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ALLOCATION OF PORTFOLIO HOLDINGS AT February 28, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK
PREMIUM FUND PORTFOLIO ALLOCATION BY

YEAR OF SCHEDULED MATURITY

2018 ..o $ 69,704 0.00% M)
2019 ... 664,680 0.03%™
2020 ... 1,991,903 0.09% ™
2021 ... 5,759,636 0.26%™
2022 ... 20,846,920 0.96%
2023 ... 161,871,395 7.43%0
2024 ... 507,799,369 23.32%
2025 ... 438,623,493 20.14%
2026 ... 463,515,518 21.29%
2027 ..o 765,554,100 35.16%
2028 ... 179,024,289 8.22%
2029 ... 23,573,880 1.08%
2030 ... 5,396,419 0.25%
2032 ... 54,666,485 2.51%
2033 ... 61 0.00%@
2034 ... 1,949,261 0.09%
2040 ... ..ol 7,748,555 0.36%
2041 ... 2,582,421 0.12%
2042 ... ... 8,489,832 0.39%
2044 ... 2,826,235 0.13%
2045 .. ... 2,911,857 0.13%
2046 ... ... 3,802,022 0.17%
2047 ... 17,301,160 0.79%
2048 ... 14,270,384 0.66%
2050 ...l 7,729,724 0.35%
Other ............. (521,514,720) (28.93)%®
Total Net Assets $2,177,454,583

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.

The underlying loans in the amount of $29,203,149 have matured but are still in

repayment process.
Value calculated is less than 0.005%.

Select other loan investments, equity investments, cash, cash equivalents and other

assets less liabilities.
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FUND PERFORMANCE DATA (Unaudited)

Total Return Based on a $25,000,000 Investment
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Stone Ridge Alternative Lending Risk Premium Fund

- - - - ICE BofA Merrill Lynch 3-Month U.S. Treasury Bill Index

This chart assumes an initial gross investment of $25,000,000 made on June 1, 2016 (date of Fund’s public launch,).
Returns shown include the reinvestment of all dividends. Returns shown do not reflect the deduction of taxes that a
shareholder would pay on fund distributions or the redemption of fund shares. In the absence of fee waivers and
reimbursements, returns for the Fund would have been lower. Past performance is not predictive of future performance.
Investment return and principal value will fluctuate, so that your shares, when redeemed, may be worth more or less than

the original cost.

The Intercontinental Exchange (ICE) Bank of America (BofA) Merrill Lynch 3-Month U.S. Treasury Bill Index is an
index of short-term U.S. Government securities with a remaining term to final maturity of less than three months. Index
figures do not reflect any deduction of fees, taxes or expenses, and are not available for investment.

AVERAGE ANNUAL TOTAL RETURNS (FOR PERIODS ENDED FEBRUARY 28, 2022)

1-year 5-year
period period Since
ended ended Inception
2/28/23 2/28/23 (6/1/16M)
Stone Ridge Alternative Lending Risk PremiumFund ...................... 0.16% 9.74% 9.60%®@
ICE BofA Merrill Lynch 3-Month U.S. Treasury Bill Index ...................... 212% 1.35% 1.19%

(1) Date of Fund’s public launch.
(2) As aresult of equity returns relating to initial public offerings by platforms, the Fund’s performance was unusually strong for the

period shown and should not be extrapolated for future periods.

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.
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MANAGEMENT’S DISCUSSION OF FUND PERFORMANCE (Unaudited)

Stone Ridge Alternative Lending Risk Premium Fund (the “Fund”) is designed to capture the alternative lending-related
credit risk premium by buying and selling a broad set of alternative lending-related securities, primarily focused on whole
loans to consumers, small businesses and former students. The risk premium is positive if interest and other payments
paid in connection with a pool of such investments, minus the principal losses actually experienced across that pool,
exceed the risk free rate, on average and over time.

There can be no assurance that the risk premium will be positive for the Fund’s investments at any time or on average
and over time. For the 12 months ended February 28, 2023, the Fund’s total return was 0.16%. The Fund’s performance
is primarily affected by borrowers’ willingness and ability to repay their loans. As expected, there were a number of loans
that were either delinquent or charged off that negatively impacted Fund performance. Rates of delinquency and default
are a function of several factors, including underwriting standards, credit quality, macroeconomic conditions, and age of
the portfolio. Rates of delinquency and default on personal loans held by the Fund trended downwards in late 2020 and
into 2021, ultimately falling to historical lows. For the 12 months ended February 28, 2023, rates of delinquency and
default rose to levels at or above their pre-COVID averages, which adversely affected Fund performance. Many specific
factors contributed to borrower’s ability to repay their loans in this period, including a general expansion of credit
availability in the post-COVID period after an initial contraction, and rapidly increasing consumer price inflation which
made it more difficult for households to keep up with all expenses and service their outstanding debt. The alternative
lending platforms responded by tightening underwriting standards and raising interest rates on new loans, especially in
late 2022 and early 2023.

The Fund’s third-party valuation specialist also updates the assumptions in their valuation model periodically, which can
impact returns. Higher interest rates on new loans causes the expected return on those loans to increase. As a result,
the third-party valuation specialist’s model incorporated a higher discount rate for the existing loans held by the Fund,
which caused the price of existing loans in the Fund to decrease.

RISK DISCLOSURES

Stone Ridge Funds are generally sold only to (i) institutional investors, including registered investment advisers (“RIAs”),
that meet certain qualifications and have completed an educational program provided by Stone Ridge Asset
Management LLC; (ii) clients of such institutional investors; and (iii) certain other eligible investors. Investors and RIAs
allocating to clients’ accounts should carefully consider a Fund’s risks and investment objectives, as an investment in a
Fund may not be appropriate for all investors and is not designed to be a complete investment program. Investing in the
Funds involves a high degree of risk. It is possible that investing in the Funds may result in a loss of some or all of the
amount invested. Before making an investment/allocation decision, investors and RIAs allocating to clients’ accounts
should (i) consider the suitability of this investment with respect to such investor’s or client’s investment objectives and
individual situation and (ii) consider factors such as such investor’s or client’s net worth, income, age, and risk tolerance.
Investment should be avoided where an investor has a short-term investing horizon and/or cannot bear the loss of some
or all of their investment. Before investing in a Fund, investors and RIAs allocating to clients’ accounts should read the
discussion of risks of investing in the prospectus.

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.
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Consolidated Schedule of Investments

Table of Contents

Whole Loans

Consumer Loans
Australia
New Zealand
United Kingdom
United States

Small Business Loans
United Kingdom
United States

Student Loans
United States

Other Loan Investments
Loan Participations
Consumer Loans
United States
Small Business Loans
United States

Other
United States

Asset-Backed Securities
United States

Equity Securities
United States

Short-Term Investments

Open Forward Currency Contracts

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.
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Schedule of Investments

As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

Whole Loans - 102.76%

Consumer Loans - 88.62%
Australia - 0.06%
LAI-00091991, 8.990%, 5/21/2025 tx
LAI-00094548, 20.590%, 5/23/2023 tx
LAI-00100547, 14.290%, 8/28/2023 tx
LAI-00101923, 12.590%, 4/17/2024 tx
LAI-00104361, 9.990%, 3/14/2023 tx
LAI-00115127, 11.470%, 1/11/2024 tx
LAI-00117327, 19.790%, 6/12/2024 tx
LAI-00120693, 18.700%, 12/26/2023 tx#
LAI-00122230, 19.820%, 4/16/2023 tx#
LAI-00122771, 8.490%, 9/30/2023 tx
LAI-00123187, 18.700%, 1/27/2024 tx#
LAI-00123390, 20.980%, 3/01/2023 tx#
LAI-00123547, 10.990%, 2/02/2024 tx#
LAI-00123689, 17.560%, 3/08/2023 tx
LAI-00124950, 18.680%, 2/20/2024 tx#
LAI-00125354, 10.990%, 2/20/2024 tx
LAI-00126129, 11.470%, 3/27/2023 tx#
LAI-00126522, 22.180%, 4/11/2023 tx
LAI-00126946, 20.980%, 4/04/2023 tx#
LAI-00127201, 14.450%, 4/15/2023 tx
LAI-00128278, 25.400%, 4/19/2023 tx#
LAI-00128563, 18.680%, 4/24/2023 tx
LAI-00128885, 10.470%, 5/01/2023 tx
LAI-00128948, 13.790%, 4/30/2023 1x
LAI-00129027, 10.470%, 9/27/2023 tx
LAI-00129688, 10.990%, 5/11/2023 tx#
LAI-00130405, 12.860%, 6/19/2023 tx
LAI-00130414, 10.990%, 5/20/2023 tx
LAI-00130429, 20.980%, 5/20/2023 tx
LAI-00130512, 22.180%, 5/22/2023 tx#
LAI-00130556, 8.490%, 5/23/2023 tx
LAI-00130780, 17.560%, 6/01/2023 tx#
LAI-00130858, 15.300%, 5/29/2023 tx#
LAI-00131003, 11.880%, 6/28/2023 tx#
LAI-00131422, 11.880%, 6/10/2023 tx#
LAI-00131766, 23.090%, 6/16/2023 tx#
LAI-00131875, 12.860%, 6/18/2023 tx#
LAI-00132594, 11.880%, 4/27/2024 tx
LAI-00132888, 26.950%, 8/29/2023 tx
LAI-00133040, 16.150%, 7/02/2023 tx#
LAI-00133152, 16.150%, 7/16/2023 1x
LAI-00134295, 20.980%, 7/19/2023 tx#
LAI-00134536, 12.290%, 7/31/2023 tx#
LAI-00134832, 10.470%, 7/27/2023 tx#
LAI-00135102, 8.490%, 7/30/2023 tx
LAI-00135134, 11.470%, 8/01/2023 tx#
LAI-00135814, 18.680%, 6/09/2025 tx
LAI-00135843, 8.490%, 8/09/2023 tx
LAI-00135918, 20.980%, 8/09/2023 1x
LAI-00135967, 11.470%, 4/14/2024 tx#
LAI-00136051, 6.990%, 8/20/2023 tx#
LAI-00136440, 20.980%, 5/15/2025 tx
LAI-00138114, 17.560%, 4/07/2026 tx

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.

Stone Ridge Funds

ORIGINAL
PLATFORM ACQUISITION DATE
Harmoney 3/21/2017
Harmoney 4/23/2017
Harmoney 6/28/2017
Harmoney 7117/2017
Harmoney 8/14/2017
Harmoney 11/11/2017
Harmoney 12/12/2017
Harmoney 1/26/2018
Harmoney 4/16/2018
Harmoney 2/23/2018
Harmoney 2/27/2018
Harmoney 3/01/2018
Harmoney 3/02/2018
Harmoney 3/08/2018
Harmoney 3/20/2018
Harmoney 3/20/2018
Harmoney 3/27/2018
Harmoney 4/11/2018
Harmoney 4/04/2018
Harmoney 4/10/2018
Harmoney 4/19/2018
Harmoney 4/24/2018
Harmoney 5/01/2018
Harmoney 4/30/2018
Harmoney 5/03/2018
Harmoney 5/11/2018
Harmoney 6/19/2018
Harmoney 5/20/2018
Harmoney 5/20/2018
Harmoney 5/22/2018
Harmoney 5/23/2018
Harmoney 6/01/2018
Harmoney 5/29/2018
Harmoney 6/28/2018
Harmoney 6/10/2018
Harmoney 6/16/2018
Harmoney 6/18/2018
Harmoney 6/27/2018
Harmoney 6/29/2018
Harmoney 7/02/2018
Harmoney 7/06/2018
Harmoney 7/19/2018
Harmoney 7/31/2018
Harmoney 7/28/2018
Harmoney 7/30/2018
Harmoney 8/01/2018
Harmoney 8/09/2018
Harmoney 8/09/2018
Harmoney 8/09/2018
Harmoney 8/14/2018
Harmoney 8/20/2018
Harmoney 8/15/2018
Harmoney 9/07/2018
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PRINCIPAL
AMOUNT

AUD 5,549
AUD 311
AUD 934
AUD 5,993
AUD 101
AUD 5,535
AUD 5,513
AUD 6,003
AUD 1,199
AUD 3,292
AUD 5,719
AUD 2,000
AUD 11,086
AUD 385
AUD 7,298
AUD 530
AUD 1,324
AUD 557
AUD 2,444
AUD 1,087
AUD 1,178
AUD 228
AUD 521
AUD 2,193
AUD 1,329
AUD 3,236
AUD 705
AUD 863
AUD 1,200
AUD 1,405
AUD 878
AUD 2,823
AUD 1,521
AUD 3,287
AUD 777
AUD 3,076
AUD 1,828
AUD 5,299
AUD 4,120
AUD 2,451
AUD 4,130
AUD 1,608
AUD 4,403
AUD 6,316
AUD 797
AUD 1,915
AUD 7,457
AUD 6,205
AUD 2,001
AUD 4,223
AUD 1,164
AUD 9,871
AUD 27,372

COosT

4,282
236
77

4,698

79

4,270

4,184

5,031
938

2,599

4,474

1,604

8,889
301

5,630
410

1,019
434

1,948
848
916
175
391

1,658

1,007

2,455
523
651
905

1,071
668

2,149

1,148

2,429
610

2,304

1,364

3,896

3,058

1,807

3,087

1,189

3,293

4,705
594

1,426

5,516

4,604

1,486

3,082
859

7,160

19,486

FAIR
VALUE

3,751
206
622

4,009

66

3,667

3,672

3,249
797

2,187

3,878

1,276

5,579
254

4,959
350
876
369

1,615
720
787
152
344

1,460
878

2,141
467
571
797
938
582

1,876

1,017

2,181
508

2,059

1,212

2,643

2,770

1,632

2,752

1,078

2,910

4,192
527

1,268

5,156

4,112

1,340

2,170
772

6,760

19,299

(Continued)



Schedule of Investments As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

Australia - 0.06% (continued)
LAI-00138636, 11.880%, 9/11/2023 tx# Harmoney 9/11/2018 AUD 2,465 $ 1,763  $ 1,635
LAI-00138925, 19.820%, 2/19/2027 tx# Harmoney 9/19/2018 AUD 23,145 17,371 11,775
LAI-00140209, 10.470%, 2/02/2024 tx Harmoney 10/02/2018 AUD 2,424 1,753 1,610
LAI-00140640, 12.290%, 10/10/2023 tx Harmoney 10/10/2018 AUD 5,223 3,718 3,466
LAI-00141031, 25.400%, 10/21/2023 tx Harmoney 10/21/2018 AUD 786 560 521
LAI-00141034, 19.820%, 10/19/2023 tx# Harmoney 10/19/2018 AUD 1,371 983 927
LAI-00141081, 18.680%, 10/16/2023 tx Harmoney 10/16/2018 AUD 3,278 2,347 2,198
LAI-00141175, 22.180%, 4/19/2024 tx# Harmoney 10/19/2018 AUD 1,884 1,353 1,270
LAI-00141568, 17.560%, 10/19/2023 tx Harmoney 10/19/2018 AUD 651 464 430
LAI-00141729, 11.880%, 11/06/2023 tx Harmoney 11/06/2018 AUD 927 673 613
LAI-00141861, 12.860%, 10/25/2023 tx# Harmoney 10/25/2018 AUD 3,026 2,158 2,014
LAI-00144120, 23.990%, 11/09/2023 tx Harmoney 11/08/2018 AUD 2,471 1,809 1,672
LAI-00144308, 18.680%, 11/06/2023 tx Harmoney 11/06/2018 AUD 2,259 1,646 1,523
LAI-00144340, 19.820%, 2/08/2026 tx# Harmoney 11/08/2018 AUD 11,744 8,540 8,134
LAI-00145128, 11.880%, 9/08/2024 tx# Harmoney 11/08/2018 AUD 19,046 13,966 12,737
LAI-00146860, 5.950%, 11/23/2023 tx Harmoney 11/23/2018 AUD 6,020 4,385 4,012
LAI-00147387, 9.490%, 11/16/2023 tx Harmoney 11/16/2018 AUD 1,497 1,105 990
LAI-00147961, 9.490%, 11/23/2023 tx Harmoney 11/23/2018 AUD 2,818 2,053 1,875
LAI-00148870, 11.880%, 12/05/2023 tx Harmoney 12/05/2018 AUD 6,560 4,795 4,360
LAI-00149365, 12.860%, 12/07/2023 tx Harmoney 12/07/2018 AUD 10,812 7,856 7,189
LAI-00150297, 27.990%, 12/17/2023 tx Harmoney 12/17/2018 AUD 335 241 223
LAI-00150354, 16.490%, 12/19/2023 tx# Harmoney 12/19/2018 AUD 1,371 982 925
LAI-00150479, 25.690%, 12/20/2023 tx# Harmoney 12/20/2018 AUD 3,260 2,343 2,216
LAI-00151169, 15.490%, 1/09/2024 tx Harmoney 1/09/2019 AUD 8,141 5,899 5,486
LAI-00151234, 10.990%, 1/08/2024 tx Harmoney 1/08/2019 AUD 7,702 5,545 5,151
LAI-00152094, 15.990%, 12/10/2024 tx Harmoney 1/10/2019 AUD 14,848 10,782 10,180
LAI-00152617, 12.990%, 1/18/2024 tx# Harmoney 1/18/2019 AUD 3,185 2,303 2,140
LAI-00152819, 25.690%, 1/23/2024 tx Harmoney 1/23/2019 AUD 2,266 1,622 1,529
LAI-00152934, 16.490%, 2/23/2025 tx# Harmoney 1/23/2019 AUD 5,388 3,889 3,707
LAI-00153349, 20.490%, 1/24/2024 tx Harmoney 1/24/2019 AUD 5,920 4,241 4,041
LAI-00153482, 26.790%, 6/28/2024 tx# Harmoney 1/30/2019 AUD 5,197 3,891 2,902
LAI-00156650, 14.990%, 3/06/2024 tx# Harmoney 3/06/2019 AUD 2,983 2,117 2,015
LAI-00157716, 12.990%, 3/21/2024 tx Harmoney 3/21/2019 AUD 816 582 544
LAI-00158438, 10.990%, 4/02/2024 tx Harmoney 4/02/2019 AUD 8,679 6,168 5,825
LAI-00159658, 12.990%, 4/17/2024 tx Harmoney 4/17/2019 AUD 7,503 5,404 5,057
LAI-00160163, 16.490%, 4/29/2024 tx Harmoney 4/29/2019 AUD 4,469 3,160 3,049
LAI-00160247, 27.990%, 5/02/2024 tx Harmoney 5/02/2019 AUD 2,152 1,508 1,481
LAI-00162676, 26.790%, 5/13/2024 tx# Harmoney 5/13/2019 AUD 2,203 1,581 1,228
LAI-00163311, 13.690%, 5/21/2024 tx# Harmoney 5/21/2019 AUD 15,769 11,216 5,270
LAI-00163496, 16.990%, 5/24/2024 tx Harmoney 5/24/2019 AUD 4,856 3,369 3,310
LAI-00164401, 26.790%, 7/04/2026 tx Harmoney 6/04/2019 AUD 16,531 11,581 11,431
LAI-00164958, 11.990%, 6/10/2024 tx Harmoney 6/10/2019 AUD 17,287 12,081 11,648
LAI-00165112, 13.690%, 6/11/2024 tx Harmoney 6/11/2019 AUD 17,074 12,020 11,534
LAI-00165814, 13.690%, 6/14/2024 1x Harmoney 6/14/2019 AUD 8,579 5,959 5,797
LAI-00165880, 18.990%, 6/18/2024 tx# Harmoney 6/18/2019 AUD 4,555 3,170 3,124
LAI-00166238, 18.990%, 6/18/2024 tx Harmoney 6/18/2019 AUD 4,053 2,820 2,783
LAI-00166353, 12.990%, 6/19/2024 1x Harmoney 6/19/2019 AUD 6,750 4,695 4,565
LAI-00166616, 14.790%, 6/24/2024 tx Harmoney 6/24/2019 AUD 3,072 2,163 2,081
LAI-00167130, 15.490%, 7/01/2024 tx Harmoney 7/01/2019 AUD 3,816 2,686 2,591
LAI-00167222, 14.490%, 7/04/2024 tx Harmoney 7/04/2019 AUD 2,702 1,921 1,826
LAI-00167364, 13.690%, 7/05/2024 tx Harmoney 7/05/2019 AUD 4,370 3,054 2,925
LAI-00167382, 16.490%, 7/05/2024 tx Harmoney 7/05/2019 AUD 4,012 2,804 2,692
LAI-00168449, 14.790%, 7/25/2024 tx Harmoney 7/25/2019 AUD 2,351 1,643 1,594
LAI-00168526, 16.990%, 7/22/2024 tx# Harmoney 7/22/2019 AUD 10,421 7,428 7,115
LAI-00169095, 12.990%, 7/30/2024 1x Harmoney 7/30/2019 AUD 3,465 2,411 2,349
LAI-00169772, 20.490%, 8/02/2024 tx Harmoney 8/02/2019 AUD 6,943 4,720 4,717

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
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Schedule of Investments As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

