortgage backed security,
ABS-asset backed commercial paper,
ABS-collateralized bond/debt
obligation, ABS-other, commodity,
real estate, other). If “other,” provide
a brief description.

Debt
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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 UNITED KINGDOM OF GREAT
corresponds to the country where the BRITAIN AND NORTHERN IRELAND
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

~ Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date. 2034-12-31

b. Coupon.
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i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 10.33400000
c. Currently in default? [Y/N] ~ Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments _ Yes ® No

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 ’ Yes @ No
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.
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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 Yes ' No
central counterparty.

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
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b. Does any portion of this
investment represent that is treated

~ Yes @ No
as a Fund asset and received for
loaned securities?
c. Is any portion of this investment on _
Yes @ No

loan by the Fund?
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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). LOFT
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A
a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 25155KAX3

Credit Linked Note

At least one of the following other identifiers:

Identifier. ISIN
ISIN XS2525741828

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 2726486.25000000
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Units Principal amount
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 2862829.65000000
the exchange rate used to calculate

value.

Exchange rate.

P t 1 dt t
ercentage value compared to ne 1 668875872923
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign
exchange, derivative-interest rate,
derivatives-other, structured note,
loan, ABS-mortgage backed security,
ABS-asset backed commercial paper,
ABS-collateralized bond/debt
obligation, ABS-other, commodity,
real estate, other). If “other,” provide
a brief description.

ABS-other
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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 GERMANY
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

~ Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:
a. Maturity date. 2030-02-28

b. Coupon.
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i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 11.85559000
c. Currently in default? [Y/N] ~ Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments _ Yes ® No

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 ’ Yes @ No
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.
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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 Yes ' No
central counterparty.

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
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b. Does any portion of this
investment represent that is treated

~ Yes @ No
as a Fund asset and received for
loaned securities?
c. Is any portion of this investment on _
Yes @ No

loan by the Fund?
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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). MSILF Treasury Securities Portfolio

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.

5493000JY91Z31SGS926

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

d. CUSIP (if any). 61747C525

MSILF Treasury Securities Portfolio

At least one of the following other identifiers:

Identifier. ISIN
ISIN US61747C5250
Identifier. Ticker (if ISIN is not available)
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Ticker (if ISIN is not available). MSUXX

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 968660.62000000
Units Number of shares
Description of other units.

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

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 968660.62000000
the exchange rate used to calculate

value.

Exchange rate.
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Percentage value compared to net
ge va'ue comp 0.564677097629

assets 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, derivative-

commodity, derivative-credit, , ,
Short-term investment vehicle (e.g.,

money market fund, liquidity pool, or
other cash management vehicle)

derivative-equity, derivative-foreign
exchange, derivative-interest rate,
derivatives-other, structured note,
loan, ABS-mortgage backed security,
ABS-asset backed commercial paper,
ABS-collateralized bond/debt
obligation, ABS-other, commodity,
real estate, other). If “other,” provide
a brief description.

Issuer type (corporate, U.S. Treasury,
U.S. government agency, U.S.
government sponsored entity,
municipal, non-U.S. sovereign,
private fund, registered fund, other).
If “other,” provide a brief description.

Registered fund

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.
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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
. Yes @ No
Security?

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
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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).

@122 3% NA

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
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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 Yes ' No
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 7 Yes ©' No
central counterparty.

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

7 Yes @ No

c. Is any portion of this investment on _

Yes @ N
loan by the Fund? ©s ©
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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). Boa Vista
b. LEI (if any) of issuer. In the case of

a holding in a fund that is a series of N/A

a series trust, report the LEI of the

series.

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

d. CUSIP (if any). 000000000

Credit Linked Note

At least one of the following other identifiers:

Other unique identifier (if ticker and
Identifier. ISIN are not available). Indicate the
type of identifier used
Other unique identifier (if ticker and
ISIN are not available). Indicate the PTBSRPOMO0009
type of identifier used
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Description of other unique identifier. INTERNAL

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 1057785.27000000
Units Principal amount
Description of other units.

Currency. Indicate the currency in

which the investment is Euro Member Countries
denominated.

Value. Report values in U.S. dollars. If

currency of investment is not

denominated in U.S. dollars, provide 1247770.90000000
the exchange rate used to calculate

value.

Exchange rate. 0.85091899
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P t 1 dt t
ercentage value compared to ne 0.727383394937
assets 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, derivative-
commodity, derivative-credit,
derivative-equity, derivative-foreign Debt
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 PORTUGAL
issuer is organized.
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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
. Yes @ No
Security?

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
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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).

12 2@3 % N/A

Item C.9. For debt securities

For debt securities, also provide:

a. Maturity date. 2043-05-02
b. Coupon.

i. Select the category that most
closely reflects the coupon type

among the following (fixed, floating, Floating
variable, none).

ii. Annualized rate. 11.06900000
c. Currently in default? [Y/N] Yes @ No
d. Are there any interest payments in

arrears or have any coupon payments Yes ® No

been legally deferred by the issuer?
[Y/N]
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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 Yes @ No
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] 7 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 7 Yes ©' No
central counterparty.

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

Yes @ No
cash collateral received for loaned
securities?
b. Does any portion of this
investment represent that is treated
p Yes @ No

as a Fund asset and received for
loaned securities?
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c. Is any portion of this investment on
loan by the Fund?

Yes @ No

NPORT-P: Part E: Explanatory
Notes (if any)

The Fund may provide any information it believes would be helpful in
understanding the information reported in response to any Item of this
Form. The Fund may also explain any assumptions that it made in
responding to any Item of this Form. To the extent responses relate to a
particular Item, provide the Item number(s), as applicable.

NPORT-P: Signatures

The Registrant has duly caused this report to be signed on its behalf by the
undersigned hereunto duly authorized.

Registrant: ArrowMark Financial Corp.
By (Signature): Patrick J. Farrell

Name: Patrick J. Farrell

Title: Chief Financial Officer
Date: 2026-02-26

102 /102



	NPORT-P: Filer Information
	Submission Contact Information
	Notification Information

	NPORT-P: Part A: General Information
	Item A.1. Information about the Registrant.
	Item A.2. Information about the Series.
	Item A.3. Reporting period.
	Item A.4. Final filing

	NPORT-P: Part B: Information About the Fund
	Item B.1. Assets and liabilities. Report amounts in U.S. dollars.
	Item B.2. Certain assets and liabilities. Report amounts in U.S. dollars.
	Item B.3. Portfolio level risk metrics.
	Item B.4. Securities lending.
	Item B.5. Return information.
	Item B.6. Flow information.
	Item B.7. Highly Liquid Investment Minimum information.
	Item B.8. Derivatives Transactions.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.

	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.
	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part C: Schedule of Portfolio Investments
	Item C.1. Identification of investment.
	Item C.2. Amount of each investment.
	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.
	Item C.4. Asset and issuer type. Select the category that most closely identifies the instrument among each of the following:
	Item C.5. Country of investment or issuer.
	Item C.6. Is the investment a Restricted Security?
	Item C.7.
	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).
	Item C.9. For debt securities
	Item C.10. For repurchase and reverse repurchase agreements, also provide:
	Item C.11. For derivatives, also provide:
	Item C.12. Securities lending.

	NPORT-P: Part E: Explanatory Notes (if any)
	NPORT-P: Signatures