Australia - 0.06% (continued)
LAI-00170408, 10.990%, 6/07/2027 tx# Harmoney 8/07/2019 AUD 31,543 $ 21,488 $ 18,174
LAI-00170507, 15.490%, 9/09/2027 tx Harmoney 8/09/2019 AUD 5,890 3,997 4,071
LAI-00170543, 15.990%, 8/09/2024 1x Harmoney 8/09/2019 AUD 6,658 4,572 4,483
LAI-00170592, 16.990%, 8/10/2024 tx Harmoney 8/10/2019 AUD 5,539 3,759 3,761
LAI-00170600, 16.990%, 8/19/2024 tx# Harmoney 8/12/2019 AUD 17,564 12,254 591
LAI-00171285, 18.990%, 8/20/2024 tx# Harmoney 8/20/2019 AUD 3,530 2,472 1,868
LAI-00171286, 16.990%, 8/20/2024 tx Harmoney 8/20/2019 AUD 6,810 4,675 4,654
LAI-00171684, 16.990%, 8/27/2024 tx# Harmoney 8/27/2019 AUD 10,362 7,085 7,099
LAI-00171923, 16.990%, 9/30/2025 tx Harmoney 8/30/2019 AUD 2,957 2,005 2,043
LAI-00171924, 9.990%, 1/29/2026 tx# Harmoney 8/29/2019 AUD 45,406 31,012 31,318
LAI-00171978, 14.490%, 9/03/2024 tx# Harmoney 9/03/2019 AUD 8,657 6,045 5,256
LAI-00172102, 13.990%, 9/03/2024 1x Harmoney 9/03/2019 AUD 9,973 6,741 6,737
LAI-00172103, 15.490%, 9/02/2024 tx Harmoney 9/03/2019 AUD 5,488 3,710 3,732
LAI-00172262, 27.990%, 6/04/2025 1x Harmoney 9/04/2019 AUD 8,369 5,761 5,814
LAI-00172277, 22.490%, 9/04/2024 tx Harmoney 9/04/2019 AUD 856 582 563
LAI-00172417, 16.990%, 8/27/2025 tx Harmoney 9/06/2019 AUD 22,438 15,602 15,422
LAI-00172439, 9.490%, 9/06/2024 tx Harmoney 9/06/2019 AUD 4,737 3,262 3,193
LAI-00172676, 9.490%, 9/10/2024 tx Harmoney 9/10/2019 AUD 23,262 16,154 15,845
LAI-00172898, 14.490%, 9/12/2024 tx# Harmoney 9/12/2019 AUD 20,071 13,957 13,748
LAI-00173061, 12.990%, 9/12/2024 tx Harmoney 9/12/2019 AUD 19,499 13,555 13,291
LAI-00173259, 20.990%, 9/13/2024 tx# Harmoney 9/13/2019 AUD 11,075 7,733 7,710
LAI-00173307, 11.990%, 12/30/2025 tx Harmoney 9/16/2019 AUD 16,251 11,368 11,286
LAI-00173758, 11.990%, 4/21/2025 tx# Harmoney 9/21/2019 AUD 36,400 24,970 25,169
LAI-00173783, 10.990%, 10/20/2027 tx Harmoney 9/20/2019 AUD 26,232 17,811 18,153
LAI-00173856, 18.490%, 9/20/2024 tx Harmoney 9/20/2019 AUD 2,140 1,466 1,464
LAI-00173884, 14.990%, 9/21/2024 tx# Harmoney 9/21/2019 AUD 9,406 6,445 6,434
LAI-00173889, 16.990%, 9/21/2024 tx# Harmoney 9/21/2019 AUD 16,670 11,427 11,521
LAI-00174135, 18.490%, 9/26/2024 tx Harmoney 9/26/2019 AUD 10,922 7,374 7,564
LAI-00174408, 14.690%, 5/26/2026 tx# Harmoney 9/26/2019 AUD 23,875 16,385 16,640
LAI-00174500, 17.490%, 9/27/2024 tx Harmoney 9/27/2019 AUD 7,565 5,118 5,213
LAI-00174514, 11.990%, 9/27/2024 tx Harmoney 9/27/2019 AUD 15,426 10,453 10,473
LAI-00174550, 28.690%, 10/01/2024 tx# Harmoney 10/01/2019 AUD 2,746 1,871 1,909
LAI-00174589, 16.990%, 10/03/2024 tx Harmoney 10/03/2019 AUD 2,277 1,544 1,550
LAI-00174620, 16.990%, 9/30/2024 tx Harmoney 9/30/2019 AUD 5,702 3,849 3,946
LAI-00174872, 24.490%, 7/01/2025 tx Harmoney 10/01/2019 AUD 5,404 3,623 3,757
LAI-00174875, 24.490%, 10/01/2024 tx# Harmoney 10/01/2019 AUD 10,434 7,228 351
LAI-00174886, 16.490%, 7/01/2025 tx# Harmoney 10/01/2019 AUD 18,133 12,341 12,645
LAI-00175237, 24.490%, 10/03/2024 tx# Harmoney 10/03/2019 AUD 14,447 9,887 10,035
LAI-00175458, 25.690%, 10/29/2024 tx# Harmoney 10/04/2019 AUD 16,204 11,158 11,154
LAI-00175801, 20.490%, 10/08/2024 tx Harmoney 10/08/2019 AUD 13,745 9,384 9,445
LAI-00175930, 28.690%, 10/10/2024 tx Harmoney 10/10/2019 AUD 2,740 1,882 1,914
LAI-00176193, 18.490%, 10/14/2024 tx# Harmoney 10/14/2019 AUD 12,833 8,818 8,868
LAI-00176206, 14.990%, 10/14/2024 tx Harmoney 10/14/2019 AUD 5,226 3,556 3,545
LAI-00176249, 28.690%, 4/15/2026 tx# Harmoney 10/15/2019 AUD 4,985 3,478 912
LAI-00176254, 14.690%, 10/15/2024 tx Harmoney 10/15/2019 AUD 5,214 3,568 3,569
LAI-00176266, 6.990%, 10/15/2024 tx# Harmoney 10/15/2019 AUD 14,475 9,892 9,815
LAI-00176503, 28.690%, 12/25/2026 tx# Harmoney 10/25/2019 AUD 24,812 17,493 14,008
LAI-00176531, 18.490%, 10/17/2024 tx# Harmoney 10/17/2019 AUD 16,507 11,430 11,384
LAI-00176917, 22.490%, 11/17/2024 tx# Harmoney 10/17/2019 AUD 11,630 8,065 8,090
LAI-00176937, 22.490%, 10/17/2024 tx Harmoney 10/17/2019 AUD 12,251 8,366 8,479
LAI-00176953, 18.490%, 10/17/2024 tx Harmoney 10/17/2019 AUD 11,939 8,153 8,260
LAI-00177052, 6.990%, 10/21/2024 tx# Harmoney 10/21/2019 AUD 26,284 18,277 17,837
LAI-00177095, 24.490%, 10/23/2024 tx# Harmoney 10/23/2019 AUD 14,310 9,966 10,030
LAI-00177129, 22.490%, 7/23/2023 tx Harmoney 10/23/2019 AUD 1,363 938 913
LAI-00177181, 20.990%, 10/24/2024 tx Harmoney 10/24/2019 AUD 9,126 6,225 6,263
LAI-00177211, 28.690%, 10/22/2024 tx Harmoney 10/22/2019 AUD 3,962 2,720 2,726
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Australia - 0.06% (continued)
LAI-00177697, 14.990%, 4/28/2025 tx Harmoney 10/28/2019 AUD 24,058 $ 16,467 $ 16,514
LAI-00177774, 11.990%, 10/28/2024 tx Harmoney 10/28/2019 AUD 1,078 747 718
LAI-00177805, 22.490%, 5/29/2026 tx# Harmoney 10/29/2019 AUD 23,884 16,725 16,862
LAI-00178121, 18.490%, 11/04/2024 tx# Harmoney 11/04/2019 AUD 11,637 8,131 8,020
LAI-00178169, 22.490%, 10/30/2024 tx Harmoney 10/31/2019 AUD 8,985 6,290 6,249
LAI-00178170, 14.990%, 8/30/2023 tx Harmoney 10/31/2019 AUD 1,581 1,094 1,053
LAI-00178195, 18.490%, 3/30/2026 1x Harmoney 10/31/2019 AUD 29,550 20,672 20,681
LAI-00178389, 11.990%, 9/01/2025 tx Harmoney 11/01/2019 AUD 20,781 14,379 14,361
LAI-00178399, 11.990%, 11/06/2024 tx# Harmoney 11/06/2019 AUD 19,340 13,494 13,214
LAI-00178543, 24.490%, 11/04/2024 tx Harmoney 11/04/2019 AUD 399 275 263
LAI-00178581, 28.690%, 11/04/2024 tx Harmoney 11/04/2019 AUD 6,621 4,561 4,518
LAI-00178664, 17.490%, 11/05/2024 tx Harmoney 11/05/2019 AUD 1,145 801 776
LAI-00178683, 22.490%, 11/05/2024 tx# Harmoney 11/05/2019 AUD 3,610 2,528 2,514
LAI-00178735, 14.990%, 11/06/2024 tx Harmoney 11/06/2019 AUD 6,206 4,331 4,223
LAI-00178771, 14.990%, 11/06/2024 tx Harmoney 11/06/2019 AUD 16,053 11,206 10,929
LAI-00178811, 20.990%, 11/07/2024 tx# Harmoney 11/07/2019 AUD 2,284 1,628 1,197
LAI-00178951, 20.990%, 11/09/2024 tx Harmoney 11/09/2019 AUD 4,034 2,809 2,815
LAI-00179011, 24.490%, 11/11/2024 tx# Harmoney 11/11/2019 AUD 2,964 2,064 2,070
LAI-00179034, 10.990%, 11/11/2024 tx Harmoney 11/11/2019 AUD 24,745 16,955 16,921
LAI-00179290, 22.490%, 11/12/2024 tx Harmoney 11/12/2019 AUD 799 547 550
LAI-00183738, 22.490%, 1/21/2025 tx# Harmoney 1/21/2020 AUD 8,272 5,759 5,825
LAI-00184033, 20.990%, 1/09/2025 tx Harmoney 1/09/2020 AUD 5,357 3,738 3,751
LAI-00184286, 14.990%, 1/10/2025 tx# Harmoney 1/10/2020 AUD 6,860 4,812 4,714
LAI-00184297, 18.490%, 8/09/2026 tx# Harmoney 1/09/2020 AUD 23,393 16,175 16,328
LAI-00184328, 17.490%, 8/15/2025 tx Harmoney 1/09/2020 AUD 6,346 4,353 4,433
LAI-00184368, 18.490%, 4/19/2026 tx# Harmoney 1/10/2020 AUD 11,931 8,514 5,931
LAI-00184503, 9.990%, 4/15/2025 tx Harmoney 1/15/2020 AUD 12,936 8,940 8,535
LAI-00184556, 11.990%, 1/16/2025 tx# Harmoney 1/16/2020 AUD 17,769 12,667 8,552
LAI-00184570, 20.990%, 4/22/2026 tx# Harmoney 1/22/2020 AUD 4,308 3,046 2,298
LAI-00184598, 14.990%, 1/13/2025 tx Harmoney 1/13/2020 AUD 18,404 12,720 12,501
LAI-00184631, 14.990%, 1/13/2026 tx# Harmoney 1/13/2020 AUD 27,356 19,237 18,920
LAI-00184684, 20.990%, 4/15/2026 tx# Harmoney 1/15/2020 AUD 22,669 15,911 15,898
LAI-00184699, 14.990%, 1/14/2025 tx Harmoney 1/14/2020 AUD 6,297 4,351 4,304
LAI-00184709, 11.990%, 1/21/2025 tx Harmoney 1/21/2020 AUD 4,262 2,922 2,909
LAI-00184912, 14.490%, 1/20/2025 tx Harmoney 1/16/2020 AUD 2,445 1,714 1,632
LAI-00184936, 9.490%, 1/21/2025 tx# Harmoney 1/21/2020 AUD 12,613 8,759 8,564
LAI-00184958, 11.990%, 1/15/2025 tx Harmoney 1/15/2020 AUD 30,168 21,146 20,713
LAI-00184986, 28.690%, 1/17/2025 tx Harmoney 1/17/2020 AUD 4,651 3,200 3,225
LAI-00185075, 16.990%, 1/17/2025 tx Harmoney 1/17/2020 AUD 9,724 6,690 6,694
LAI-00185116, 28.690%, 1/20/2025 tx Harmoney 1/20/2020 AUD 2,524 1,736 1,760
LAI-00185183, 16.990%, 1/19/2025 tx Harmoney 1/19/2020 AUD 19,682 13,752 13,688
LAI-00185216, 11.990%, 1/19/2025 tx Harmoney 1/19/2020 AUD 15,760 10,999 10,706
LAI-00185340, 28.690%, 1/22/2025 tx# Harmoney 1/22/2020 AUD 1,302 910 925
LAI-00185418, 9.490%, 1/22/2025 tx# Harmoney 1/22/2020 AUD 12,706 8,823 8,732
LAI-00185455, 17.490%, 1/22/2025 tx# Harmoney 1/22/2020 AUD 17,408 12,106 12,045
LAI-00186068, 28.690%, 9/29/2023 tx# Harmoney 1/29/2020 AUD 2,098 1,464 833
LAI-00186110, 10.990%, 1/29/2025 tx Harmoney 1/31/2020 AUD 9,024 6,057 6,136
LAI-00186526, 18.490%, 1/29/2025 tx Harmoney 1/31/2020 AUD 3,883 2,599 2,587
LAI-00187135, 28.690%, 2/07/2025 tx# Harmoney 2/07/2020 AUD 9,176 6,261 6,483
LAI-00187239, 17.490%, 2/07/2025 tx# Harmoney 2/07/2020 AUD 20,477 13,894 14,206
LAI-00188206, 27.990%, 2/19/2025 tx Harmoney 2/19/2020 AUD 2,220 1,482 1,552
LAI-00189039, 10.990%, 3/02/2025 tx# Harmoney 3/02/2020 AUD 8,933 5,916 6,093
LAI-00189316, 18.990%, 2/27/2025 tx# Harmoney 2/27/2020 AUD 9,994 6,796 5,199
LAI-00189470, 28.490%, 3/05/2023 tx Harmoney 3/05/2020 AUD 836 551 550
LAI-00189500, 15.990%, 3/02/2025 tx Harmoney 2/28/2020 AUD 15,273 10,103 10,503
LAI-00189602, 22.490%, 3/03/2025 1x Harmoney 3/03/2020 AUD 2,322 1,531 1,579
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Australia - 0.06% (continued)
LAI-00189960, 22.490%, 3/04/2026 tx# Harmoney 3/04/2020 AUD 17,618 $ 11,828 $§ 12,183
LAI-00190250, 26.790%, 5/08/2025 tx# Harmoney 3/08/2020 AUD 13,532 9,280 9,292
LAI-00190979, 20.490%, 3/19/2023 tx Harmoney 3/19/2020 AUD 81 47 54
LAI-00191006, 15.990%, 3/20/2025 tx# Harmoney 3/20/2020 AUD 4,580 2,696 3,096
LAI-00191050, 25.690%, 9/20/2026 tx# Harmoney 3/20/2020 AUD 9,612 5,577 6,590
LAI-00192008, 11.990%, 4/15/2025 tx Harmoney 4/15/2020 AUD 5,136 3,240 3,501
LAI-00192022, 15.490%, 4/17/2025 tx Harmoney 4/17/2020 AUD 16,125 10,427 11,116

1,316,943 1,237,734
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New Zealand - 0.12%
LAI-00087035, 39.220%, 5/25/2026 tx# Harmoney 1/25/2017 NzZD 1,148  $ 863 $ 330
LAI-00087715, 36.640%, 4/08/2026 tx# Harmoney 2/08/2017 NZD 9,538 6,582 7,114
LAI-00091946, 25.800%, 4/15/2024 1x Harmoney 3/17/2017 NzZD 9,477 6,675 6,208
LAI-00099160, 28.700%, 12/09/2023 tx Harmoney 6/09/2017 NZD 822 596 518
LAI-00100216, 11.460%, 8/23/2025 tx Harmoney 6/23/2017 NzZD 13,080 9,576 8,300
LAI-00108761, 22.990%, 6/30/2025 tx# Harmoney 8/30/2017 NZD 6,968 5,181 1,274
LAI-00110787, 18.990%, 6/26/2026 tx Harmoney 9/22/2017 NZD 9,970 7,275 6,385
LAI-00110790, 9.990%, 5/22/2024 tx Harmoney 9/22/2017 NzZD 13,411 9,806 8,256
LAI-00112403, 13.490%, 11/05/2024 tx Harmoney 10/05/2017 NZD 12,184 8,707 7,567
LAI-00112452, 25.600%, 8/06/2023 tx Harmoney 10/06/2017 NZD 880 599 543
LAI-00114327, 17.990%, 10/02/2023 tx# Harmoney 11/02/2017 NzZD 2,026 1,363 704
LAI-00114790, 10.990%, 9/07/2025 tx Harmoney 11/07/2017 NzZD 15,915 11,029 9,843
LAI-00120516, 22.990%, 5/25/2025 tx Harmoney 1/25/2018 NzD 4,617 3,208 2,937
LAI-00120706, 6.990%, 1/26/2023 tx#" Harmoney 1/26/2018 NzZD 4,058 3,084 1,340
LAI-00120922, 17.490%, 11/28/2023 tx Harmoney 1/31/2018 NZD 3,575 2,507 2,161
LAI-00123389, 9.990%, 2/28/2023 tx#" Harmoney 2/28/2018 NZD 445 322 270
LAI-00125403, 13.490%, 3/21/2023 tx Harmoney 3/21/2018 NzD 353 257 215
LAI-00126860, 16.490%, 1/29/2024 tx# Harmoney 3/29/2018 NzZD 8,101 5,889 5,063
LAI-00128022, 17.990%, 1/17/2024 tx# Harmoney 4/17/2018 NzD 5,058 3,834 2,461
LAI-00129963, 10.500%, 5/17/2023 tx Harmoney 5/15/2018 NzD 1,292 890 786
LAI-00130155, 23.990%, 8/16/2025 tx Harmoney 5/16/2018 NzZD 13,577 9,392 9,178
LAI-00130381, 17.800%, 5/18/2023 tx Harmoney 5/18/2018 NZD 349 228 212
LAI-00130899, 29.190%, 10/30/2023 tx Harmoney 5/30/2018 NzD 1,428 1,002 892
LAI-00131054, 25.490%, 8/05/2024 tx Harmoney 6/05/2018 NZD 2,162 1,449 1,254
LAI-00131855, 16.990%, 7/19/2025 tx Harmoney 6/19/2018 NZD 28,739 19,892 18,253
LAI-00131916, 28.290%, 6/19/2023 tx# Harmoney 6/19/2018 NZD 1,358 943 846
LAI-00132320, 11.990%, 12/27/2023 tx# Harmoney 6/27/2018 NzZD 3,700 2,595 1,201
LAI-00132800, 6.990%, 6/28/2023 tx# Harmoney 6/28/2018 NZD 6,688 4,540 4,089
LAI-00134036, 22.990%, 7/17/2023 tx Harmoney 7/17/2018 NZD 2,368 1,523 1,447
LAI-00136229, 17.800%, 8/14/2023 tx Harmoney 8/14/2018 NZD 6,141 4,050 3,753
LAI-00137085, 27.990%, 5/23/2024 tx Harmoney 8/23/2018 NZD 699 465 428
LAI-00137104, 17.800%, 8/24/2023 tx Harmoney 8/24/2018 NZD 3,213 2,050 1,951
LAI-00137152, 18.900%, 8/24/2023 tx# Harmoney 8/24/2018 NZD 8,091 5,595 4,266
LAI-00138021, 7.990%, 3/30/2024 tx# Harmoney 8/30/2018 NzD 21,314 14,640 9,790
LAI-00138890, 20.400%, 9/12/2023 tx Harmoney 9/12/2018 NZD 942 589 573
LAI-00139147, 20.400%, 9/18/2023 tx# Harmoney 9/18/2018 NZD 2,861 1,947 1,489
LAI-00139150, 28.690%, 9/18/2023 tx# Harmoney 9/18/2018 NZD 2,088 1,378 1,287
LAI-00139178, 25.490%, 9/18/2023 tx# Harmoney 9/18/2018 NZD 2,204 1,376 1,355
LAI-00139530, 26.490%, 9/21/2023 tx# Harmoney 9/21/2018 NZD 4,832 3,254 3,004
LAI-00139900, 21.900%, 4/26/2024 tx# Harmoney 9/26/2018 NZD 15,772 10,192 9,654
LAI-00139938, 18.900%, 11/27/2024 tx Harmoney 9/27/2018 NzD 17,120 11,349 10,784
LAI-00139950, 17.800%, 6/27/2025 tx Harmoney 9/27/2018 NzZD 25,632 16,003 15,868
LAI-00140127, 20.400%, 10/27/2023 tx Harmoney 9/27/2018 NzZD 780 520 475
LAI-00140184, 7.990%, 9/28/2023 tx Harmoney 9/28/2018 NZD 5,604 3,738 3,437
LAI-00140374, 20.400%, 10/02/2023 tx Harmoney 10/02/2018 NzZD 5,165 3,433 3,162
LAI-00140564, 25.200%, 10/05/2023 tx# Harmoney 10/05/2018 NZD 2,801 1,818 1,733
LAI-00140571, 26.490%, 8/05/2024 tx Harmoney 10/05/2018 NZD 12,838 8,280 8,075
LAI-00140991, 25.490%, 10/11/2023 tx# Harmoney 10/11/2018 NZD 1,414 924 862
LAI-00141240, 25.990%, 10/16/2023 tx Harmoney 10/16/2018 NZD 1,737 1,081 1,071
LAI-00141249, 23.990%, 12/22/2024 tx Harmoney 10/16/2018 NZD 9,534 6,293 5,982
LAI-00141565, 10.500%, 7/19/2026 tx Harmoney 10/18/2018 NZD 28,965 18,986 18,248
LAI-00141655, 25.490%, 9/19/2024 tx# Harmoney 10/19/2018 NzD 4,821 3,195 3,057
LAI-00141997, 22.990%, 11/25/2023 tx Harmoney 10/25/2018 NzZD 6,380 4,169 3,918
LAI-00142401, 13.390%, 10/26/2023 tx# Harmoney 10/26/2018 NZD 5,858 3,948 2,960
LAI-00147090, 10.500%, 11/14/2023 tx Harmoney 11/14/2018 NZD 5,463 3,737 3,339
LAI-00147390, 21.900%, 11/15/2023 tx# Harmoney 11/15/2018 NZD 2,947 2,080 1,038
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New Zealand - 0.12% (continued)
LAI-00147446, 18.900%, 11/16/2023 tx# Harmoney 11/16/2018 NZD 3541 $ 2518 $ 821
LAI-00147451, 21.900%, 11/16/2023 tx Harmoney 11/16/2018 NZD 4,122 2,862 2,548
LAI-00147693, 9.200%, 11/20/2023 tx# Harmoney 11/20/2018 NZD 4,286 2,893 2,603
LAI-00147911, 18.900%, 11/21/2023 tx Harmoney 11/21/2018 NZD 8,155 5,526 5,003
LAI-00148268, 20.400%, 11/27/2025 tx Harmoney 11/27/2018 NzZD 14,870 10,130 9,514
LAI-00148498, 16.990%, 3/28/2024 tx Harmoney 11/28/2018 NZD 5,145 3,548 3,145
LAI-00148596, 21.900%, 6/29/2024 tx Harmoney 11/29/2018 NZD 5,402 3,716 3,364
LAI-00148888, 18.900%, 12/04/2023 tx Harmoney 12/04/2018 NzZD 753 513 455
LAI-00148900, 18.900%, 12/04/2023 tx Harmoney 12/04/2018 NZD 6,351 4,435 3,893
LAI-00148905, 15.800%, 12/04/2023 tx Harmoney 12/04/2018 NZD 1,600 1,114 976
LAI-00149062, 18.900%, 12/07/2023 tx Harmoney 12/05/2018 NZD 10,295 7,039 6,285
LAI-00149394, 25.200%, 12/06/2023 tx# Harmoney 12/06/2018 NzZD 7,933 5,514 4,933
LAI-00149664, 25.990%, 12/11/2023 tx Harmoney 12/11/2018 NZD 1,174 810 722
LAI-00150097, 15.800%, 1/14/2027 tx Harmoney 12/14/2018 NZD 31,577 21,534 20,230
LAI-00150129, 13.390%, 12/17/2023 tx Harmoney 12/14/2018 NzZD 1,480 999 880
LAI-00150645, 25.490%, 12/21/2023 tx# Harmoney 12/21/2018 NzD 128 86 77
LAI-00151464, 17.800%, 1/15/2024 tx Harmoney 1/08/2019 NzD 13,599 9,210 8,383
LAI-00151493, 10.500%, 1/08/2024 tx# Harmoney 1/08/2019 NzD 1,805 1,224 1,108
LAI-00152221, 27.490%, 1/11/2024 tx Harmoney 1/11/2019 NzZD 127 87 77
LAI-00153284, 18.900%, 1/23/2024 tx# Harmoney 1/23/2019 NzD 5,580 3,757 3,429
LAI-00153442, 28.990%, 1/25/2024 tx Harmoney 1/25/2019 NzD 1,645 1,130 1,042
LAI-00153677, 25.490%, 7/27/2027 tx# Harmoney 1/30/2019 NzZD 18,272 12,630 11,809
LAI-00154029, 25.200%, 2/01/2024 tx# Harmoney 2/01/2019 NzZD 10,068 6,969 5,958
LAI-00154289, 24.700%, 2/07/2024 tx# Harmoney 2/07/2019 NZD 911 622 569
LAI-00154314, 15.800%, 2/02/2028 tx Harmoney 2/07/2019 NzZD 32,932 22,297 21,125
LAI-00154487, 23.990%, 2/12/2024 tx Harmoney 2/12/2019 NZD 4,481 2,937 2,718
LAI-00154732, 24.700%, 2/12/2024 tx Harmoney 2/12/2019 NzD 817 552 497
LAI-00154781, 14.750%, 2/13/2024 tx Harmoney 2/13/2019 NZD 1,912 1,304 1,165
LAI-00155211, 13.390%, 2/21/2024 tx# Harmoney 2/21/2019 NZD 2,844 1,957 1,756
LAI-00155452, 28.290%, 2/26/2024 tx Harmoney 2/26/2019 NZD 2,984 1,998 1,861
LAI-00156251, 27.490%, 8/28/2024 tx# Harmoney 2/28/2019 NZD 8,086 5,577 5,178
LAI-00156672, 14.750%, 3/06/2024 1x Harmoney 3/06/2019 NZD 14,476 9,833 8,952
LAI-00157214, 27.490%, 12/28/2024 tx# Harmoney 3/14/2019 NzZD 4,044 2,782 2,594
LAI-00157219, 9.200%, 8/16/2024 tx Harmoney 3/14/2019 NzZD 9,711 6,552 5,894
LAI-00157278, 28.690%, 3/15/2024 1x Harmoney 3/15/2019 NzD 187 123 114
LAI-00157783, 18.900%, 3/21/2024 tx Harmoney 3/21/2019 NzD 4,885 3,325 3,004
LAI-00157799, 18.900%, 3/21/2024 tx# Harmoney 3/21/2019 NzZD 10,880 7,406 6,687
LAI-00158257, 10.500%, 3/27/2024 tx Harmoney 3/27/2019 NzZD 3,561 2,437 2,200
LAI-00158705, 25.490%, 3/04/2026 tx Harmoney 4/04/2019 NzZD 17,406 11,458 10,821
LAI-00158782, 24.700%, 4/05/2024 tx Harmoney 4/05/2019 NZD 3,744 2,451 2,267
LAI-00158798, 27.490%, 5/02/2027 tx Harmoney 4/05/2019 NzD 17,901 12,079 11,415
LAI-00158978, 7.990%, 4/09/2024 tx Harmoney 4/09/2019 NzZD 13,554 9,212 8,320
LAI-00159283, 25.990%, 4/12/2024 tx Harmoney 4/12/2019 NzZD 463 314 283
LAI-00159731, 15.800%, 4/18/2024 tx Harmoney 4/18/2019 NZD 4,797 3,137 2,917
LAI-00159879, 21.900%, 4/23/2024 tx Harmoney 4/23/2019 NZD 2,109 1,366 1,298
LAI-00160035, 11.990%, 4/26/2024 tx# Harmoney 4/26/2019 NzZD 16,138 10,805 9,991
LAI-00160043, 26.990%, 4/26/2024 tx# Harmoney 4/26/2019 NZD 3,643 2,360 2,293
LAI-00160056, 29.690%, 2/28/2025 tx Harmoney 4/26/2019 NZD 3,964 2,573 2,536
LAI-00160310, 18.900%, 5/01/2024 tx Harmoney 5/01/2019 NzZD 13,067 8,426 8,019
LAI-00160322, 15.800%, 5/01/2024 tx# Harmoney 5/01/2019 NZD 6,614 4,389 4,091
LAI-00161926, 26.990%, 5/08/2024 1x Harmoney 5/08/2019 NzD 5,080 3,346 3,157
LAI-00162111, 11.990%, 5/08/2024 tx Harmoney 5/08/2019 NzD 4,523 2,986 2,780
LAI-00162718, 27.490%, 5/14/2024 tx# Harmoney 5/14/2019 NzZD 10,730 7,287 5,495
LAI-00162724, 27.990%, 3/17/2025 tx# Harmoney 5/14/2019 NzD 17,034 11,568 5,535
LAI-00162727, 21.900%, 8/14/2024 tx Harmoney 5/14/2019 NZD 12,145 7,999 7,591
LAI-00162944, 26.990%, 5/15/2024 tx# Harmoney 5/15/2019 NzZD 9,229 6,067 5,863
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Schedule of Investments As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

New Zealand - 0.12% (continued)
LAI-00162983, 7.990%, 5/15/2024 tx Harmoney 5/15/2019 NzZD 3597 $ 2,378 $ 2,221
LAI-00163005, 26.990%, 5/15/2024 tx Harmoney 5/15/2019 NZD 5,554 3,651 3,470
LAI-00163272, 14.750%, 5/22/2024 tx Harmoney 5/22/2019 NzZD 5,092 3,313 3,165
LAI-00163352, 28.290%, 8/21/2025 tx Harmoney 5/21/2019 NzD 9,732 6,167 6,067
LAI-00163353, 13.390%, 5/31/2025 tx Harmoney 5/21/2019 NzZD 30,031 19,011 18,268
LAI-00163414, 15.800%, 5/22/2024 tx Harmoney 5/22/2019 NZD 1,228 799 756
LAI-00164413, 22.990%, 6/04/2024 tx# Harmoney 6/04/2019 NzD 17,051 10,970 10,472
LAI-00164994, 25.990%, 12/11/2024 tx Harmoney 6/11/2019 NzD 17,867 11,783 11,284
LAI-00165154, 15.800%, 6/12/2024 tx# Harmoney 6/12/2019 NZD 1,277 867 585
LAI-00165190, 28.990%, 10/12/2026 tx# Harmoney 6/12/2019 NZD 9,334 6,333 6,225
LAI-00165192, 24.700%, 8/12/2024 tx# Harmoney 6/12/2019 NZD 7,903 5,128 4,866
LAI-00166499, 21.900%, 9/20/2025 tx Harmoney 6/20/2019 NzZD 11,333 7,257 6,918
LAI-00166571, 28.990%, 6/21/2024 tx Harmoney 6/21/2019 NZD 4,795 3,120 3,080
LAI-00166592, 25.990%, 6/21/2024 tx# Harmoney 6/21/2019 NZD 929 613 575
LAI-00166762, 25.990%, 5/26/2027 tx# Harmoney 6/25/2019 NZD 33,544 23,023 16,326
LAI-00166818, 21.900%, 6/26/2024 1x Harmoney 6/26/2019 NzZD 16,082 10,895 10,100
LAI-00166822, 25.490%, 6/26/2024 tx# Harmoney 6/26/2019 NZD 4,181 2,727 2,581
LAI-00166828, 22.990%, 5/30/2027 tx Harmoney 6/26/2019 NzZD 23,991 15,589 14,799
LAI-00166831, 15.800%, 7/02/2024 tx Harmoney 6/26/2019 NZD 6,845 4,584 4,242
LAI-00166900, 29.190%, 6/27/2023 tx Harmoney 6/27/2019 NZD 1,995 1,342 1,258
LAI-00166961, 23.990%, 4/28/2027 tx Harmoney 6/28/2019 NzZD 18,829 12,115 11,696
LAI-00166964, 25.490%, 6/28/2024 tx# Harmoney 6/28/2019 NzD 12,610 8,587 7,991
LAI-00167151, 25.990%, 7/02/2024 tx Harmoney 7/02/2019 NzZD 458 306 281
LAI-00167172, 20.400%, 7/04/2024 tx Harmoney 7/04/2019 NzZD 2,761 1,851 1,673
LAI-00167315, 18.900%, 5/15/2026 1tx Harmoney 7/04/2019 NZD 25,558 16,629 15,685
LAI-00167319, 21.900%, 7/04/2024 tx Harmoney 7/04/2019 NZD 4,850 3,156 2,962
LAI-00167333, 10.500%, 7/04/2024 tx Harmoney 7/04/2019 NzZD 2,330 1,544 1,420
LAI-00167344, 26.490%, 11/02/2026 tx# Harmoney 7/04/2019 NzZD 32,283 22,309 9,443
LAI-00167570, 26.490%, 7/09/2024 tx Harmoney 7/09/2019 NzZD 4,573 3,066 2,879
LAI-00167576, 11.990%, 7/09/2024 tx Harmoney 7/09/2019 NzZD 15,881 10,537 9,773
LAI-00167584, 15.800%, 5/24/2026 tx# Harmoney 7/09/2019 NzZD 31,804 20,439 8,314
LAI-00167613, 18.900%, 7/27/2025 tx Harmoney 7/10/2019 NzD 17,310 11,524 10,817
LAI-00167834, 14.750%, 7/10/2024 tx Harmoney 7/10/2019 NzZD 3,775 2,540 2,346
LAI-00167846, 23.990%, 7/16/2024 tx Harmoney 7/10/2019 NzZD 2,378 1,583 1,473
LAI-00167952, 26.990%, 7/12/2024 tx Harmoney 7/12/2019 NzZD 10,756 7,001 6,745
LAI-00167965, 7.990%, 7/16/2024 tx Harmoney 7/16/2019 NzZD 8,846 5,807 5,374
LAI-00168083, 26.490%, 4/29/2025 tx Harmoney 7/16/2019 NZD 10,042 6,610 6,165
LAI-00168091, 28.690%, 5/16/2025 tx# Harmoney 7/16/2019 NZD 8,995 5,968 5,672
LAI-00168151, 14.750%, 7/17/2024 tx Harmoney 7/17/2019 NzZD 17,936 12,238 11,157
LAI-00168572, 10.500%, 7/23/2024 tx Harmoney 7/23/2019 NzD 11,318 7,507 6,924
LAI-00168575, 16.990%, 7/23/2024 tx Harmoney 7/23/2019 NzZD 19,850 13,478 12,382
LAI-00168866, 26.990%, 7/25/2024 tx Harmoney 7/25/2019 NzZD 1,781 1,189 1,112
LAI-00168872, 26.490%, 7/25/2024 tx# Harmoney 7/25/2019 NzZD 7,642 5,258 2,440
LAI-00168880, 27.990%, 7/25/2024 tx Harmoney 7/25/2019 NzZD 3,375 2,253 2,136
LAI-00168893, 29.190%, 1/25/2025 tx Harmoney 7/25/2019 NzZD 4,036 2,641 2,562
LAI-00169127, 17.800%, 7/30/2024 tx Harmoney 7/30/2019 NzZD 10,836 6,973 6,628
LAI-00169333, 26.990%, 9/15/2024 tx# Harmoney 7/31/2019 NzZD 8,855 5,909 5,635
LAI-00169339, 21.900%, 11/30/2025 tx# Harmoney 7/31/2019 NzZD 27,983 18,734 17,671
LAI-00169381, 25.490%, 8/01/2024 tx Harmoney 8/01/2019 NZD 5,890 3,757 3,594
LAI-00169554, 25.200%, 8/02/2024 tx Harmoney 8/02/2019 NZD 5,123 3,388 3,225
LAI-00170367, 17.800%, 8/07/2024 1x Harmoney 8/07/2019 NzZD 19,333 12,339 11,827
LAI-00170373, 28.290%, 8/07/2024 tx Harmoney 8/07/2019 NZD 998 625 609
LAI-00170540, 28.690%, 2/09/2026 tx Harmoney 8/09/2019 NZD 8,261 5,346 5,284
LAI-00170710, 29.990%, 8/13/2024 tx Harmoney 8/13/2019 NZD 1,029 674 651
LAI-00170986, 27.990%, 8/15/2024 tx Harmoney 8/15/2019 NzD 2,766 1,762 1,731
LAI-00171040, 11.990%, 8/16/2024 tx Harmoney 8/16/2019 NZD 1,121 725 689
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New Zealand - 0.12% (continued)
LAI-00171312, 16.990%, 8/21/2024 1x
LAI-00171409, 20.400%, 8/22/2024 tx#
LAI-00171450, 25.490%, 12/23/2025 tx#
LAI-00171452, 28.290%, 8/23/2024 1x
LAI-00171626, 13.390%, 8/27/2024 1x
LAI-00171881, 18.900%, 8/28/2024 tx
LAI-00171882, 15.800%, 2/28/2028 tx#
LAI-00171932, 25.200%, 8/29/2024 tx#
LAI-00171946, 20.400%, 1/29/2025 tx#
LAI-00171958, 28.690%, 8/29/2024 tx#
LAI-00171959, 17.800%, 8/29/2024 tx
LAI-00172001, 21.900%, 8/30/2024 1x
LAI-00172271, 11.990%, 6/04/2025 tx
LAI-00172340, 22.990%, 9/05/2024 tx
LAI-00172430, 21.900%, 12/12/2026 tx
LAI-00172442, 14.750%, 9/06/2024 1x
LAI-00172484, 20.400%, 9/11/2024 tx#
LAI-00172825, 11.990%, 9/11/2024 tx
LAI-00172904, 16.990%, 4/17/2025 tx#
LAI-00173265, 25.200%, 11/13/2027 tx#
LAI-00173276, 27.990%, 9/13/2024 1x
LAI-00173288, 27.490%, 7/15/2023 tx#
LAI-00173292, 24.700%, 2/13/2025 tx#
LAI-00173696, 27.490%, 9/26/2024 tx#
LAI-00173746, 22.990%, 11/19/2025 tx
LAI-00173819, 13.390%, 12/20/2024 tx
LAI-00174027, 14.750%, 9/24/2024 tx
LAI-00174116, 28.290%, 9/25/2024 tx
LAI-00174122, 24.700%, 9/25/2024 tx#
LAI-00174377, 26.490%, 9/26/2024 tx
LAI-00174885, 23.990%, 9/01/2027 tx
LAI-00174899, 28.690%, 10/01/2024 tx
LAI-00175142, 22.990%, 10/15/2024 tx#
LAI-00175290, 26.490%, 10/03/2024 tx
LAI-00175307, 25.200%, 10/03/2024 tx
LAI-00175372, 29.690%, 10/04/2024 tx
LAI-00175906, 24.700%, 10/09/2024 tx
LAI-00175913, 25.490%, 10/09/2024 tx
LAI-00176000, 25.990%, 10/15/2024 tx#
LAI-00176072, 18.900%, 10/11/2024 tx
LAI-00176073, 17.800%, 10/16/2024 tx#
LAI-00176501, 29.190%, 10/16/2024 tx#
LAI-00176502, 22.990%, 10/16/2024 tx
LAI-00176508, 14.750%, 10/16/2024 tx
LAI-00176607, 14.750%, 11/17/2024 tx
LAI-00177217, 25.990%, 10/22/2024 tx#
LAI-00177219, 26.490%, 10/22/2024 tx#
LAI-00177473, 14.750%, 10/23/2024 tx
LAI-00177483, 22.990%, 7/25/2027 1x
LAI-00177486, 17.800%, 10/23/2024 tx
LAI-00177491, 17.800%, 10/23/2024 tx
LAI-00177530, 10.500%, 10/24/2024 tx
LAI-00177560, 25.990%, 10/24/2024 tx#
LAI-00177723, 15.800%, 10/29/2024 tx
LAI-00177735, 14.750%, 10/29/2024 tx#
LAI-00178176, 25.990%, 2/28/2026 tx#

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.
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February 28, 2023

PRINCIPAL
AMOUNT
NzD 6,222
NzZD 159
NzZzD 21,918
NzD 4,661
NzD 13,857
NzZD 1,132
NzZD 33,730
NzD 11,383
NzD 23,773
NzZD 5,408
NZD 20,148
NzD 6,504
NzZD 15,826
NzZD 4,658
NZD 25,687
NzD 2,501
NzZD 11,399
NzD 10,737
NzD 8,881
NzZD 22,142
NzD 8,208
NzZD 4,684
NZD 18,423
NzD 9,779
NzD 6,555
NzZD 20,826
NzD 9,484
NzD 8,115
NzD 3,749
NzD 1,526
NZD 26,013
NzD 2,471
NzD 9,674
NzD 1,259
NzD 1,557
NzD 1,219
NzD 3,402
NzZD 9,676
NZD 16,912
NzD 2,234
NzD 17,377
NzZD 3,728
NzD 3,372
NzD 4,511
NzD 17,275
NzD 5,448
NzD 2,517
NzD 3,579
NzD 1,979
NzZD 15,363
NZD 22,896
NzD 20,573
NzD 6,736
NzZD 13,060
NZD 21,209
NzD 4,745

CosT

3,988
103
14,470
2,981
8,875
718
21,002
7,285
15,217
3,528
12,567
4,052
10,077
2,972
16,524
1,628
7,421
6,978
5,737
13,737
5,168
2,952
11,500
6,276
4,132
13,036
6,069
5,094
2,354
962
16,254
1,623
6,160
794
982
746
2,142
6,185
11,040
1,416
11,167
2,384
2,122
2,877
10,976
3,552
1,641
2,303
1,235
9,717
14,924
13,192
4,370
8,308
13,669
2,947

$

FAIR
VALUE

3,881
95
10,434
2,914
8,647
709
8,642
7,240
15,052
1,045
12,355
3,997
9,954
2,871
16,274
1,554
7,152
6,662
5,596
13,770
5,140
2,835
11,352
6,277
4,144
13,036
5,925
5,217
2,330
946
7,468
1,500
6,080
779
947
806
2,089
6,075
5,271
1,401
10,865
2,435
2,086
2,808
10,740
3,466
1,599
2,235
1,217
9,394
14,343
12,753
4,279
8,124
13,288
2,190
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Schedule of Investments As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

New Zealand - 0.12% (continued)
LAI-00178408, 22.990%, 11/01/2024 tx Harmoney 11/01/2019 NZD 3212  $ 2,029 $ 1,953
LAI-00178632, 13.390%, 11/05/2024 tx Harmoney 11/05/2019 NZD 2,282 1,458 1,413
LAI-00178650, 28.290%, 11/05/2024 tx Harmoney 11/05/2019 NZD 9,470 5,893 5,913
LAI-00178695, 29.990%, 5/06/2026 tx Harmoney 11/06/2019 NZD 5,129 3,269 3,241
LAI-00178699, 28.990%, 12/06/2026 tx# Harmoney 11/06/2019 NZD 4,054 2,536 2,521
LAI-00178783, 6.990%, 11/07/2024 tx Harmoney 11/07/2019 NZD 6,030 3,890 3,759
LAI-00179007, 29.990%, 11/14/2024 tx Harmoney 11/14/2019 NZD 1,299 804 799
LAI-00179310, 11.990%, 11/12/2024 tx Harmoney 11/12/2019 NzZD 11,729 7,439 7,260
LAI-00179379, 14.800%, 11/13/2024 tx# Harmoney 11/13/2019 NZD 8,638 5,622 5,399
LAI-00183982, 14.800%, 1/09/2025 tx Harmoney 1/09/2020 NzD 10,001 6,626 6,220
LAI-00184336, 27.990%, 1/09/2025 tx# Harmoney 1/09/2020 NzZD 2,308 1,555 1,499
LAI-00184412, 18.490%, 1/10/2025 tx# Harmoney 1/10/2020 NzZD 22,348 15,092 14,096
LAI-00184438, 22.490%, 1/10/2025 tx Harmoney 1/10/2020 NzD 4,266 2,794 2,672
LAI-00184654, 22.490%, 1/14/2025 tx Harmoney 1/14/2020 NzD 4,460 2,867 2,700
LAI-00184670, 18.990%, 1/14/2025 tx# Harmoney 1/14/2020 NzZD 5,043 3,446 3,197
LAI-00184911, 12.800%, 3/15/2028 tx# Harmoney 1/15/2020 NzZD 29,038 19,276 11,512
LAI-00185020, 23.990%, 3/12/2025 tx# Harmoney 3/12/2020 NzZD 5,547 3,310 171
LAI-00185082, 17.990%, 1/17/2025 tx Harmoney 1/17/2020 NzD 9,490 6,290 5,936
LAI-00185110, 21.490%, 1/17/2025 tx# Harmoney 1/17/2020 NzZD 5,554 3,738 3,531
LAI-00185111, 19.490%, 6/17/2023 tx Harmoney 1/17/2020 NzD 249 166 151
LAI-00185440, 23.990%, 1/22/2025 tx Harmoney 1/22/2020 NzZD 12,582 8,174 7,937
LAI-00185700, 19.490%, 1/23/2025 tx Harmoney 1/23/2020 NzD 5,838 3,751 3,597
LAI-00185705, 23.990%, 1/23/2025 tx Harmoney 1/23/2020 NzD 8,554 5,657 5,458
LAI-00185794, 13.990%, 1/24/2025 tx# Harmoney 1/24/2020 NzD 8,225 5,361 5,054
LAI-00185820, 19.990%, 11/24/2026 tx# Harmoney 1/24/2020 NzD 30,107 20,110 18,905
LAI-00185821, 26.990%, 7/17/2025 tx Harmoney 1/24/2020 NzD 9,157 5,889 5,731
LAI-00185888, 19.990%, 9/28/2025 1x Harmoney 1/29/2020 NzD 10,991 6,974 6,739
LAI-00186082, 19.990%, 1/29/2025 tx Harmoney 1/29/2020 NzZD 14,509 9,489 9,185
LAI-00186100, 14.800%, 8/29/2025 tx Harmoney 1/29/2020 NzZD 32,277 21,439 20,349
LAI-00186861, 15.900%, 2/08/2025 1x Harmoney 2/04/2020 NzZD 16,473 10,395 10,022
LAI-00186881, 23.990%, 2/04/2025 1x Harmoney 2/04/2020 NZD 8,826 5,622 5,446
LAI-00186883, 12.800%, 2/04/2025 tx# Harmoney 2/04/2020 NZD 15,969 10,223 9,790
LAI-00186897, 17.990%, 8/04/2025 tx Harmoney 2/04/2020 NzZD 28,105 17,948 17,267
LAI-00187163, 24.290%, 2/05/2025 tx# Harmoney 2/05/2020 NZD 7,167 4,794 2,323
LAI-00187297, 20.990%, 2/07/2025 tx Harmoney 2/07/2020 NzD 17,163 10,998 10,839
LAI-00187303, 19.990%, 2/20/2025 tx# Harmoney 2/07/2020 NZD 22,254 14,050 13,552
LAI-00187763, 18.990%, 2/12/2025 tx# Harmoney 2/12/2020 NZD 2,804 1,844 1,780
LAI-00187786, 20.990%, 2/12/2025 tx Harmoney 2/12/2020 NzD 15,018 9,444 9,222
LAI-00187843, 20.990%, 2/13/2023 tx* Harmoney 2/13/2020 NzD 127 81 77
LAI-00187879, 21.490%, 2/13/2025 tx# Harmoney 2/13/2020 NzZD 20,663 13,753 9,827
LAI-00187886, 20.990%, 2/13/2025 tx Harmoney 2/13/2020 NZD 6,983 4,504 4,402
LAI-00188712, 24.290%, 2/20/2025 tx# Harmoney 2/20/2020 NzZD 11,526 7,309 7,443
LAI-00188738, 26.990%, 2/20/2025 1x Harmoney 2/20/2020 NZD 1,224 790 805
LAI-00188741, 17.590%, 2/20/2025 tx Harmoney 2/20/2020 NZD 2,082 1,320 1,292
LAI-00189035, 23.990%, 10/25/2025 tx# Harmoney 2/25/2020 NZD 18,666 12,193 6,137
LAI-00189354, 19.490%, 2/27/2025 tx Harmoney 2/27/2020 NZD 1,297 805 807
LAI-00189359, 21.490%, 2/27/2025 tx Harmoney 2/27/2020 NzZD 12,428 7,630 7,674
LAI-00189367, 23.990%, 2/27/2025 tx Harmoney 2/27/2020 NZD 9,029 5,546 5,618
LAI-00189374, 24.290%, 2/27/2025 tx# Harmoney 2/27/2020 NzZD 15,339 9,413 7,683
LAI-00189381, 18.990%, 7/27/2025 tx Harmoney 2/27/2020 NZD 8,103 4,996 5,022
LAI-00189382, 17.990%, 2/27/2025 tx Harmoney 2/27/2020 NzD 1,074 678 675
LAI-00189391, 24.690%, 2/27/2025 tx Harmoney 2/27/2020 NZD 6,576 4,035 4,082
LAI-00189418, 24.290%, 2/27/2025 tx Harmoney 2/27/2020 NZD 3,757 2,338 2,369
LAI-00189461, 21.490%, 5/05/2026 tx Harmoney 2/28/2020 NzD 13,167 8,428 8,211
LAI-00189955, 17.400%, 3/04/2025 tx# Harmoney 3/04/2020 NZD 14,361 9,193 9,057
LAI-00190039, 11.990%, 3/05/2025 tx Harmoney 3/05/2020 NzD 5,625 3,497 3,446
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New Zealand - 0.12% (continued)
LAI-00190329, 24.290%, 3/11/2025 tx#
LAI-00190343, 21.990%, 3/10/2025 tx
LAI-00190612, 18.490%, 8/11/2025 tx
LAI-00190677, 23.990%, 3/12/2025 1x
LAI-00190678, 23.990%, 3/12/2023 1x
LAI-00190689, 21.490%, 3/12/2025 tx#
LAI-00190882, 29.690%, 3/17/2023 tx
LAI-00190890, 24.690%, 3/17/2025 tx#
LAI-00190926, 21.490%, 3/18/2025 1x
LAI-00191549, 18.990%, 3/27/2025 tx
LAI-00191810, 7.990%, 4/15/2025 tx#
LAI-00192023, 21.490%, 4/17/2025 1x
LAI-00195816, 17.400%, 3/08/2028 1x
LAI-00196133, 7.990%, 7/16/2025 tx
LAI-00196171, 18.490%, 7/16/2025 tx
LAI-00197734, 7.990%, 8/06/2025 tx
LAI-00197974, 18.490%, 8/11/2025 tx
LAI-00197975, 23.990%, 6/27/2028 tx
LAI-00198530, 21.990%, 5/23/2026 tx
LAI-00199440, 17.590%, 9/01/2025 1x
LAI-00199496, 21.990%, 9/02/2025 1x
LAI-00199503, 17.990%, 9/03/2025 tx
LAI-00199505, 20.990%, 9/02/2025 tx
LAI-00199778, 6.990%, 9/03/2025 tx
LAI-00199779, 18.990%, 9/03/2025 1x
LAI-00200478, 19.490%, 9/15/2025 tx
LAI-00201027, 13.990%, 9/11/2026 tx#
LAI-00201113, 13.990%, 9/22/2025 tx
LAI-00201153, 18.490%, 9/22/2025 tx
LAI-00201164, 23.990%, 9/22/2025 tx
LAI-00201350, 12.590%, 9/24/2025 tx
LAI-00201428, 21.990%, 9/23/2025 1x
LAI-00201938, 11.990%, 9/25/2025 tx
LAI-00201946, 17.590%, 9/25/2025 tx
LAI-00202086, 18.990%, 9/29/2023 tx#
LAI-00202097, 18.990%, 9/29/2023 tx#
LAI-00202120, 17.400%, 9/30/2025 1x
LAI-00202303, 21.990%, 9/30/2023 tx
LAI-00202382, 21.490%, 10/02/2023 tx
LAI-00202467, 20.990%, 10/02/2025 tx
LAI-00202510, 18.490%, 9/06/2024 tx#
LAI-00202608, 18.490%, 10/15/2025 tx

LAI-00202624, 18.990%, 10/07/2023 tx#

LAI-00202653, 20.990%, 10/07/2025 tx
LAI-00202870, 21.990%, 10/08/2025 tx
LAI-00202923, 20.990%, 10/09/2025 tx
LAI-00202935, 18.990%, 10/09/2025 tx
LAI-00202968, 18.990%, 10/09/2025 tx
LAI-00202969, 23.990%, 10/09/2025 tx

LAI-00202976, 21.490%, 10/09/2025 tx#

LAI-00203039, 21.990%, 10/15/2025 tx
LAI-00203092, 21.990%, 10/15/2025 tx
LAI-00203096, 22.490%, 10/14/2025 tx
LAI-00203238, 23.990%, 10/15/2023 tx
LAI-00203300, 14.800%, 4/16/2026 tx

LAI-00203458, 15.900%, 10/20/2023 tx

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.
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ACQUISITION DATE

3/11/2020
3/10/2020
3/11/2020
3/12/2020
3/12/2020
3/12/2020
3/17/2020
3/17/2020
3/18/2020
3/27/2020
4/15/2020
4/17/2020
7/08/2020
7/16/2020
7/16/2020
8/06/2020
8/11/2020
8/11/2020
8/19/2020
9/01/2020
9/02/2020
9/03/2020
9/02/2020
9/03/2020
9/03/2020
9/15/2020
9/18/2020
9/22/2020
9/22/2020
9/22/2020
9/24/2020
9/23/2020
9/25/2020
9/25/2020
9/29/2020
9/29/2020
9/30/2020
9/30/2020
10/02/2020
10/02/2020
10/06/2020
10/06/2020
10/07/2020
10/07/2020
10/08/2020
10/09/2020
10/09/2020
10/09/2020
10/09/2020
10/09/2020
10/15/2020
10/15/2020
10/14/2020
10/15/2020
10/16/2020
10/20/2020

February 28, 2023

PRINCIPAL
AMOUNT
NzD 10,520
NZD 14,017
NZD 27,995
NzZD 12,061
NzD 73
NzZD 1,356
NzD 86
NzD 15,181
NzZD 15,385
NzZD 5,222
NzD 9,171
NzD 9,461
NzZD 23,867
NzD 30,611
NzD 2,969
NzZD 38,410
NzD 27,871
NZD 18,198
NZD 12,545
NzD 16,307
NZD 12,168
NzZD 18,618
NzD 4,220
NzD 9,673
NzD 4,606
NzZD 11,417
NZD 39,506
NzZD 29,923
NzZD 20,240
NzD 5,873
NzD 6,440
NzD 9,525
NzD 37,580
NzZD 16,306
NzD 5,677
NzD 5,473
NZD 12,788
NzD 2,379
NzD 6,057
NzD 13,217
NzD 9,203
NzD 5,442
NzD 6,437
NzD 10,798
NzD 13,110
NzZD 168
NzD 3,054
NzD 1,424
NzD 5,916
NzD 5,926
NzD 5,423
NZD 14,435
NzD 7,465
NzD 455
NZD 19,743
NzD 1,014

CosT

6,501
8,924
17,867
7,193
45

813

51
9,314
8,607
3,153
5,580
5,813
15,778
20,206
1,978
26,160
18,714
11,996
8,379
11,041
8,253
12,752
2,862
6,573
3,097
7,686
27,296
19,908
13,466
3,907
4,226
6,247
24,669
10,703
3,710
3,641
8,478
1,589
4,036
8,787
6,151
3,673
4,373
7,114
8,766
113
2,042
970
3,955
4,042
3,585
9,541
4,982
301
13,074
672

$

FAIR
VALUE

6,459
8,985
17,706
7,475
44
836
52
9,791
9,556
3,287
5,762
6,011
15,240
19,181
1,875
24,208
17,681
11,607
8,034
10,255
7,666
11,789
2,646
6,066
2,895
7,242
25,073
18,959
12,818
3,754
4,049
6,105
23,692
10,324
3,469
3,403
8,096
1,482
3,702
8,319
5,375
3,451
3,342
6,795
8,405
102
1,932
908
3,749
3,774
3,453
9,193
4,731
278
12,451
622

(Continued)



Schedule of Investments As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

New Zealand - 0.12% (continued)
LAI-00203467, 15.900%, 10/20/2025 tx Harmoney 10/20/2020 NzD 17,535 § 11,570 $ 10,953
LAI-00203471, 21.990%, 10/20/2023 tx Harmoney 10/20/2020 NzZD 327 216 201
LAI-00203708, 11.990%, 10/21/2025 tx Harmoney 10/21/2020 NZD 37,644 25,139 23,725
LAI-00203714, 17.590%, 10/21/2025 tx Harmoney 10/21/2020 NzZD 16,611 11,088 10,516
LAI-00203727, 17.990%, 10/21/2023 tx Harmoney 10/21/2020 NzZD 2,454 1,644 1,506
LAI-00203760, 21.490%, 10/22/2025 tx# Harmoney 10/22/2020 NZD 13,239 9,132 4,001
LAI-00203782, 14.800%, 12/22/2025 tx# Harmoney 10/22/2020 NzZD 7,986 5,448 5,046
LAI-00203883, 21.490%, 10/23/2023 tx Harmoney 10/23/2020 NzD 7,641 5,165 4,735
LAI-00203967, 22.490%, 10/28/2023 tx Harmoney 10/28/2020 NzZD 371 247 230
LAI-00203989, 6.990%, 10/27/2025 tx Harmoney 10/27/2020 NZD 39,401 26,969 24,924
LAI-00204044, 21.990%, 10/27/2025 tx Harmoney 10/27/2020 NzD 166 112 101
LAI-00204046, 21.490%, 10/27/2025 tx# Harmoney 10/27/2020 NzZD 23,961 16,455 15,376
LAI-00204055, 21.990%, 10/27/2025 tx Harmoney 10/27/2020 NZD 5,394 3,628 3,438
LAI-00204083, 19.490%, 4/28/2026 tx# Harmoney 10/28/2020 NZD 20,795 14,264 9,951
LAI-00204094, 20.990%, 4/24/2026 tx# Harmoney 10/28/2020 NZD 26,831 18,237 17,029
LAI-00204690, 19.490%, 11/03/2023 tx Harmoney 11/03/2020 NZD 1,454 976 888
LAI-00204693, 11.990%, 11/03/2025 tx# Harmoney 11/03/2020 NzZD 19,929 13,597 12,586
LAI-00204758, 21.990%, 11/04/2025 tx Harmoney 11/04/2020 NZD 3,171 2,130 2,007
LAI-00204845, 19.490%, 11/04/2025 tx Harmoney 11/04/2020 NzZD 12,650 8,494 8,017
LAI-00204942, 21.990%, 11/04/2023 tx# Harmoney 11/04/2020 NZD 303 204 183
LAI-00204950, 24.290%, 11/04/2023 tx Harmoney 11/04/2020 NZD 282 189 172
LAI-00204956, 9.200%, 11/04/2025 tx Harmoney 11/04/2020 NZD 5,931 4,011 3,726
LAI-00204974, 14.800%, 11/04/2025 tx Harmoney 11/04/2020 NZD 24,164 16,225 15,210
LAI-00204976, 17.990%, 11/04/2025 tx Harmoney 11/04/2020 NzD 29,114 19,935 18,444
LAI-00204978, 18.990%, 11/04/2025 tx Harmoney 11/04/2020 NZD 3,125 2,099 1,973
LAI-00205024, 21.490%, 11/05/2023 tx Harmoney 11/05/2020 NZD 6,120 4,165 3,741
LAI-00205036, 18.490%, 11/05/2025 tx Harmoney 11/05/2020 NZD 2,399 1,629 1,512
LAI-00205160, 20.990%, 11/10/2023 tx# Harmoney 11/10/2020 NZD 1,274 879 788
LAI-00205199, 21.990%, 11/10/2025 tx Harmoney 11/10/2020 NZD 1,269 869 805
LAI-00205209, 19.990%, 11/10/2023 tx# Harmoney 11/10/2020 NZD 3,974 2,727 2,447
LAI-00205238, 17.590%, 11/10/2025 tx Harmoney 11/10/2020 NzZD 17,466 11,954 11,027
LAI-00205242, 20.990%, 11/10/2025 tx# Harmoney 11/10/2020 NzD 19,085 13,322 12,178
LAI-00205247, 22.490%, 11/10/2025 tx Harmoney 11/10/2020 NZD 8,599 5,885 5,466
LAI-00205287, 20.990%, 11/11/2023 tx# Harmoney 11/11/2020 NzD 407 280 250
LAI-00205490, 19.490%, 11/11/2023 tx Harmoney 11/11/2020 NZD 718 494 440
LAI-00205500, 12.800%, 11/11/2025 tx Harmoney 11/11/2020 NzD 10,968 7,665 6,915
LAI-00205516, 19.490%, 11/11/2025 tx Harmoney 11/11/2020 NzD 1,825 1,252 1,154
LAI-00205592, 20.990%, 11/13/2025 tx Harmoney 11/13/2020 NzZD 13,386 9,343 8,539
LAI-00205608, 21.490%, 11/24/2025 tx Harmoney 11/13/2020 NzZD 22,282 15,308 14,168
LAI-00205612, 22.490%, 12/17/2025 tx Harmoney 11/13/2020 NZD 8,794 6,042 5,548
LAI-00205620, 17.400%, 11/13/2025 tx Harmoney 11/13/2020 NZD 9,028 6,202 5,712
LAI-00205622, 23.990%, 11/13/2025 tx Harmoney 11/13/2020 NZD 1,471 1,010 945
LAI-00205623, 23.990%, 11/13/2025 tx# Harmoney 11/13/2020 NzD 2,203 1,546 1,418
LAI-00205630, 22.490%, 11/13/2023 tx Harmoney 11/13/2020 NZD 1,753 1,205 1,076
LAI-00205636, 22.490%, 11/13/2023 tx Harmoney 11/13/2020 NZD 773 532 473
LAI-00205645, 7.990%, 11/13/2025 tx Harmoney 11/13/2020 NzD 16,325 11,321 10,075
LAI-00205741, 23.990%, 11/17/2025 tx# Harmoney 11/17/2020 NZD 5,793 4,090 3,730
LAI-00205751, 22.490%, 11/17/2023 tx Harmoney 11/17/2020 NZD 2,974 2,058 1,837
LAI-00205779, 12.390%, 11/17/2023 tx# Harmoney 11/17/2020 NZD 1,230 858 758
LAI-00206037, 21.990%, 11/18/2023 tx# Harmoney 11/18/2020 NZD 4,650 3,317 1,026
LAI-00206049, 20.990%, 11/19/2025 tx Harmoney 11/19/2020 NzD 3,195 2,221 2,028
LAI-00206131, 18.990%, 11/20/2025 tx# Harmoney 11/20/2020 NZD 6,896 4,895 4,416
LAI-00206157, 17.590%, 11/20/2023 tx# Harmoney 11/20/2020 NZD 3,324 2,324 2,048
LAI-00206160, 17.400%, 11/20/2023 tx# Harmoney 11/20/2020 NZD 973 680 597
LAI-00206167, 19.990%, 11/20/2023 tx Harmoney 11/20/2020 NZD 6,192 4,323 3,824
LAI-00206178, 23.990%, 11/24/2025 tx# Harmoney 11/24/2020 NZD 14,981 10,707 9,693

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
Stone Ridge Funds | Annual Report | February 28, 2023

13



Schedule of Investments

As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

14

New Zealand - 0.12% (continued)
LAI-00206316, 7.990%, 11/24/2025 tx
LAI-00206330, 18.490%, 11/24/2023 tx
LAI-00206334, 20.990%, 11/24/2025 tx
LAI-00206567, 17.990%, 11/25/2025 tx
LAI-00206597, 20.990%, 11/25/2025 tx
LAI-00206618, 21.990%, 11/25/2025 tx
LAI-00206675, 23.990%, 11/26/2025 tx
LAI-00206681, 6.990%, 11/26/2025 tx#
LAI-00207072, 19.990%, 12/01/2025 tx
LAI-00207097, 19.990%, 12/01/2023 tx#
LAI-00207358, 18.490%, 1/02/2027 tx
LAI-00207383, 21.990%, 12/04/2025 tx
LAI-00207410, 10.500%, 12/03/2025 tx
LAI-00207450, 22.490%, 12/03/2025 tx#
LAI-00207451, 22.490%, 12/03/2025 tx
LAI-00207460, 21.990%, 12/04/2025 tx
LAI-00207475, 22.490%, 12/04/2025 tx
LAI-00207483, 24.290%, 12/04/2025 tx
LAI-00207608, 17.990%, 12/08/2025 tx
LAI-00207754, 18.490%, 12/08/2025 tx
LAI-00207759, 19.490%, 12/08/2023 tx
LAI-00207772, 20.990%, 12/09/2025 tx
LAI-00207818, 21.990%, 12/09/2023 tx#
LAI-00207825, 6.990%, 12/09/2025 1x
LAI-00207837, 12.390%, 12/09/2025 tx
LAI-00207838, 17.990%, 12/09/2023 tx#
LAI-00207854, 17.990%, 12/09/2025 tx
LAI-00207870, 14.800%, 12/10/2025 tx
LAI-00207914, 12.590%, 12/10/2023 tx#
LAI-00207920, 14.390%, 12/10/2025 tx
LAI-00207921, 14.800%, 12/10/2025 tx
LAI-00207939, 19.490%, 12/10/2023 tx#
LAI-00207996, 21.990%, 12/11/2025 tx
LAI-00208002, 22.490%, 12/11/2025 tx
LAI-00208169, 17.590%, 12/22/2025 tx
LAI-00208242, 6.990%, 12/15/2025 1x
LAI-00208254, 13.990%, 12/15/2025 tx
LAI-00208527, 19.490%, 12/16/2025 tx
LAI-00208529, 19.990%, 12/16/2025 tx
LAI-00208603, 22.490%, 12/17/2025 tx
LAI-00208616, 21.490%, 12/17/2025 tx
LAI-00209124, 14.800%, 12/23/2025 tx#
LAI-00210218, 18.990%, 1/12/2024 tx
LAI-00210475, 17.990%, 1/12/2026 x
LAI-00210538, 17.590%, 7/17/2026 1x
LAI-00211197, 21.490%, 1/21/2024 tx
LAI-00211597, 9.200%, 1/27/2024 tx#
LAI-00211942, 21.490%, 1/28/2026 tx
LAI-00212243, 24.290%, 2/03/2024 1x
LAI-00212314, 20.990%, 2/04/2024 tx#
LAI-00212386, 21.990%, 3/05/2027 tx
LAI-00212393, 18.990%, 2/05/2026 1x
LAI-00212553, 17.990%, 2/09/2024 tx#
LAI-00213480, 6.990%, 2/19/2026 tx#
LAI-00213883, 13.990%, 2/24/2026 tx
LAI-00214002, 23.990%, 2/25/2026 tx#
LAI-00214798, 19.990%, 3/05/2024 1x

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.
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Harmoney 12/09/2020
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Harmoney 12/09/2020
Harmoney 12/09/2020
Harmoney 12/10/2020
Harmoney 12/10/2020
Harmoney 12/10/2020
Harmoney 12/10/2020
Harmoney 12/10/2020
Harmoney 12/11/2020
Harmoney 12/11/2020
Harmoney 12/22/2020
Harmoney 12/15/2020
Harmoney 12/15/2020
Harmoney 12/16/2020
Harmoney 12/16/2020
Harmoney 12/17/2020
Harmoney 12/17/2020
Harmoney 12/23/2020
Harmoney 1/12/2021
Harmoney 1/12/2021
Harmoney 1/13/2021
Harmoney 1/21/2021
Harmoney 1/27/2021
Harmoney 1/29/2021
Harmoney 2/03/2021
Harmoney 2/04/2021
Harmoney 2/05/2021
Harmoney 2/05/2021
Harmoney 2/09/2021
Harmoney 2/19/2021
Harmoney 2/24/2021
Harmoney 2/25/2021
Harmoney 3/05/2021

February 28, 2023

PRINCIPAL

AMOUNT
NZD 38,548
NZD 1,669
NZD 1,481
NZD 26,524
NZD 1,896
NZD 6,026
NZD 6,750
NZD 8798
NZD 998
NZD 1,509
NZD 32,863
NZD 2,297
NZD 9,152
NZD 3789
NZD 5,593
NZD 3,163
NZD 2433
NZD 9,538
NZD 14,471
NZD 24,327
NZD 527
NZD 2,146
NZD 845
NZD 23742
NZD 11,631
NZD 649
NZD 20,583
NZD 19,881
NZD 2,895
NZD 5930
NZD 8,130
NZD 559
NZD 6714
NZD 12,171
NZD 26,491
NZD 39,100
NZD 1,587
NZD 550
NZD 1,017
NZD 2,503
NZD 21,506
NZD 36,006
NZD 6,420
NZD 12,579
NZD 8,383
NZD 5324
NZD 3,709
NZD 9,698
NZD 588
NZD 1,637
NZD 21,268
NZD 10,203
NZD 758
NZD 3,260
NZD 18,255
NZD 19,225
NZD 4449

FAIR
COST VALUE
27,250 24,346
1,173 1,027
1,057 949
18,668 16,824
1,334 1,207
4,241 3,865
4,751 4,322
6,298 5,574
708 621
1,101 890
23,708 20,590
1,627 1,448
6,614 5,778
2,747 2,417
3,972 3,509
2,235 2,009
1,720 1,537
6,741 5,892
10,235 9,142
17,206 15,339
374 324
1,514 1,348
602 523
16,946 14,954
8,351 7,355
459 399
14,801 11,832
14,166 12,342
2,080 1,785
4,303 3,743
5,793 5,109
399 344
4,873 4,305
8,661 7,754
18,733 16,775
28,150 24,667
1,130 995
392 339
739 619
1,797 1,603
15,436 13,649
26,160 22,844
4,674 3,935
9,134 7,953
6,046 5,126
3,855 3,290
2,693 2,295
6,974 6,190
426 361
1,178 1,010
15,649 13,126
7,387 6,437
553 467
2,433 2,065
13,930 11,581
14,644 10,091
3,208 2,735
2,885,043 2,585,004
(Continued)



Schedule of Investments As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United Kingdom - 0.13%
003554e5-33a0-4079-9907-c23db40c38c3, 14.630%, 1/22/2023 +§x#" Zopa 1/22/2019 GBP 660 $ 855 $ 795
00e0957d-867c-43c2-b721-0f4aaf7ba098, 21.960%, 10/10/2022 tx#" Zopa 10/10/2018 GBP 1,279 1,692 185
00eed59a-724d-4949-b3a1-0a35f59e8ab3, 3.340%, 3/07/2024 +§x# Zopa 3/07/2019 GBP 4,491 5,871 5,347
011c5ecf-9ec6-4717-af32-7e01cddc789a, 17.090%, 4/13/2023 tx# Zopa 4/13/2018 GBP 12,009 16,527 1,733
017db443-e06a-4f7a-8b1e-c3ae62b876f5, 26.140%, 11/26/2022 tx#" Zopa 11/26/2018 GBP 5,499 7,567 794
01906f04-b35b-4530-8132-55631¢c341572, 25.140%, 3/20/2025 1§x# Zopa 3/20/2020 GBP 3,355 3,887 1,201
01aec446-14ef-42df-8729-0fcb55a859d4, 5.440%, 7/19/2024 tx# Zopa 7/19/2019 GBP 8,896 11,121 1,284
01fcc039-6acc-427a-b668-f1c3e20a83c2, 26.360%, 7/09/2024 +x# Zopa 7/09/2019 GBP 5,897 8,115 851
0217d6f0-18b4-40de-b8c1-4bc8817f9752, 27.720%, 3/29/2020 +§x#" Zopa 3/29/2018 GBP 164 231 3
0224b0ad-72cc-4708-b2ca-4f4e42e2419a, 7.320%, 6/04/2024 +§x# Zopa 6/04/2019 GBP 5,501 6,979 6,591
024af987-dc93-41b9-9944-b882ddba2155, 10.550%, 4/17/2022 tx#" Zopa 4/17/2018 GBP 3,458 4,759 499
02a465f1-0b81-441b-83b2-bc6019ffd97c, 29.470%, 8/29/2021 tx#" Zopa 8/29/2019 GBP 1,299 1,788 187
02bcbb4c-8ed7-4b9d-8629-54a321551a67, 13.140%, 2/18/2024 +§x# Zopa 2/11/2019 GBP 2,394 3,079 2,888
02¢2253f-0971-4f8b-a544-b65cb1ffb05b, 20.630%, 2/01/2025 +x# Zopa 1/28/2020 GBP 13,400 17,447 15,954
0307d8c0-9c09-4ce5-847d-cf3147d10bcc, 25.930%, 7/03/2024 t+x# Zopa 6/26/2019 GBP 4,596 5,832 663
034e1b90-4bbd-4f4c-a430-11c3bcbd48db, 28.410%, 3/10/2024 tx# Zopa 3/10/2020 GBP 10,320 14,202 1,490
03674c72-27a4-4e88-a650-076278aa75cd, 8.050%, 7/10/2024 +§x Zopa 7/10/2019 GBP 1,178 1,473 1,413
0390715e-9b4d-4369-b10e-456b8b5a2b26, 25.340%, 5/28/2022 tx#" Zopa 5/28/2019 GBP 7,690 10,583 1,110
03a98df1-5f72-4f66-aa85-530105b58dff, 26.930%, 2/18/2022 tx#" Zopa 2/18/2020 GBP 951 1,308 137
03bfdc01-6014-4312-99e9-88493ccb5ad9, 19.490%, 8/21/2023 1§x# Zopa 8/21/2018 GBP 7,384 9,528 8,997
03c4ba58-48c7-44ed-b5a4-281a58ba068e, 22.170%, 11/22/2021 tx#* Zopa 11/22/2019 GBP 732 940 106
03f3ae5b-68ec-45e0-8120-3ada11316¢5e, 22.070%, 2/15/2023 +§x#" Zopa 2/15/2019 GBP 398 513 481
03f47593-ce12-440c-8bd0-61ce66c3fc36, 29.140%, 7/01/2021 Tx#" Zopa 7/01/2019 GBP 702 887 101
0407366e-11e5-4088-86c3-d30e23635ee4, 26.080%, 7/01/2022 tx#" Zopa 6/25/2018 GBP 2,931 3,875 423
040f188d-7b83-46a4-b177-0448d96c6018, 16.630%, 11/15/2024 tx# Zopa 11/12/2019 GBP 15,225 20,952 2,198
04100f69-1205-4498-8957-85c0fbaaacf4, 18.610%, 1/03/2022 +§x#" Zopa 1/03/2020 GBP 160 209 191
04128ab7-a78c-4e5b-b12¢-6366fb78257e, 3.840%, 4/26/2024 1§x# Zopa 4/26/2019 GBP 7,609 9,831 9,051
0481d66d-135b-4df0-bf0c-b01f6cc4db89, 29.780%, 10/02/2022 tx#" Zopa 10/02/2019 GBP 2,182 2,683 315
04858d85-5ca6-49de-86¢2-7eb94685f670, 27.010%, 1/08/2024 +§x# Zopa 1/03/2019 GBP 2,619 3,310 3,203
049d39fb-679b-4e9f-9f8d-634add080841, 15.510%, 11/12/2023 +§x# Zopa 11/12/2019 GBP 2,387 3,068 829
04a49dcd-50fa-4a86-a3c3-3189ee04c59d, 22.160%, 5/01/2023 +§x# Zopa 4/23/2019 GBP 2,205 2,854 1,372
04b14ac6-38¢5-47b7-b48b-41bd6f662e1b, 24.880%, 10/02/2022 Tx#" Zopa 9/23/2019 GBP 5,316 6,611 767
04bd78ad-30bf-4cb6-b9d2-99ee3b7¢9130, 19.110%, 7/20/2021 tx#* Zopa 7/20/2017 GBP 2,173 2,824 314
04fb1e54-d4b3-426a-853e-2¢5914b6d0c0, 25.520%, 4/26/2024 +§x# Zopa 5/02/2019 GBP 2,777 3,619 685
053b1282-3e0a-42c6-babd-1ac6c96934cc, 18.680%, 9/01/2022 tx#" Zopa 8/28/2019 GBP 2,438 2,978 352
055e6d93-6¢11-4749-808d-7dc08d09e9f5, 19.430%, 12/08/2020 +§x#" Zopa 12/08/2017 GBP 540 723 3
056d70df-1b07-4979-9262-f15cfca8131f, 22.300%, 6/26/2021 +§x#" Zopa 6/26/2019 GBP 112 142 68
0524d983-f5d4-4a99-8efe-284a42247b31, 14.220%, 9/28/2021 +§x#" Zopa 9/12/2018 GBP 443 578 534
05b139b8-873e-4635-9f67-ccd2beb57f30, 19.450%, 1/08/2020 tx#" Zopa 1/08/2019 GBP 304 387 44
05b53df4-449a-4065-b0e9-1b774de592f7, 25.710%, 10/29/2022 +§x#" Zopa 10/29/2019 GBP 116 149 141
05be6ed2-cdd9-4b43-9b64-f27b3e15cb57, 2.940%, 1/31/2025 18§x Zopa 1/14/2020 GBP 4,158 5,414 4,929
05fe9bfe-189e-4b7e-955a-a33d11f510b0, 17.350%, 7/01/2024 t+x# Zopa 7/01/2019 GBP 11,854 14,981 1,711
06702be4-5142-4839-be0e-2480e3b810b3, 13.140%, 3/13/2024 t§x# Zopa 3/13/2019 GBP 5,652 7,496 6,807
0692f41f-795f-4fc3-aa86-8f8ceeb00ffe, 16.640%, 1/28/2025 1§x# Zopa 1/28/2020 GBP 5,382 7,008 6,549
06d57b91-1211-4482-8e0b-5995¢27a4300, 13.440%, 4/23/2021 +§x#" Zopa 4/23/2019 GBP 569 736 682
076259ed-1a5¢-496d-9e46-c0227e5543fc, 12.600%, 9/13/2023 1§x# Zopa 9/13/2018 GBP 5,128 6,697 6,184
076a01a8-ec90-461b-83d0-a982a5836688, 31.320%, 7/02/2023 tx# Zopa 7/02/2019 GBP 1,485 2,043 214
0774accf-c34a-48aa-aa69-d803e36132cf, 24.670%, 2/01/2024 +§x# Zopa 2/15/2019 GBP 2,871 3,702 3,500
078396df-a519-4482-8684-bf8d7ed84e80, 16.410%, 8/20/2023 tx# Zopa 8/20/2018 GBP 8,209 10,497 1,185
079bdd97-7ac6-47f2-b280-22354551481b, 14.820%, 1/03/2023 tx#" Zopa 1/03/2020 GBP 1,079 1,411 1,297
07ccab27-0bdd-48e2-9fb9-1c1c2a813350, 20.230%, 10/15/2019 tx#" Zopa 10/15/2018 GBP 96 132 14
07d6fd1f-3fdc-4577-af2e-3b349f737fe6, 13.810%, 12/06/2022 +§x#" Zopa 12/06/2018 GBP 462 591 556
07d7f202-0539-4284-a2f3-c55fadb5d745, 19.580%, 3/22/2023 tx# Zopa 3/12/2020 GBP 5,338 7,347 771
07f216d3-54c6-4ac6-a8dd-d57d4c14250f, 24.880%, 2/20/2023 +§x#" Zopa 2/20/2020 GBP 491 632 594
08043687-5392-4931-ba3d-011ff8d41c8b, 12.520%, 1/28/2024 t§x# Zopa 1/08/2019 GBP 1,556 1,979 1,876
0814bdb0-4f64-48b8-a070-ee66a93305f7, 14.230%, 2/28/2023 tx#" Zopa 2/28/2020 GBP 5,007 6,420 723

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
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United Kingdom - 0.13% (continued)
085dc18a-c32f-4ac8-b146-c589c273d946, 12.030%, 3/02/2022 tx#"
085fc28d-aeb8-4960-bbd2-e89b592d3415, 10.510%, 11/26/2022 tx#"
086c5b7b-41cf-4ceb-924f-af2cf7208847, 31.200%, 9/05/2022 +x#"
086e3324-fde6-48c7-8aee-06002cfbcd64, 21.030%, 11/10/2021 +8§x#"
0877a0e2-9f02-4d4f-9147-0f90627f4634, 25.970%, 4/27/2021 tx#"
0882fc5¢c-6d98-4983-b5d5-cd0b 15854337, 25.430%, 10/08/2022 +8§x#"
08bc2f8d-f393-457a-9e0f-5bf31e45f481, 5.710%, 10/29/2022 +§x#"
08ff40fe-771f-409d-b069-78b8b0649ef0, 25.820%, 8/14/2023 t+§x#
090ab4c0-143e-48cc-8e68-bac45ef719b3, 14.730%, 6/28/2023 tx#
091644ff-a8c3-4077-b348-c8e14fd4f56¢c, 12.960%, 12/24/2023 1+§x#
091bcdbf-90fa-4756-a277-43df690f0ff4, 22.170%, 2/06/2022 tx#"
09274344-f8c8-4e6c-8d49-e049de07a1fe, 24.880%, 1/20/2023 +8§x#"
09421a19-0835-4873-af21-e4ec13797984, 10.530%, 3/02/2024 +§x#
09cfb69f-f176-4789-9fdd-64718597734c, 24.880%, 9/05/2022 tx#"
09d869c9-d67f-4f11-b163-95d3d2fa2370, 21.320%, 3/27/2020 tx#"
09f376b5-d289-4304-bed8-df82a5973550, 29.130%, 6/21/2023 +8§x#
0a7f3686-8735-4674-adf3-0a4869bb4705, 24.720%, 9/27/2022 +§x#"
0b09fdfb-4862-489f-a038-65cb44f8c60d, 22.300%, 8/23/2023 tx#
0b448453-9e8f-4046-9e07-20ad68756ede, 25.710%, 11/25/2022 tx#"
0b4a20f0-9723-4b74-8af4-b315fdb7ba83, 21.450%, 12/15/2020 tx#"
0ba69d1d-b563-48ef-95f8-b8506b770a6a, 25.540%, 7/01/2022 +x#"
Obad3a55-3888-4c49-98ae-fb0632ffcd83, 23.920%, 5/26/2022 tx#"
0bb99c0b-42bd-422¢-80e9-62725059d234, 12.730%, 3/26/2020 tx#"
Obcac08d-16c8-49f6-8daf-6338235c915e, 7.340%, 6/25/2024 +x#
Obcc1293-a9d3-42c7-9d46-ee346f70ccb9, 24.740%, 5/15/2024 1x#
Obe1cccf-f44b-4c66-b61f-b3f94c7d76bb, 15.340%, 1/31/2025 tx#
0c1f888e-e113-427e-884a-19f9d043f10a, 6.910%, 11/21/2023 +§x#
0c210ae2-509e-4f12-b31d-7a1972d13da9, 21.520%, 1/21/2022 tx#"
0c72bb16-356a-4f71-b62a-930c730c4577, 22.340%, 1/31/2025 tx#
0c7a5101-c824-4b57-918b-1f134ee94478, 24.140%, 8/29/2024 1§x
Ocba11c1-087f-41ed-b59a-6ac49f969209, 11.030%, 2/21/2023 tx#"
Occaaa98-ba29-4716-bab5-0ab2c88941dc, 12.810%, 10/15/2020 t§x#"
0Ocf3ec23-bb21-4e41-b022-3232fcbd0889, 25.710%, 8/15/2022 +x#"
0d08a5c9-2a2d-4259-bab7-a2a964ccdae?, 20.210%, 2/08/2020 +x#*
0d251f6c-51fb-42ec-ada0-3c96f6576e51, 28.000%, 4/30/2023 +§x#
0d5c3c2d-aa02-436e-b3f6-d872811a846b, 26.310%, 1/03/2022 tx#"
0de6dd15-afe8-42e1-b7fc-5fb763b2d007, 23.520%, 9/28/2022 tx#"
0dea319d-2e8d-4ba3-9e31-18998ffbaach, 19.230%, 10/18/2023 +§x#
0e07f7d2-3594-41a3-a84¢-172c07bcb448, 14.330%, 6/06/2023 tx#
0e2d0a47-ac1e-42a6-ae62-90a15f6a3e35, 26.950%, 3/13/2022 tx#"
0e33ed29-8c49-4798-9a47-0e03746¢c1db4, 20.830%, 7/02/2022 tx#"
0e3d44f3-c163-4730-8bad-caf22ab723d0, 3.120%, 9/10/2023 1§x
0e454121-95¢4-4595-bf74-9d15a23856¢6, 27.520%, 9/01/2023 tx#
O0e4dae32-7672-4415-835d-307a97c39f3e, 14.640%, 10/23/2023 1§x#
0e77edd9-68ee-45b5-b3ab-89ab4ae32632, 12.040%, 6/03/2024 tx#
0ebd4f31-f3b6-4b2d-a325-e4f3fdcaac3b, 20.880%, 1/10/2022 tx#"
OecefOca-2360-4b09-8d1a-d9b3a8644d8d, 20.760%, 11/04/2023 tx#
Oef59dac-41a4-4848-8024-e83d0415abf6, 27.070%, 2/04/2023 tx#"
0f1050d4-fb6c-4481-8ffc-cd8b3f3a305f, 13.310%, 11/16/2020 tx#"
0f1cefbd-a70c-408d-bcf4-834e3d0b6fab, 12.890%, 6/02/2023 +§x#
0f3ed5ff-c595-4833-8805-3c76befbf36e, 21.350%, 10/28/2020 t§x#"
0f457729-8b8e-478a-85b9-f1b8f78836f9, 13.750%, 5/09/2024 t§x#
0f693b8f-2d5d-4b6d-aa3c-1c4e843c0bc7, 26.040%, 9/21/2022 tx#"
0f8db275-651d-484e-926e-1096ff5d0dOf, 16.840%, 5/01/2024 +§x#
0fc4f268-2845-4bf3-b79f-1cda2ee5ac32, 20.010%, 3/01/2023 t+§x#
104565c9-e0f6-477e-a5f7-ad50cf02d785, 12.030%, 6/21/2020 tx#"

PLATFORM

Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa

ORIGINAL
ACQUISITION DATE

3/02/2020
11/12/2018
9/05/2019
10/24/2018
4/26/2017
10/08/2019
10/24/2019
8/14/2018
6/12/2019
12/24/2018
2/06/2020
1/09/2020
3/02/2020
9/20/2019
3/08/2019
6/17/2019
9/27/2019
8/23/2019
11/25/2019
12/03/2018
6/19/2019
5/12/2017
2/27/2018
6/19/2019
5/15/2019
1/31/2020
11/21/2018
1/17/2017
1/31/2020
8/09/2019
2/21/2020
10/15/2018
8/15/2019
1/15/2018
4/30/2019
1/03/2020
9/28/2018
10/18/2019
6/06/2019
3/13/2019
7/02/2019
9/10/2018
8/15/2019
10/23/2019
6/03/2019
1/10/2019
11/04/2019
2/04/2019
11/16/2017
5/15/2018
10/28/2018
5/09/2019
9/06/2018
4/17/2019
2/12/2020
6/21/2018

PRINCIPAL
AMOUNT
GBP 8,220
GBP 1,786
GBP 2,951
GBP 569
GBP 4,218
GBP 512
GBP 164
GBP 665
GBP 10,919
GBP 7,844
GBP 2,125
GBP 124
GBP 3,724
GBP 2,505
GBP 262
GBP 369
GBP 107
GBP 5,107
GBP 1,766
GBP 2,234
GBP 2,167
GBP 1,092
GBP 310
GBP 20,247
GBP 16,925
GBP 16,162
GBP 7,051
GBP 4,971
GBP 8,827
GBP 2,891
GBP 2,612
GBP 1,397
GBP 2,744
GBP 54
GBP 1,053
GBP 1,681
GBP 5,467
GBP 5,149
GBP 9,718
GBP 4,502
GBP 1,292
GBP 820
GBP 1,900
GBP 2,380
GBP 14,358
GBP 5,398
GBP 4,567
GBP 1,323
GBP 5,546
GBP 4,243
GBP 159
GBP 3,782
GBP 1,876
GBP 5,745
GBP 599
GBP 778

CosT

$ 11,312
2,315
3,638

729
5,805
625
210
844
15,027
9,978
2,924
162
4,753
3,124
361
464
131
7,028
2,279
3,075
2,741
1,503
426
25,615
21,653
22,242
9,008
6,841
11,656
3,478
3,385
1,837
3,324
74
1,373
2,198
7,524
6,665
12,375
6,196
1,625
1,069
2,614
3,073
18,248
7,429
6,284
1,726
7,633
5,723
203
4,923
2,426
7,458
776
1,070

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.
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$

FAIR
VALUE

1,187
258
426
686
609
323

47
813

1,576

9,467
307
149

4,451
362

38
452
129
737
255
323
313
158

45

2,923

2,443

2,333

8,462
718

10,718

3,557
377
338
396

8

1,280
243
789

1,606

1,403
650
186
983
274

1,336

2,072
779
659
191
801

5,113
190

4,555
271

7,004
390
112
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STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United Kingdom - 0.13% (continued)
107e2177-1eb5-413a-a33d-2f59f27f8c53, 27.970%, 9/16/2023 tx# Zopa 9/16/2019 GBP 2,133 $ 2,650 $ 308
10a6f6a6-a971-4e17-a941-cee52896fa89, 25.490%, 10/28/2023 tx# Zopa 10/10/2018 GBP 5,850 7,716 3,355
10ec02e8-79be-41da-9a38-aaed34b82ea5, 3.730%, 10/01/2023 +§x# Zopa 9/13/2019 GBP 2,371 2,962 2,835
1106e9d6-9fce-4ced-bd2a-6803fe98696a, 15.610%, 2/13/2025 tx# Zopa 2/13/2020 GBP 6,332 8,261 914
11ab39a5-f40d-4c1a-bacf-5e7b7a65739e, 3.140%, 8/06/2023 +§x# Zopa 8/02/2018 GBP 2,677 3,485 3,209
120453d5-b69c-4f72-87da-6603e1c10199, 20.880%, 9/28/2021 tx#" Zopa 9/28/2018 GBP 4,927 6,781 711
1225e095-bd13-43a3-8578-248d0dd5380a, 25.950%, 3/14/2023 +8§x# Zopa 3/14/2019 GBP 778 1,029 942
1229657b-5b3d-4c89-b599-438d8a85dc8b, 14.430%, 7/06/2022 +8§x#" Zopa 7/06/2018 GBP 1,432 1,902 1,729
12385a0f-cdec-4166-8e10-4cb3d949e5f7, 24.370%, 1/01/2025 t§x# Zopa 1/10/2020 GBP 3,316 4,329 4,009
1259f150-b90e-4dd5-9865-690a0b6e69ad, 16.860%, 1/26/2024 tx# Zopa 1/15/2019 GBP 6,178 7,960 892
1294bf61-a3db-4259-9a5e-91951b07c025, 16.640%, 11/13/2024 tx# Zopa 11/13/2019 GBP 5,468 7,029 789
12c56f99-2804-4e3a-a820-60e176a9c4fd, 22.320%, 10/23/2021 +8§x#" Zopa 6/08/2018 GBP 999 1,337 1,218
12¢8630d-477b-40a6-941e-2a3a2fdd8d36, 16.860%, 3/29/2024 +x# Zopa 2/25/2019 GBP 7,392 9,686 1,067
1320bf1b-2637-4126-b18c-3df7d5f13253, 21.160%, 10/22/2024 tx# Zopa 10/22/2019 GBP 9,151 11,805 1,321
1330860d-76a5-461a-9be9-8de7eef83ccf, 26.040%, 11/01/2022 tx#" Zopa 11/15/2018 GBP 4,518 6,217 652
1338f95b-43ba-4710-a2d1-15e08c59e298, 20.630%, 10/03/2024 tx# Zopa 10/03/2019 GBP 8,058 9,946 9,815
134510f5-a49f-4867-8cbb-6b671e80d40d, 2.940%, 5/30/2024 +8§x Zopa 5/30/2019 GBP 3,372 4,252 4,012
134b3d55-38d2-4649-9afb-12a1a9a4d23e, 22.380%, 10/24/2021 tx#" Zopa 10/12/2018 GBP 1,950 2,564 281
13571dee-a38f-42b9-80d4-c015d5¢120f7, 21.710%, 1/14/2022 Tx#" Zopa 1/14/2020 GBP 1,851 2,410 267
13da9b91-3ac8-44b5-a536-6a3c698d39d2, 22.310%, 8/25/2023 +§x# Zopa 8/16/2019 GBP 1,319 1,602 775
14a46c40-591e-48ec-89f1-6e08bcf397de, 24.700%, 1/30/2024 +§x# Zopa 1/22/2019 GBP 2,280 2,954 2,762
14c87ade-fdbb-4114-a31b-f7f37f2936ff, 3.450%, 1/31/2025 1+§x# Zopa 1/31/2020 GBP 3,443 4,546 4,077
14e86b43-8c00-46a0-bca1-cc27a4cd2a34, 7.900%, 6/18/2023 t§x# Zopa 6/18/2019 GBP 541 679 649
14f3af94-fd9a-492b-a84f-1d507786dbbb, 3.230%, 6/11/2024 tx# Zopa 6/11/2019 GBP 8,154 11,221 1,177
15019fab-9d23-4a1e-8077-520dec0726d8, 29.560%, 5/31/2022 tx#" Zopa 5/31/2018 GBP 3,291 4,529 475
154aa4c3-4807-4e7e-8732-d74c6f7dc471, 24.680%, 12/16/2023 tx# Zopa 11/19/2018 GBP 10,607 13,631 1,531
156¢c49a3-3eb8-4c1a-be56-ee1899572ffc, 16.540%, 6/25/2024 +§x# Zopa 6/18/2019 GBP 6,807 8,549 8,292
157d8cfb-a4a2-4ae6-aef2-a772fe9f8ce5, 25.260%, 6/10/2021 tx#* Zopa 5/22/2018 GBP 1,247 1,715 180
15b34345-7097-498d-ab07-b1934bfe24ec, 24.680%, 8/01/2023 +§x# Zopa 8/01/2018 GBP 3,246 4,226 3,957
15c893ee-837b-489f-a900-e3698e166305, 16.100%, 2/13/2023 tx#" Zopa 2/13/2018 GBP 9,248 12,727 1,335
15dbb86a-3179-4c9e-9b45-03c1f53f2aba, 20.430%, 8/18/2024 +x# Zopa 8/06/2019 GBP 6,344 7,716 7,758
160038d4-4fca-4e1f-bdfb-e16595e8bdca, 20.170%, 7/01/2022 +§x#" Zopa 6/21/2019 GBP 72 92 27
160f046e-6b21-4364-975a-c1445d81d35a, 23.590%, 8/28/2022 tx#" Zopa 8/08/2018 GBP 441 568 64
1618e273-d7a9-4d86-9a76-3909277b68df, 25.830%, 5/15/2022 +§x#" Zopa 10/29/2019 GBP 196 252 44
1631b992-5db0-44c4-b463-c8c011960a61, 21.760%, 11/07/2021 Tx#" Zopa 10/03/2018 GBP 3,242 4,207 468
16b02bdf-0871-4db0-a917-4d42b69a889b, 26.190%, 7/01/2022 tx#" Zopa 7/09/2018 GBP 1,048 1,442 151
16b7d5¢6-b786-4790-9f90-cad43dffe898, 20.760%, 10/03/2020 +§x#" Zopa 10/03/2017 GBP 233 309 280
16bdea34-4170-43b5-931a-694807455d9d, 25.430%, 7/01/2022 tx#" Zopa 6/21/2019 GBP 3,403 4,683 491
16ca5b3f-03e4-40be-97cb-2937442057ba, 20.220%, 7/31/2021 tx#" Zopa 1/22/2020 GBP 308 404 44
16d78e06-f64f-442b-8dc3-0372d6c79bb6, 24.670%, 2/25/2024 +x# Zopa 2/08/2019 GBP 5,185 7,136 748
172c49dc-c1f3-4834-89cd-fbd6660b4164, 17.850%, 2/01/2024 1§x# Zopa 1/21/2020 GBP 2,556 3,333 878
174b12ff-2522-4bc4-943b-2fe8823db8ff, 25.390%, 10/31/2023 tx# Zopa 10/24/2018 GBP 3,646 4,673 526
177ff157-5110-4077-8fe5-557249089fb9, 7.320%, 5/03/2024 tx# Zopa 4/09/2019 GBP 7,959 10,388 1,149
17f6336¢-18b5-471b-94a8-87522370c0db, 20.760%, 3/10/2022 tx#" Zopa 3/06/2017 GBP 4,484 6,170 647
1812b83e-54fa-4b68-ab35-48ecb583bd2a, 22.010%, 8/15/2020 tx#" Zopa 1/16/2019 GBP 535 722 105
181991d8-e260-4198-b441-c39984bb3a82, 12.800%, 8/21/2023 tx# Zopa 8/21/2018 GBP 9,699 13,347 1,400
183d3c46-60b4-4b14-b288-e16062f5ee4f, 8.230%, 5/29/2023 tx# Zopa 5/29/2019 GBP 2,277 3,134 329
184c3a1f-6fc1-4eb2-b332-78fc84593895, 21.730%, 5/18/2021 tx#" Zopa 5/13/2019 GBP 1,009 1,307 146
185057f9-2d50-4a67-8a80-1bfb2c420f32, 10.200%, 11/03/2021 tx#" Zopa 11/03/2017 GBP 8,264 11,372 1,193
189dalcb-c24¢-4217-83c2-337ce35fba57, 14.040%, 3/21/2022 +x#" Zopa 3/21/2019 GBP 7,997 10,474 1,154
191e3394-8496-4ecf-8ee0-8a7843cc4b70, 12.800%, 9/04/2023 +§x# Zopa 9/04/2018 GBP 5,235 6,730 6,301
1924¢010-aab2-4fb9-9757-1dbd1c5dbd9b, 13.140%, 2/01/2024 +§x# Zopa 1/25/2019 GBP 5,142 6,794 6,192
194d7617-b98d-4e10-90ce-e75675ecd433, 16.660%, 4/02/2023 tx# Zopa 4/02/2020 GBP 4,970 6,839 717
19db6a05-c6ef-46d5-ae06-52b758¢16542, 16.800%, 3/28/2023 +§x# Zopa 3/07/2018 GBP 1,021 1,420 373
1a3f9cae-e80f-48e8-a54f-2d00d 19db8ff, 15.930%, 3/01/2024 +§x# Zopa 2/27/2020 GBP 6,348 8,183 7,647
1a5c4818-f37¢-46b2-a3fc-61807c016cf6, 26.350%, 6/01/2021 Tx# Zopa 11/05/2019 GBP 327 422 47

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
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United Kingdom - 0.13% (continued)
1ac8503b-da5d-4fdb-ab52-c4ff8184269e, 2.840%, 8/19/2024 +§x#
1aeab3e8-5703-4211-b259-57bda5973c4c, 18.430%, 8/01/2023 1§x#
1b2f8f59-581f-47da-b32e-df3124b7574b, 26.930%, 11/01/2021 +§x#"
1b3bc359-b01e-4a88-9675-979e08d60937, 27.070%, 3/14/2023 +§x#
1b6e4925-a5b6-438e-9¢25-22¢20221ff4b, 10.770%, 3/02/2022 +§x#"
1b78d246-2101-40dc-9b0b-08d0898e740f, 25.990%, 5/16/2024 +§x#
1b841c72-b873-4efb-bf74-4cc9e166329c, 23.080%, 10/22/2023 tx#
1b8ef0d8-1a6e-4790-ae21-4e2756ed9434, 16.920%, 9/15/2024 1§x#
1b92d3a3-57f8-4a49-b58b-af737b19e8a0, 30.540%, 7/05/2022 +x#"
1bfef480-5eec-4f33-a103-7474ac5582f6, 16.810%, 4/28/2024 tx#
1c34c14d-2289-4eaa-9d9d-9ad71b78428f, 12.660%, 3/30/2021 tx#"
1¢353b66-63ca-4785-b2cb-28fd3e7b7b6e, 24.160%, 6/05/2024 +§x#
1c36c8de-2e45-451f-95f0-b1654988d638, 17.650%, 11/08/2024 +x#
1¢37ed3d-222f-4191-9¢9d-890dabd5d929, 13.510%, 12/03/2022 +§x#"
1c791672-2b08-4728-8202-22301afac857, 15.530%, 11/28/2024 +§x#
1c9565fe-b18f-4623-8b3c-d117c2f7af55, 26.080%, 11/01/2024 +§x#
1caf6d94-cc54-4239-a538-a05f24d3a71c, 23.500%, 2/11/2023 tx#"
1cc83d11-3521-4c3e-807b-8c45f6016688, 24.680%, 11/08/2023 tx#
1ccb322e-587d-4450-bf77-2871c427e969, 16.750%, 1/14/2024 +§x#
1d165e91-aa19-4623-aca6-68fd1ab4fe96, 19.330%, 8/30/2020 tx#"
1d260222-133¢-4f20-8e70-d39384f9d9d3, 25.990%, 2/22/2024 +§x#
1d4b3cf9-b3ee-47cc-a353-fa9d0c9d07a7, 26.140%, 12/11/2022 tx#*
1d5d776e-3e7f-4375-bafc-e5b081655d6e, 26.170%, 11/29/2024 +x#
1d7b867d-f380-41f7-adb6-e54f44b13cfa, 25.360%, 10/18/2023 t+§x#
1d7bcec0-97fd-4512-8003-€693f16e22f8, 7.010%, 1/31/2021 tx#"
1d878658-2e17-4¢10-92bd-9779bdebcde8, 18.110%, 2/20/2024 +§x#
1db7f01f-7345-4167-88eb-fd06f6be51c1, 22.400%, 6/21/2022 +x#"
1dddfcac-d9b2-4e4e-a108-cba17915ffed, 18.430%, 7/29/2023 +§x#
1df5233e-6ec1-480e-8bb9-73633322681e, 3.240%, 6/07/2024 tx#
1e1fdf72-1457-4ca3-ad2a-ab6aefc3a6518, 16.320%, 1/09/2025 tx#
1€29350a-e3de-408d-844d-cd80e5112549, 29.390%, 12/21/2021 tx#"
1e4e4005-74c6-4ce3-b739-79a84a3c767b, 25.540%, 6/30/2022 tx#"
1e7660d7-e330-4ba4-8b76-7cbbbb33e410, 21.370%, 10/28/2022 tx#"
1ecb7b2d-ba92-4f5d-a362-a417d5742418, 13.830%, 8/02/2024 +§x#
1f1abd08-c6ee-48a2-b2ab-68ef90cbcec, 19.050%, 1/31/2023 tx#"
1f4b71da-490e-49eb-80d7-e1867a7df626, 21.470%, 4/15/2024 +x#
1f7e3c55-0d4d-48ea-985e-e3e8eba38f49, 29.000%, 7/03/2021 tx#"
1f9382ed-7389-4ff7-88b2-826450eff8ab, 26.000%, 4/30/2022 tx#"
1fa2a64e-c79a-48da-adc0-89a443eefaee, 19.900%, 11/28/2022 tx#"
1ff2e93d-47e3-4d27-bccc-9fe800f7d3a6, 16.280%, 11/22/2023 tx#
1ff391c2-0a72-4bc2-a596-fd115264€069, 25.820%, 12/26/2023 tx#
1ff70c70-1e8c-4fd5-8b1b-67cce68d63ac, 22.170%, 9/27/2021 tx#"
203ce410-f6b3-44ef-9695-1cc24fa77fa2, 20.090%, 3/01/2022 tx#*
20491fa1-8d41-408c-9e2b-4efb57eea701, 17.190%, 3/16/2023 +§x#
208931c4-1d16-4d7d-b600-2ad9875448€0, 3.240%, 4/12/2024 tx#
20c02c7¢c-70d0-4d5e-a62b-5cbab45ef1d0, 21.740%, 11/24/2021 +x#"
20ebb692-673f-4835-92ae-5€9889544dab, 25.710%, 11/22/2022 +§x#"
20ed052b-7336-4ae9-ad41-19d6e1651a58, 23.300%, 2/10/2025 1+§x#
210be607-516d-464c-a8ee-b419c1f5c9ce, 2.940%, 2/22/2023 +§x#"
2125¢38c-77f0-4429-ba7c-63cf24bc9240, 15.460%, 10/11/2020 +§x#"
212dc5a5-8e7d-466-959f-5d3fa4610a52, 21.230%, 7/01/2021 tx#"
217b2129-663c-4d32-9332-81¢1933b527¢, 18.610%, 2/10/2023 +§x#"
219bec54-ecff-4266-81a0-f9e4b648497d, 20.090%, 7/17/2021 +§x#"
22510e7a-f512-41c1-98e0-33f6b46c6807, 24.510%, 1/19/2022 tx#"
2260dc92-b56f-4378-bcab-c861826dfef6, 7.010%, 6/26/2023 tx#
2276d141-a3c3-43f0-bf1c-08d2f3eb2dcb, 17.850%, 2/01/2024 +§x

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.
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3/22/2019
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4/25/2019
11/27/2019
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10/11/2019
6/22/2018
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PRINCIPAL
AMOUNT

GBP 5,435
GBP 1,502
GBP 155
GBP 225
GBP 390
GBP 2,331
GBP 2,926
GBP 6,111
GBP 3,499
GBP 3,016
GBP 7,633
GBP 3,159
GBP 9,482
GBP 1,577
GBP 5,154
GBP 1,644
GBP 6,754
GBP 7,927
GBP 5,427
GBP 3,611
GBP 934
GBP 5,570
GBP 3,710
GBP 1,610
GBP 2,748
GBP 3,823
GBP 2,369
GBP 1,724
GBP 10,409
GBP 10,510
GBP 1,408
GBP 1,788
GBP 2,309
GBP 5,985
GBP 1,408
GBP 2,292
GBP 1,482
GBP 1,303
GBP 2,806
GBP 9,260
GBP 1,869
GBP 192
GBP 7,585
GBP 609
GBP 5,466
GBP 1,225
GBP 180
GBP 2,241
GBP 458
GBP 857
GBP 3,490
GBP 220
GBP 2,007
GBP 5,062
GBP 4,996
GBP 5,237

cosT

6,594
1,826
201
298
497
2,983
3,774
7,462
4,382
3,946
10,504
4,011
12,121
2,050
6,651
2,128
9,295
10,353
6,984
4,620
1,224
7,665
4,798
2,096
3,584
4,924
3,019
2,108
13,256
13,733
1,938
2,279
2,969
7,272
1,999
3,002
2,040
1,793
3,621
12,743
2,572
240
10,438
747
7,149
1,686
231
2,893
598
1,085
4,514
284
2,625
6,966
6,876
6,879

$

FAIR
VALUE

6,454
1,816
36
126
465
2,848
422
7,429
505
435
1,102
3,843
1,369
1,896
6,272
2,003
975
1,144
2,864
521
1,147
804
536
1,971
397
4,636
342
2,097
1,503
1,517
203
258
333
7,193
203
331
214
188
405
1,337
270
28
1,095
734
789
177
39
2,719
549
1,018
504
48
2,413
731
721
6,328
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United Kingdom - 0.13% (continued)
22¢919ad-9392-42a1-a274-1ed20166f000, 16.040%, 8/31/2023 +§x# Zopa 8/31/2018 GBP 2,001 $ 2594 $ 1,104
2319ad62-3ddf-4386-b4c2-369269381bf5, 22.170%, 10/30/2021 tx#" Zopa 10/30/2019 GBP 1 1 1
232b0191-9e2a-44cc-9665-419703d5e€945, 16.670%, 3/26/2024 +§x# Zopa 3/26/2019 GBP 2,640 3,485 3,218
2360e44e-c95a-4902-b572-09174fbf16e4, 25.290%, 1/15/2021 tx#" Zopa 1/15/2019 GBP 417 573 60
23b73e8c-85a8-40b5-83e0-72ac783c31d4, 19.010%, 1/28/2024 +§x# Zopa 1/22/2019 GBP 1,029 1,333 1,250
23b9a4c0-a0e3-4b9b-8ceb-0fcbfala4f68, 27.070%, 6/28/2023 t§x# Zopa 6/11/2019 GBP 1,310 1,667 1,614
23bfa525-f62d-424a-ba08-2c949fd6458f, 16.980%, 4/16/2023 tx# Zopa 4/16/2018 GBP 835 1,150 121
23f49ce0-0bb4-4e80-9c2d-ae5c37a05¢86, 9.980%, 6/26/2022 +x#" Zopa 6/26/2018 GBP 224 296 32
2465e1df-8¢c78-4c76-b4b1-2aa613de909e, 12.550%, 12/25/2022 +§x#" Zopa 12/05/2019 GBP 3,830 5,040 4,612
2468a68b-d6da-4155-afbd-ce1d99e22793, 4.940%, 11/18/2024 +§x# Zopa 11/18/2019 GBP 9,080 11,759 2,799
247707ca-b051-48ce-ba7e-35e537267dee, 16.400%, 3/25/2023 1§x# Zopa 3/06/2018 GBP 1,509 2,096 1,831
24dd1cb5-8efb-47cc-9d35-8¢82f6d56ed0, 14.420%, 3/21/2024 1§x# Zopa 3/21/2019 GBP 1,267 1,659 1,528
24dd278e-ad3e-4005-8ac9-fb9fa94f8ac, 17.850%, 10/01/2023 +§x# Zopa 9/30/2019 GBP 77 882 872
24faad02-442e-4f88-a5c0-8af7 1a4da2ae, 13.210%, 3/13/2023 tx# Zopa 3/13/2018 GBP 9,538 13,125 1,377
250776a7-2047-4f77-aa82-384aealc3d14, 20.010%, 11/05/2019 tx#" Zopa 10/31/2018 GBP 329 453 48
25365fa2-3f21-4837-adf5-21b1cadbd51d, 24.240%, 3/10/2023 +§x# Zopa 3/10/2020 GBP 407 525 489
25880120-84cf-44c2-bb65-f1b4d6f144f6, 13.720%, 10/25/2020 tx#* Zopa 10/25/2017 GBP 7,077 9,739 1,022
258fdac3-6ed4-4f01-98b1-91e62a97c462, 22.920%, 3/09/2025 tx# Zopa 3/09/2020 GBP 7,814 10,754 1,128
25c30a64-5651-488e-bddf-6ab3979c2041, 17.310%, 6/24/2024 +§x# Zopa 6/24/2019 GBP 3,898 4,967 4,752
25c4a6a3-e549-4b6c-bf9e-6e46511fb59b, 8.160%, 7/30/2024 +§x# Zopa 7/30/2019 GBP 3,297 4,009 3,946
269a4023-45eb-4e3f-bc78-8394f18b60a6, 21.040%, 1/23/2022 tx#" Zopa 1/23/2020 GBP 2,066 2,710 298
269ce5d3-5212-4124-abbe-252d68106a19, 23.780%, 1/15/2025 tx# Zopa 1/15/2020 GBP 1,924 2,507 278
26e9ff6f-3e13-4d8e-a40d-8e2fea2007f9, 25.430%, 5/15/2022 tx#" Zopa 5/15/2019 GBP 2,443 3,137 353
274d6052-2ace-41e6-a259-e02f5e7502de, 22.020%, 3/11/2023 tx# Zopa 3/11/2019 GBP 1,696 2,228 245
27ad4e95-71e6-434c-aadd-0b1623d68dc2, 16.510%, 10/01/2023 tx# Zopa 10/01/2018 GBP 10,727 13,988 1,548
27¢75865-33f3-4094-b8b5-c923fc4e447b, 16.820%, 6/10/2024 tx# Zopa 6/10/2019 GBP 5,815 7,381 839
280ed2e4-241a-4ebe-959e-58bde7719cf2, 12.150%, 6/05/2021 Tx#" Zopa 6/05/2019 GBP 648 891 93
2826f606-d1fc-4f38-b797-6708e0794d2b, 17.510%, 4/09/2024 1§x Zopa 4/09/2019 GBP 3,334 4,352 4,053
283fcb62-5550-4f7c-85be-92baa029f261, 29.990%, 7/14/2023 1§x# Zopa 1/14/2020 GBP 1,527 1,988 1,870
288177fe-cdac-41cb-9312-95d8e1e57a03, 25.240%, 6/10/2020 tx#" Zopa 5/21/2018 GBP 263 362 38
2889ee05-ada7-4b66-a628-417a48e68b61, 2.940%, 5/31/2023 18§x# Zopa 5/31/2019 GBP 2,632 3,328 3,154
28a8c27d-0091-4bc6-8fca-a00ffb3fd068, 22.420%, 10/15/2020 tx#* Zopa 10/15/2019 GBP 1,396 1,784 202
28fd958b-b1c8-48c9-b25¢-52f6cb2a1843, 14.920%, 3/19/2024 +x# Zopa 3/19/2020 GBP 7,189 9,893 1,038
29399f1b-7871-4184-ac92-d7adae1061bd, 6.910%, 2/19/2024 tx# Zopa 2/19/2019 GBP 12,514 16,352 1,806
2957e0d7-7f47-4310-8728-af489bfdbe7d, 18.430%, 8/01/2023 +§x# Zopa 8/01/2019 GBP 661 803 801
295e602d-592e-40ad-9331-aa7c0004713e, 21.730%, 4/02/2021 +x#" Zopa 4/02/2019 GBP 138 181 20
295ef9a9-8¢7b-42¢c1-9b61-240f946e1dbc, 12.900%, 5/08/2023 18§x Zopa 5/08/2018 GBP 829 1,123 998
299debc6-3262-4d5d-bc3d-ed70282b0026, 22.170%, 8/28/2021 +§x#" Zopa 8/14/2019 GBP 96 115 114
29e4bebc-1600-4b8c-850a-98dfd2f9d304, 23.200%, 6/24/2022 tx#" Zopa 6/24/2018 GBP 2,048 2,819 296
29e91e5d-d88a-4bdb-8390-327cc2601e41, 13.170%, 12/20/2023 tx# Zopa 12/14/2018 GBP 2,065 2,841 298
2a7105d0-85e4-46c8-a1a1-7a88ffa7775d, 25.260%, 4/02/2022 tx#" Zopa 4/02/2019 GBP 1,178 1,550 170
2aa78d47-11d2-4c6e-bb43-359c58df2db5, 22.280%, 8/20/2021 +§x#" Zopa 8/15/2019 GBP 1,674 2,028 2,003
2aabd6ae-3eb3-4d91-b9c4-d9233764afac, 15.030%, 2/20/2024 +§x# Zopa 2/20/2020 GBP 3,699 4,764 4,462
2b0a5b00-b61c-4bd9-b287-c3b4504e5e6¢, 19.660%, 2/10/2025 x# Zopa 2/10/2020 GBP 5,822 7,517 840
2b26ce9b-ca7d-45b0-9ed9-5295fbbb1748, 14.830%, 7/03/2022 +8§x#" Zopa 1/03/2020 GBP 1,426 1,864 1,710
2b555a28-1ce7-4f3b-8a64-71796¢bff131, 17.850%, 9/20/2023 tx# Zopa 9/20/2019 GBP 3,076 4,233 444
2b85e490-0d38-41bc-8324-1ca7c471a7ae, 14.180%, 10/31/2023 1§x# Zopa 10/15/2018 GBP 2,255 2,966 2,718
2b93e8de-5589-4af5-bd71-8af1d2e2a3f5, 13.320%, 12/18/2023 tx# Zopa 12/18/2019 GBP 7,377 9,654 1,065
2c398858-987a-4fd3-9a02-bbefe2eabceeb, 14.470%, 5/09/2024 tx# Zopa 5/09/2019 GBP 5,209 6,780 752
2c4f7661-6ab4-4ba1-a16a-2266e9a3f567, 23.520%, 11/16/2024 18§x Zopa 10/31/2019 GBP 2,630 3,406 3,220
2c71ec70-a0fb-4cd9-8fc2-97942a346d9f, 22.110%, 1/28/2023 tx#" Zopa 1/14/2019 GBP 5,552 7,144 801
2ce77f72-15fd-46bc-adf1-b04c6bc7edad, 26.270%, 7/11/2024 +8§x# Zopa 7/11/2019 GBP 467 587 572
2d236cb4-6d4b-48f2-aabb-6cef789d4657, 9.910%, 11/02/2022 +§x#" Zopa 8/16/2018 GBP 1,303 1,661 1,567
2d7fe9d1-8095-4e62-8a3d-98f69bff7151, 11.510%, 12/27/2022 +§x#" Zopa 12/10/2019 GBP 650 858 783
2d81569d-d4db-43d6-9c72-809ab72827aa, 22.340%, 12/05/2024 tx# Zopa 11/15/2019 GBP 7,500 9,679 9,055
2db77605-085f-4786-9222-5e5¢7381a8f3, 12.610%, 10/01/2023 +§x# Zopa 9/25/2018 GBP 8,013 10,551 9,649

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
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United Kingdom - 0.13% (continued)
2de8e28c-ad06-41c7-9b70-18106d0b21e3, 15.080%, 1/31/2022 tx#"
2e13331b-fe71-4e8d-8bab-a7ec560bfd06, 16.180%, 10/31/2022 +§x#"
2e736594-b4af-4678-8d68-3d430c8c981b, 16.510%, 9/07/2023 +§x#
2ealc8a2-20da-4d90-8351-75fd71974111, 25.890%, 5/08/2024 +§x#
2ea3e85d-5af5-445f-8c9e-48ead95e4e2b, 19.640%, 3/19/2024 +x#
2ecba1c1-829d-4f1f-b371-094e4bc0d865, 14.560%, 2/18/2024 +§x#
2ed85056-c888-4285-be3c-be227c2934e9, 7.250%, 2/06/2024 +§x#
2ef9f894-ceb2-42ab-95bc-faad45b7a5bf, 12.810%, 9/27/2023 tx#
2f255211-82f4-408d-8da3-1df2ef31c1a3, 17.990%, 6/18/2023 1§x#
2f59939¢-3f93-49f5-b16a-e1a6e60badde, 21.880%, 9/17/2024 tx#
2f86ff14-ff52-4abc-83bc-1b7b84518b6b, 16.940%, 5/17/2024 1§x#
2f910c95-c3cc-4ade-b9de-fe2b8fe2eedf, 22.370%, 4/06/2022 tx#
2fbb4f35-99a2-4dae-bb37-7bfc0184e2f0, 25.520%, 10/11/2023 tx#
2fc990c7-f002-4bff-8468-37dc6ddc9f88, 25.500%, 10/26/2023 tx#
2fcff015-f589-4943-a8df-b0e471ebcce2, 21.280%, 8/29/2020 +§x#"
30095ffc-2488-48fe-b160-584d5996fe08, 25.970%, 5/31/2021 tx#"
302b85a6-cd89-4b12-975e-5b8779a0705c¢, 16.100%, 12/04/2023 tx#
30574ef3-0b14-4574-9e3a-8e558dadc22d, 23.520%, 2/10/2025 tx#
30623305-798e-4982-aac2-9f11bed12f92, 16.870%, 12/11/2022 tx#"
3072577a-0c20-4e3e-aa9d-8ebf797fdech, 24.970%, 1/30/2022 +§x#"
30850607-eb1f-49e2-a8f2-f1532e53eeb7, 26.430%, 2/21/2022 tx#"
30a8a9d6-6581-49d6-a9ca-6fd2ed8d76d5, 8.040%, 8/03/2024 tx#
30a911cb-1eb0-4930-880f-9d1ab8b7a64e, 25.730%, 5/28/2022 tx#"
30b3d105-79e5-478e-99df-b7ef30184e74, 5.020%, 5/24/2024 tx#
30cc9650-ed74-4676-b043-80124c8a5ad3, 16.510%, 10/28/2023 1§x#
30e2d30f-ed21-4a21-b4f2-a5bd6a5a2d02, 19.270%, 10/22/2023 tx#
313563fa-22a8-40f6-b863-2487cae7f649, 8.590%, 2/12/2023 +§x#"
3150f611-cd91-42a6-a18d-e77035ea3109, 16.410%, 9/18/2023 +x#
319a401d-819d-4502-8e1c-12e79e5c¢916a, 25.990%, 6/11/2024 tx#
31acec2f-1325-4222-856a-aad2d029939f, 20.520%, 2/26/2021 +§x#"
31b48245-871c-4d3c-a94a-d1b378699¢18, 22.940%, 10/07/2024 +x#
31e0e0ce-0519-479e-9cb7-4f2636c7335b, 20.850%, 1/09/2022 +§x#"
31ebcf31-6e1e-4a91-b4a8-21183ad12¢6f, 9.230%, 9/13/2021 tx#"
31eeecb1-0d37-4202-8189-03cf52a7c397, 11.860%, 1/14/2021 tx#"
31f204d1-4c1e-4a22-90bf-2faec32deade, 26.080%, 3/01/2023 tx#
31f79d06-b846-4cc9-b3d9-9c25¢c2ab4435, 21.100%, 11/22/2019 tx#»
32614e13-2ad4-4ade-a42b-ebdac2d6006f, 24.700%, 12/01/2023 tx#
328fb4b5-76dc-4a19-873d-67c34c1ffda2, 25.890%, 4/06/2024 +§x#
32991465-4104-4903-a5dd-50c86f839686, 25.930%, 6/17/2024 tx#
32ce8d6a-fa1d-4025-94ab-b28b4c004a84, 19.640%, 3/16/2024 tx#
32e15d45-a4be-446f-bf66-9aabd7a01a0a, 21.960%, 7/20/2022 tx#"
32f793e1-d7d6-4588-9abc-1244513075d7, 25.360%, 8/06/2023 1§x#
33092da8-1974-464e-b075-6aa535fe2974, 12.290%, 1/28/2021 t§x#"
33280e73-a0dc-4b1a-97d0-674bad7e2e0e, 24.880%, 3/01/2023 +8§x#
33658f96-8489-4866-a599-28a5aa7067ed, 17.350%, 6/20/2024 +x#
33670e38-7bf3-411d-9718-e115b3099292, 25.040%, 5/02/2023 +§x#
33ad57f1-c34d-43cd-8041-03e3560ff757, 25.480%, 10/08/2023 +§x#
33dd832f-c584-4267-a2fa-4bce4d18097f, 20.600%, 11/30/2020 +§x#"
34104c9b-621a-484b-9c94-5303addacd8a, 29.380%, 6/21/2023 +§x#
34238fc3-2ef2-4efb-86ca-c18a693a68c4, 25.890%, 5/23/2023 +8§x#
3437f3b5-93cf-4705-a126-06be8b2ebabb, 12.780%, 3/09/2023 tx#
343807fe-b0f0-4ba3-aa3b-a3feef7403b3, 24.740%, 5/07/2024 t§x#
3444848a-abb1-4ed5-a53b-c0240a8f132b, 20.510%, 1/15/2022 tx#"
344c38ce-39bd-4673-acb7-e715feab8a2b, 4.700%, 11/01/2020 +§x#*
342eb996-3¢18-40b1-9¢c6d-3520d2a6d6b4, 15.130%, 3/28/2023 tx#
34d1a8d4-4c24-42e4-bf4d-f6ed8bebedf8, 16.940%, 2/01/2024 t§x#

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.
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PRINCIPAL
AMOUNT
GBP 8,008
GBP 158
GBP 1,924
GBP 3,137
GBP 10,302
GBP 2,346
GBP 4,170
GBP 11,532
GBP 882
GBP 4,582
GBP 5,756
GBP 4,518
GBP 9,114
GBP 14,540
GBP 300
GBP 3,862
GBP 16,313
GBP 5,182
GBP 2,021
GBP 509
GBP 2,392
GBP 10,334
GBP 3,742
GBP 4,855
GBP 4,974
GBP 4,184
GBP 347
GBP 3,638
GBP 2,012
GBP 282
GBP 8,210
GBP 642
GBP 3,009
GBP 1,331
GBP 1,973
GBP 2,209
GBP 6,039
GBP 715
GBP 4,795
GBP 2,978
GBP 615
GBP 970
GBP 393
GBP 775
GBP 9,852
GBP 1,759
GBP 3,390
GBP 544
GBP 271
GBP 559
GBP 3,405
GBP 4,391
GBP 986
GBP 1,021
GBP 5,566
GBP 4,419

COosT

10,225
210
2,486
4,079
11,887
3,050
5,394
15,870
1,155
6,306
7,322
6,218
12,543
19,176
387
5,315
20,850
7,131
2,782
655
3,291
12,822
5,150
6,173
6,560
5,758
480
4,747
2,560
376
11,299
818
4,141
1,831
2,605
3,039
7,736
935
6,599
3,650
808
1,256
509
1,001
12,555
2,387
4,456
693
346
747
4,462
5,740
1,357
1,247
7,362
5,818

FAIR
VALUE

1,156
190
2,333
3,830
1,487
2,824
5,002
1,665
1,065
661
7,013
652
1,316
2,099
179
557
2,355
748
292
614
345
12,349
540
701
6,074
604
417
525
290

9
1,185
773
434
192
285
319
7,432
250
692
430
89
1,180
470
936
1,422
2,145
4,137
654
331
683
491
5,367
142
1,223
803
5,332
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ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United Kingdom - 0.13% (continued)
351d11e0-32b5-4dc2-bcba-f908bfc2ff4c, 23.280%, 11/20/2022 +§x#" Zopa 11/12/2019 GBP 912  $ 1,171 § 1,097
356d8505-9bc4-4f3c-97da-376a897b03ad, 25.150%, 7/27/2024 tx# Zopa 7/12/2019 GBP 9,846 13,550 11,843
357a34ed-b194-49f3-ba70-f1c1251115ef, 16.590%, 6/04/2023 T§x# Zopa 6/04/2018 GBP 1,456 1,938 1,760
358651bd-b581-4edb-a276-6b386112¢187, 12.510%, 2/18/2021 +§x#" Zopa 2/18/2020 GBP 195 254 73
35909d30-47c0-46e8-92f8-fd50239e8622, 27.540%, 6/21/2023 t§x# Zopa 6/21/2019 GBP 3,126 3,984 1,828
359d14a8-e739-452a-91aa-d618017f42fb, 20.720%, 7/01/2022 tx#" Zopa 6/25/2019 GBP 3,912 5,383 565
359d6385-d95b-43c0-b67e-8494afda2c9d, 21.520%, 3/01/2021 tx#" Zopa 2/17/2017 GBP 2,086 2,871 301
35ad718a-2d42-4e94-9624-bbf27c53aea9, 20.670%, 2/06/2021 tx#" Zopa 2/06/2020 GBP 469 626 512
35¢9a77b-bd9b-49d4-97d0-fb34e94b8bb6, 13.540%, 7/18/2024 tx# Zopa 7/18/2019 GBP 9,098 11,423 1,313
3616645c-afaf-49fc-baf5-e5e5258dacce, 2.940%, 3/20/2024 +§x# Zopa 3/26/2019 GBP 4,159 5,510 4,951
361a0d96-ae77-4dc6-b98a-8323bfbbedb4, 26.270%, 7/17/2024 +§x# Zopa 7/02/2019 GBP 1,759 2,212 2,158
3620f00b-5e11-4780-90da-5c3a4daaa8bf, 11.510%, 12/25/2022 tx#" Zopa 12/19/2019 GBP 4,735 6,161 683
362c25ce-2588-47a8-8535-598ad8eb58f2, 22.370%, 5/03/2022 tx#" Zopa 5/03/2018 GBP 1,246 1,691 1,499
36461eb2-84f3-4629-ac93-2233ed76eec2, 12.810%, 10/20/2023 +§x# Zopa 10/16/2018 GBP 3,351 4,398 4,044
37180f7f-257b-45bb-9705-2caeb72f9dfd, 21.730%, 4/18/2021 tx#" Zopa 4/18/2019 GBP 1,541 2,001 222
371ab1e6-8b47-4c70-ac86-61aabb59daff, 29.670%, 12/02/2023 tx# Zopa 12/02/2019 GBP 10,297 14,171 1,486
371b346¢-4871-4e4b-8d74-1a9a761cf547, 19.600%, 8/15/2024 +8§x Zopa 8/15/2019 GBP 1,660 2,011 2,001
37304342-d46a-42ca-9d2f-cb5b453ef921, 31.320%, 7/23/2023 +§x# Zopa 7/15/2019 GBP 2,083 2,607 2,560
37524fb3-bd92-4e54-8c46-01439b59838f, 20.440%, 8/12/2024 +§x# Zopa 8/12/2019 GBP 5,137 6,203 6,273
378c31¢8-88e0-4d76-b908-9f48a5e41528, 22.920%, 10/07/2024 +§x Zopa 10/07/2019 GBP 4,757 5,849 5,804
37957bf0-9089-4b36-961d-a061eccae3ac, 24.740%, 2/07/2023 +§x#" Zopa 2/07/2020 GBP 291 375 351
37¢9586¢-740a-4193-bef2-1a29ed2a0bc0, 28.280%, 3/13/2022 tx#" Zopa 3/13/2019 GBP 397 526 57
37d49d55-f2a8-444a-b7e7-740378ad877d, 7.960%, 6/27/2024 +§x# Zopa 6/27/2019 GBP 2,487 3,158 2,980
37f8f0e2-a8f3-43a2-89e5-2191¢201169f, 29.000%, 7/03/2021 tx#" Zopa 7/03/2019 GBP 1,684 2,118 243
3810a9dc-e9ca-43d5-b2c6-5ff4ba34e209, 13.600%, 7/06/2021 tx#" Zopa 7/06/2018 GBP 2,699 3,715 390
385b50bf-ab4a-4df0-9ec4-ae0834f9fa64, 6.690%, 2/05/2023 tx#" Zopa 2/02/2018 GBP 7,803 11,018 1,126
38c03f0a-3258-4b80-a4be-694e66d1b97d, 28.280%, 12/02/2022 tx#" Zopa 12/02/2019 GBP 3,084 3,993 445
38c¢10714-d9ed-4ba1-96d4-0f9b263bff7b, 27.140%, 5/17/2023 +x# Zopa 5/07/2019 GBP 4,713 6,161 680
38d5feed-2003-4c3c-9dc9-30ffaefdc996, 15.530%, 10/15/2024 +§x# Zopa 10/15/2019 GBP 5,779 7,384 7,001
38d8d82e-e7ec-45f9-97ea-3ba075be74bd, 17.520%, 8/08/2023 +§x# Zopa 8/08/2019 GBP 215 261 260
38eb2ff9-41f7-4€58-b08f-6119446568f2, 13.480%, 11/09/2020 t§x#" Zopa 11/09/2017 GBP 3,235 4,270 3,889
3955a73f-5bea-4de6-b370-d0a4d2461587, 12.900%, 5/14/2023 tx# Zopa 5/14/2018 GBP 6,046 8,199 873
39a271be-e551-4403-99da-2e502dff40ca, 19.240%, 2/11/2021 tx#" Zopa 2/11/2020 GBP 482 657 147
39f000b7-6b6f-4€69-bb42-51040159¢130, 16.230%, 7/21/2022 tx#* Zopa 7/05/2019 GBP 5,938 7,437 857
3a039672-3ac5-4651-b9cc-d56f91b97d34, 26.100%, 10/16/2022 +§x#" Zopa 10/16/2018 GBP 1,026 1,353 1,246
3ale5ee1-2d08-4153-9db0-7b323664bf0a, 20.790%, 8/07/2022 tx#" Zopa 7/25/2019 GBP 4,013 4,970 579
3a63783d-ec03-416a-a8a3-e9cd1b565b75, 20.090%, 8/06/2021 +x#" Zopa 8/06/2018 GBP 2,977 3,853 430
3abeff07-d74d-449f-b845-579b0fa05f55, 24.700%, 2/01/2024 tx# Zopa 2/11/2019 GBP 9,754 12,578 1,408
3ac44cca-e262-4a0d-9b27-625f94a48a37, 15.210%, 9/05/2023 tx# Zopa 9/05/2019 GBP 5,182 7,131 748
3ad7ecd7-3052-4a44-9fef-53a93af334c, 21.040%, 1/27/2022 +§x#" Zopa 1/27/2020 GBP 389 507 465
3b0c5459-9730-464d-aeaa-9¢c25789fa6a9, 19.500%, 4/05/2023 tx# Zopa 4/05/2018 GBP 9,335 13,153 1,347
3b18c8b0-fec4-439¢c-b072-4e4871da1011, 6.780%, 11/10/2020 +§x#" Zopa 10/18/2019 GBP 4,528 5,860 5,409
3b439541-f60e-4708-8b67-e00ed1736f1b, 22.970%, 11/01/2024 t§x Zopa 10/15/2019 GBP 3,963 5,064 4,831
3b4546f9-3cff-4e9¢-9e90-b9f790584 319, 13.000%, 3/13/2023 +§x# Zopa 3/13/2018 GBP 2,155 3,009 2,598
3b4b7484-7ed0-4de3-b0ad-0ad48a5cf768, 4.890%, 11/02/2022 +§x#" Zopa 10/30/2017 GBP 385 509 463
3b4f2768-1d56-45e8-9cad-7684cad6c9a2, 24.680%, 12/01/2023 tx# Zopa 11/15/2018 GBP 7,606 9,721 1,098
3b6b40d6-1adc-4946-a658-3e1258e04227, 22.170%, 8/28/2021 tx#" Zopa 8/13/2019 GBP 442 608 64
3b8ba70e-ce77-4909-80c3-ebb23b93c3ac, 15.070%, 11/19/2022 tx#" Zopa 11/19/2019 GBP 4,770 6,564 689
3b8ed883-712e-4ba1-b576-c2ad0f027050, 24.770%, 4/04/2020 tx#" Zopa 3/28/2017 GBP 2,360 3,247 341
3bacfddf-e0b9-4742-9e57-477e4d02b0a2, 21.800%, 12/12/2024 tx# Zopa 12/12/2019 GBP 8,404 11,565 1,213
3bebc4d2-a328-41fd-a3b8-32f4bb9256d0, 12.910%, 7/15/2023 t§x# Zopa 7/27/2018 GBP 2,065 2,707 2,489
3bff24b7-63€2-4667-bd93-fa9b65dce97a, 30.540%, 7/11/2022 tx#" Zopa 7/11/2019 GBP 10,209 14,050 1,474
3c0964ca-23a1-4d4d-8c6d-9418d3432528, 14.820%, 8/25/2022 +§x#" Zopa 8/13/2018 GBP 213 271 244
3c2d712b-c04b-49da-8209-231cfa7b915f, 21.570%, 3/02/2023 tx# Zopa 3/02/2020 GBP 1,993 2,545 288
3c4f28ef-344a-4e46-bbde-bbd4ecb9ffb1, 22.120%, 6/01/2023 +§x# Zopa 6/17/2019 GBP 3,095 3,888 3,741
3c547cf0-9c34-4af3-99fa-842b861d0alc, 12.310%, 10/16/2024 +x# Zopa 10/16/2019 GBP 3,658 4,690 528

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
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United Kingdom - 0.13% (continued)
3c585192-6560-4d23-a820-99d09a4f7f92, 20.090%, 5/22/2021 tx#"
3c67066d-892f-476e-84a7-ddba267a0f44, 4.980%, 1/09/2021 tx#"
3d05f13b-b70e-4d9b-af37-687005f8faee, 15.250%, 2/18/2025 t§x#
3d12e41c-7e96-4614-b6e4-cedal6aa768b, 25.130%, 8/01/2024 tx#
3d52da15-d029-4c44-9a98-84f80c291ec8, 6.450%, 4/03/2023 +§x#
3d892e06-aef9-450f-ad11-2020fc2cf8aa, 13.170%, 1/22/2024 tx#
3dc066e8-e483-40d5-ae25-c16f7cd07c3f, 2.940%, 2/26/2024 t§x#
3e2d6b76-6e4c-40be-8afa-93dc64ab0447, 25.820%, 5/27/2023 1§x#
3e34530d-02ec-466b-9341-c3516848ee5c, 16.490%, 9/26/2023 tx#
3e4eda2e-d50c-44af-8550-fbe7c02e63de, 20.500%, 12/01/2020 +§x#"
3e564176-27b0-41f5-b4a3-bdf89456b555, 7.350%, 4/24/2024 t§x#
3ea24637-dc0c-4fa1-bacd-638acabcaed4, 25.480%, 10/31/2023 tx#
3eb1def6-0455-48b3-a017-dd31a876df5b, 24.680%, 1/15/2024 +8§x#
3eb7180c-fdf9-4409-a913-75¢91864fd2a, 28.280%, 12/03/2022 tx#"
3ec57e0d-9471-4e8c-8884-8613caa82d64, 28.920%, 11/14/2022 tx#"
3ee0353a-30af-4aa5-8ab0-f1ac212e08bf, 17.610%, 1/28/2024 tx#
3f4c744a-9016-4765-b247-fe73196545ee, 27.660%, 11/04/2023 tx#
3f5120b5-bee5-46d1-9a70-e817e6c8a4d4, 14.990%, 7/17/2022 tx#"
3f546528-06f2-4862-8f4e-bb63cdabecea, 25.480%, 11/02/2023 tx#
3f6c029e-ff01-4fe3-9d31-bda379ed2c79, 25.890%, 4/23/2024 tx#
3fb5e27d-493d-46b6-b367-5e77bae2423e, 25.380%, 11/27/2022 +§x#"
3fbde1ad-c7cb-4ec2-bb45-7dcb8226d4ff, 5.440%, 8/06/2024 +§x#
3fbed91c-8113-4e86-a414-35d0f280a7d8, 24.680%, 11/21/2023 +x#
3fea9795-016e-462e-a043-c1abc84b0128, 12.510%, 8/21/2020 +§x#"
40841cc6-6971-4d32-9dc0-7b7de55a7b5a, 15.940%, 2/13/2024 +8§x#
40964936-754d-4430-9f54-d953ee872762, 20.540%, 2/25/2025 1§x#
409dc009-0644-4da8-8381-0738b65db34f, 22.920%, 3/09/2025 tx#
40d1283e-3eb7-47d6-a449-4f3b6d3782cd, 11.510%, 12/28/2022 T§x#"
4137b5d1-97ca-4811-b450-d0759fc03532, 16.930%, 9/05/2024 1§x#
41469062-f435-41fc-a916-35436a77calb, 15.170%, 1/11/2024 +§x#
414bad4f-3672-466d-a008-9ef3a841f2e2, 12.490%, 3/14/2020 t§x#"
41539fe6-1f1d-4eda-ab36-59dfbbc623d4, 12.610%, 10/10/2023 +8§x#
41851cdf-0559-412b-a981-7a0c1328f31a, 24.680%, 11/27/2023 tx#
418c332d-4827-4beb-9bd7-9b92b4b2c225, 10.920%, 5/03/2023 tx#
41fca9b4-6f02-4141-9248-4512ba96fd67, 18.380%, 11/22/2022 tx#"
422ff5b1-83b6-48d6-9cc2-c469d1cb4280, 19.790%, 12/01/2022 T8x#
42387562-940d-4cf2-9e12-4bd066b006b8, 10.000%, 5/26/2022 +x#"
427a7dc8-645f-4019-8008-d8751befa2c5, 25.730%, 2/24/2022 +§x#"
429b98f5-1c75-4b7b-849b-ad25cfa1de64, 20.320%, 8/12/2022 Tx#"
42a16d13-24e7-4bda-9df1-449e35a6edac, 24.690%, 1/07/2024 +x#
42df7ede-fe11-4211-9a7a-df43332f3953, 26.430%, 11/19/2021 tx#"
4331f06a-4c53-4af0-8¢3f-0f84f0d3937b, 5.880%, 1/03/2024 1§x
436a76¢c7-dec5-4301-86d8-b474ffd304c5, 15.940%, 11/12/2023 1§x
43867406-4baf-4887-840c-cc069515b6e6, 19.380%, 12/07/2019 tx#"
43b2df3a-fb63-4464-b0ff-b6ab575d1ab3, 16.640%, 2/10/2025 +x#
441e1fdb-52d3-4f7d-84d1-6f3f97bc4f31, 7.160%, 12/19/2021 tx#"
44484862-c9d7-4826-8db0-94f6bbc96c6a, 24.850%, 3/25/2022 t§x#"
44b78c57-7947-41f1-9bba-52c0cfobdb42, 26.070%, 1/23/2023 tx#"
44ddcc5b-e86b-4902-8b01-b9b725613615, 12.040%, 2/03/2023 1§x#"
45031665-3293-441-b55f-f3d9ee9bd073, 20.320%, 8/09/2022 tx#"
451f546a-69d2-490d-abaf-daab69a2fa04, 22.130%, 10/08/2020 tx#"
4530b35¢-5069-4157-93f0-24965756a6f4, 13.140%, 4/01/2024 tx#
454b49cd-1898-404b-b189-f4ee2bbfec69, 27.070%, 6/12/2023 +§x#
45744654-0450-47dd-8f17-7dff271c8ccd, 21.730%, 12/17/2020 +§x#"
457afb55-a742-4d60-8163-896e3a0316d8, 10.610%, 1/17/2021 +8§x#"
45920443-d256-4b88-a966-062a147cab37, 20.790%, 12/17/2024 +§x#

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.
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ORIGINAL
ACQUISITION DATE

5/22/2018
1/09/2020
1/13/2020
7/11/2019
4/03/2019
1/22/2019
2/19/2019
5/27/2018
9/11/2018
11/23/2018
4/29/2019
10/26/2018
1/09/2019
12/03/2019
11/14/2019
2/03/2020
11/04/2019
4/23/2018
11/02/2018
4/11/2019
11/12/2019
8/06/2019
11/21/2018
8/21/2019
2/13/2020
2/25/2020
3/09/2020
12/18/2019
8/27/2019
12/18/2019
2/27/2018
10/10/2018
11/27/2018
5/09/2019
11/22/2019
12/05/2019
5/21/2018
8/09/2019
8/12/2019
1/07/2019
11/19/2019
1/03/2020
11/12/2019
11/19/2018
2/06/2020
12/19/2019
9/25/2019
1/11/2019
2/03/2020
8/09/2019
10/08/2019
3/14/2019
6/12/2019
12/17/2018
1/17/2020
12/17/2019

February 28, 2023

PRINCIPAL
AMOUNT
GBP 5,181
GBP 1,185
GBP 3,210
GBP 9,921
GBP 1,947
GBP 8,917
GBP 2,194
GBP 810
GBP 7,804
GBP 965
GBP 3,078
GBP 8,108
GBP 3,367
GBP 2,249
GBP 1,788
GBP 3,822
GBP 8,782
GBP 4,297
GBP 6,579
GBP 4,408
GBP 363
GBP 4,321
GBP 6,574
GBP 255
GBP 6,353
GBP 4,441
GBP 10,619
GBP 1,741
GBP 5,132
GBP 4,541
GBP 125
GBP 7,278
GBP 10,116
GBP 10,964
GBP 693
GBP 586
GBP 2,352
GBP 671
GBP 1,659
GBP 9,085
GBP 2,498
GBP 326
GBP 4,320
GBP 262
GBP 9,284
GBP 4,677
GBP 302
GBP 3,300
GBP 676
GBP 1,781
GBP 1,008
GBP 8,856
GBP 585
GBP 445
GBP 283
GBP 1,704

CosT

7,129
1,549
4,171
13,653
2,548
11,656
2,866
1,074
10,739
1,236
3,983
10,380
4,311
2,923
2,303
4,966
12,086
5,913
8,580
6,067
467
5,256
8,421
309
8,290
5,774
13,916
2,278
6,306
5,943
174
9,630
13,921
15,089
889
771
3,158
806
2,003
11,556
3,230
426
5,552
360
11,999
6,437
373
4,240
878
2,451
1,231
11,714
742
563
368
2,237

FAIR
VALUE

748
171
3,882
1,432
2,336
1,287
2,613
994
1,126
1,155
3,693
1,170
4,125
325
258
552
1,268
620
8,031
636
441
5,148
8,060
80
7,610
5,389
12,763
2,094
6,226
489
48
8,773
1,460
1,583
100
164
340
361
239
11,100
361
391
5,220
38
1,340
675
365
476
812
257
145
1,278
714
273
338
2,072
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STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United Kingdom - 0.13% (continued)
45a14c9b-99e8-4828-a3e1-6b294b0df393, 21.230%, 6/26/2022 tx#" Zopa 6/26/2019 GBP 5083 $ 6,450 $ 734
45aadcd9-7f79-473c-bc1f-78f5c0f45f8f, 19.100%, 5/22/2021 +x#" Zopa 5/22/2019 GBP 2,925 4,025 422
45ba4de3-fd83-451d-8dff-8994d8e72cal, 29.000%, 7/01/2021 tx#" Zopa 7/01/2019 GBP 1,043 1,436 151
45c24806-1527-4ab8-95b7-e8d3318f7628, 17.130%, 1/08/2025 tx# Zopa 12/17/2019 GBP 21,965 30,228 3,171
45e978cb-7fae-41ac-add2-3249f37f95ed, 24.740%, 1/17/2024 tx# Zopa 1/10/2019 GBP 4,113 5,243 594
46516c0a-1ea7-482c-b99c-c7974e2bd43f, 14.830%, 5/12/2022 tx#" Zopa 11/12/2019 GBP 4,497 6,189 649
46750970-55b9-4967-94ca-ed11c7c4eed0, 16.410%, 3/06/2023 t§x# Zopa 3/06/2018 GBP 568 788 684
469b1f14-1158-4€71-8795-dc109371f7e2, 8.130%, 9/05/2024 +§x# Zopa 9/05/2019 GBP 3,553 4,381 4,254
469fa24a-c728-442c-bf0d-6a9b37263726, 27.550%, 6/06/2024 +§x# Zopa 6/06/2019 GBP 2,747 3,498 3,358
46bdaece-b6cd-43f4-ac06-ca3cd0ed48b7, 18.160%, 12/13/2024 +8§x# Zopa 12/13/2019 GBP 3,074 4,101 3,720
4781be17-1cab-4a20-95ef-7d646d46fab6, 19.230%, 10/23/2023 tx# Zopa 10/23/2019 GBP 3,894 5,029 562
47a94899-17fa-4f8a-a4bf-a2b51da75736, 25.560%, 9/30/2023 +8§x# Zopa 9/25/2018 GBP 1,164 1,534 1,430
47adb57c-ef25-41d8-bc05-6ab40f1c7dfe, 21.760%, 4/13/2022 tx#" Zopa 4/13/2017 GBP 4,102 5,153 592
47cdbe17-a7c6-4d1a-9f89-f2b89b8debce, 27.090%, 12/01/2022 tx#" Zopa 11/20/2019 GBP 3,547 4,881 512
4847e11c-0637-49b5-afcc-532128e1373e, 16.700%, 4/20/2023 t§x# Zopa 4/03/2018 GBP 709 999 415
487560cf-c9ba-484b-bf63-83dda5a557f9, 26.830%, 3/30/2023 +x# Zopa 3/19/2020 GBP 6,964 8,036 1,005
48900a34-785c-4469-9714-29de2592b8b 1, 24.740%, 5/07/2024 tx# Zopa 5/07/2019 GBP 5,708 7,423 3,071
489654 35-cca4-4b8f-b21a-64c46d04d7ed, 22.870%, 3/06/2021 t§x#" Zopa 3/06/2020 GBP 392 511 463
48a80945-908c-48e1-9908-2f202276cbe6, 22.170%, 10/29/2021 tx#" Zopa 10/29/2019 GBP 2,175 2,994 314
48b67b32-a387-4ead-bb1f-af3660c1bbab, 24.880%, 1/23/2023 tx#" Zopa 1/16/2020 GBP 1,962 2,566 283
49188eb5-23db-4634-8a4b-ebd7a47265a2, 32.020%, 10/01/2023 +x# Zopa 9/04/2019 GBP 6,682 8,167 964
4946d2df-ad74-495a-a4d0-4f944bbf44e0, 23.900%, 3/16/2022 tx#" Zopa 3/16/2020 GBP 2,014 2,772 291
49ac93e5-4c81-400c-b24e-1ac1db50acf7, 12.560%, 5/27/2020 tx#" Zopa 5/25/2018 GBP 979 1,303 141
49acaf48-b1fb-4d66-ab7a-f0909b1f4eac, 13.280%, 4/10/2023 +§x# Zopa 4/10/2018 GBP 1,905 2,701 2,295
49b9145¢-1abf-4112-80cb-1d5a3f0aed5d, 30.900%, 3/06/2024 tx# Zopa 3/06/2020 GBP 5,260 7,239 759
49cc6532-3¢c45-4421-bde9-b32088ae5fe3, 12.880%, 5/15/2023 +§x# Zopa 5/14/2018 GBP 1,342 1,819 1,617
49dae063-b3c9-45df-a669-342a2b552cdc, 26.310%, 11/14/2021 Tx#" Zopa 11/14/2019 GBP 1,046 1,348 151
49ddbc28-89f0-46fd-99cd-688eed03c2b3, 28.280%, 5/13/2022 +8§x#" Zopa 5/13/2019 GBP 128 166 70
49e8fb7e-bf69-48de-b2e7-18864d07754b, 22.760%, 8/19/2024 tx# Zopa 8/19/2019 GBP 2,048 2,818 296
49fcacaf-77d1-4b65-bb7c-3e289f4ed916, 15.550%, 10/27/2024 +§x# Zopa 10/21/2019 GBP 3,525 4,569 4,291
4a3e5612-a8b1-4dbf-a6fe-471500d77398, 21.860%, 10/12/2020 tx#" Zopa 4/12/2019 GBP 1,880 2,588 271
4a59dc4f-8bab-4bfe-a8f3-423d0b096487, 31.050%, 3/02/2024 +§x# Zopa 3/02/2020 GBP 1,326 1,692 1,619
4a7f3dde-59dc-4c8c-9592-aa12f0c8081c, 16.800%, 9/19/2024 t+x# Zopa 9/19/2019 GBP 5,225 6,543 754
42aef0844-915e-47ec-82f9-cb4dc53f0c21, 22.120%, 4/09/2023 tx# Zopa 4/09/2019 GBP 13,527 18,615 1,952
4afb133d-2c94-43d3-87b3-ff23a297ec6b, 20.750%, 7/10/2021 Tx#" Zopa 7/10/2019 GBP 210 289 30
4b64d920-59a9-40da-a610-1485fedd26bf, 2.940%, 5/14/2023 1+§x Zopa 5/14/2018 GBP 438 594 526
4b7a2490-10cb-4b5f-b457-42b1e€33933c9, 25.490%, 9/30/2023 +§x# Zopa 10/11/2018 GBP 2,034 2,691 1,148
4b928ded-1682-42e5-a988-acf79f862504, 29.750%, 5/01/2022 tx#" Zopa 10/10/2019 GBP 607 756 88
4ba7ae87-f9d8-4613-8901-a3501e3db4bd, 7.350%, 1/03/2025 tx# Zopa 1/03/2020 GBP 5,216 7,179 753
4beef9c8-cdch-4640-8bbd-6244df6fae88, 14.900%, 7/27/2022 tx#* Zopa 7/27/2018 GBP 2,920 3,828 422
4c104c4c-eaf4-4d8a-86ba-3a914ec8elc4, 27.520%, 8/08/2023 tx# Zopa 8/08/2019 GBP 6,259 8,614 904
4c16a441-c029-4b5b-882b-055cb5c68d77, 24.700%, 1/18/2024 tx# Zopa 1/18/2019 GBP 10,423 13,504 1,505
4c2cf093-76de-42d1-bdc6-f7f73f38e05€e, 8.860%, 2/04/2024 +§x# Zopa 2/04/2020 GBP 3,282 4,277 3,919
4c41418f-79ff-4222-992a-1d4a8b2b357a, 7.040%, 4/23/2022 +x#" Zopa 4/23/2019 GBP 7,660 9,914 1,106
4c877353-60ff-4625-a7c0-4d5a5d38527¢c, 26.190%, 10/01/2022 tx#" Zopa 9/21/2018 GBP 1,385 1,906 200
4cb19d27-bd45-4a39-b002-c7bf2d9e37b3, 22.080%, 11/01/2024 +§x# Zopa 10/28/2019 GBP 2,544 3,272 3,088
4cca9528-067c-4cc1-b13b-0e8e799b86¢9, 28.500%, 1/31/2022 tx#" Zopa 1/31/2017 GBP 1,827 2,515 264
4cd7c837-f04a-4cbe-bc7c-ed172941a091, 20.170%, 11/07/2020 tx#* Zopa 5/07/2019 GBP 716 986 103
4cded9f2-4f5a-42de-aaac-6cb522942a96, 5.050%, 5/22/2024 +8§x# Zopa 5/22/2019 GBP 2,648 3,353 3,172
4ce7e79b-6e51-4604-9da1-6fc93b7e1fb9, 20.630%, 2/19/2025 tx# Zopa 2/19/2020 GBP 11,100 14,346 13,373
4ce87b4c-4151-491b-afee-ca74b9fcae3e, 25.710%, 10/24/2022 +§x#" Zopa 10/24/2019 GBP 467 601 569
4d5e43dc-6610-46ff-a036-3a41fb42f739, 14.200%, 10/30/2023 tx# Zopa 10/12/2018 GBP 14,538 20,006 2,098
4d7117fe-83a5-45d6-a535-cbc35a81fcc6, 14.370%, 7/09/2022 +x#" Zopa 6/07/2018 GBP 5,440 7,301 785
4d743084-c256-423d-acda-9183c8d3621b, 18.540%, 12/02/2020 tx#" Zopa 12/02/2019 GBP 473 652 68
4d95b7b6-e843-430d-9194-63f10527f519, 27.070%, 4/20/2023 +§x# Zopa 4/04/2019 GBP 186 243 227
4dcfb5bc-7e83-4469-9952-€808130efcas, 24.650%, 11/08/2023 +x# Zopa 11/19/2018 GBP 5,592 7,696 807

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
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United Kingdom - 0.13% (continued)
4e2be825-e031-4ba5-9f46-9ad974b840f6, 16.510%, 5/29/2023 +§x#
4e56fb88-66be-49c5-bf1e-c05e15d97ceb, 16.270%, 1/02/2021 tx#"
4e5ac9bd-b1eb-44fb-a5c8-6f55b1729eb5, 19.220%, 11/18/2024 +8§x#
4e6728ea-1602-4b8f-8d2b-7f5b48bc8158, 23.910%, 8/27/2022 tx#"
4eb1ce92-2f98-4f8¢c-8cb7-1781993f5421, 19.460%, 10/02/2022 tx#"
4edf5cf2-158e-4c81-b87c-87d2fa1a59db, 21.730%, 8/01/2021 +§x#"
4ee83860-5821-4043-9254-39fdcc0d0126, 8.300%, 12/07/2022 +§x#"
4ef63813-1543-4877-a1b3-eacfO0e8e65da, 14.670%, 1/27/2023 +8§x#"
4f01372b-eabc-4177-abbb-e05ef5cd8eb8, 25.480%, 4/01/2024 +§x#
4f0df282-b9c7-41e0-9488-d05eb97eeeac, 14.860%, 11/01/2020 tx#"
4f531ba5-198b-43b8-81e0-84c85844992d, 19.200%, 11/29/2023 tx#
4f7405f2-f7a5-470d-b981-ff39391953ca, 16.510%, 3/21/2024 1§x#
4f9430d9-7110-4e56-b530-dc23e7a6e269, 26.080%, 11/02/2022 +§x#"
4fa65096-2c89-4ac3-b5c0-f2d3ef69745d, 15.970%, 2/05/2023 tx#"
4fc88033-8130-48d1-a7ff-aed6896aff31, 25.710%, 8/27/2022 tx#"
4fe2f7f8-acc1-4995-ac5f-16fa576f5bf8, 21.560%, 11/29/2022 tx#"
4fe30df8-6b2c-43c1-ae32-223e762e5d43, 16.610%, 6/21/2023 1§x#
4ff0ecd4-922b-4fe3-9f67-cbc1daf7738a, 29.630%, 10/28/2022 +§x#"
50066745-3cd7-4403-a45e-3fa348fb76b1, 16.110%, 10/12/2023 tx#
50b922ac-cddf-4bd0-8977-10cd4c5607¢3, 16.950%, 5/09/2022 tx#"
50c10394-8503-44e3-8c98-67cb930868d6, 23.850%, 10/09/2024 +§x#
511b5157-4510-464f-b45a-bb5291ab39ba, 25.120%, 8/04/2021 tx#"
51d6b03b-d71d-41e4-9bd2-438898356418, 20.450%, 6/25/2024 t§x#
51def24d-376f-450b-8c02-929f6a21c689, 13.770%, 1/10/2022 tx#"
51e1c8d1-0e04-42cb-bba0-d84c4e37c0d7, 24.770%, 10/21/2022 tx#"
525ed687-3592-47be-ae50-e49766b3fde7, 26.960%, 5/02/2024 tx#
52765783-70b5-423f-a0ab-fd2fb126893f, 25.970%, 5/25/2021 tx#"
527eb17e-e509-4d1f-8f38-6d3cf1d9141d, 23.490%, 5/28/2023 tx#
52cfe66b-e6a9-4e02-9e34-9b46199b70aa, 21.540%, 2/25/2022 tx#"
52eed991-0da5-4727-b78c-3a37b1330057, 19.550%, 9/25/2022 +x#"
52f35c2a-8060-42b3-8769-b0e7a7066a4de, 22.130%, 1/28/2023 Tx#"
53778a0d-3b8a-4a16-94ba-971dcce16031, 22.050%, 9/05/2022 tx#"
537a07f4-4177-4e0e-babd-06e00e86fe88, 15.920%, 1/03/2024 x#
53bb7143-6845-4172-ade3-2408c7657397, 7.330%, 5/01/2024 +§x#
53de39c5-15¢c4-4aac-b171-d116d21f5b86, 26.040%, 11/28/2022 tx#"
53e05abe-7ffe-442f-929f-1e9adbee9545, 15.500%, 9/13/2023 tx#
53ebbb23-6d78-4855-93ce-e0d12984691¢, 31.320%, 7/01/2023 tx#
5401c0ff-fb54-4b29-97b2-2a8b1169a175, 22.540%, 7/24/2023 t§x#
543700f5-1451-49f7-8d1a-14ffcfca931b, 18.150%, 12/27/2022 +§x#"
546d9800-5ffb-45f3-989a-bc890b41584c, 13.440%, 4/17/2021 +§x#"
5486e89e-0673-4ec3-bbd1-b5dc7248194c, 29.470%, 9/03/2021 1§x#"
54a34305-f82b-47ae-bd3a-c3475090ff2b, 17.670%, 1/09/2024 tx#
54bd0a05-eaee-421c-aa99-5da72ca66895, 8.740%, 3/01/2024 tx#
54cbaea3-e043-4c81-a755-ab7ab3b11478, 17.200%, 4/04/2023 tx#
55022fa6-67f2-4189-9571-47be379f8d37, 28.510%, 11/29/2021 tx#"
555b8e7c-cb8a-4b61-a97e-dfb21b0e40b0, 29.460%, 5/25/2022 tx#"
55¢220f8-70f8-462d-911b-2485e1f84822, 25.500%, 9/01/2022 +8§x#"
55cd9aaa-1348-404b-b8ab-a93b36954a3b, 13.510%, 4/03/2023 +8§x#
55d75cb9-2f30-4d6d-b460-f716b008db4d, 21.400%, 10/07/2023 tx#
55e03501-1e69-4b81-bd63-8f4c62109161, 16.320%, 2/04/2025 t§x#
55f61bac-0753-4e10-bf56-12ef7f2b9c87, 15.250%, 1/31/2025 t§x#
562adb33-f697-4a07-82ea-21ff2d9cf0af, 20.430%, 2/01/2021 Tx#"
5632576e-12b1-4510-a4da-3f8531a5ad07, 16.840%, 4/01/2024 +x#
564a0acd-3e07-4b41-b7dc-5a7aa4a37e11, 5.100%, 1/04/2022 +§x#"
56581900-d3e9-446f-abb5-€92432¢17532, 28.820%, 11/29/2022 tx#"
5676f055-ba5c-4a0e-8d14-5f8a9ce40349, 24.740%, 5/07/2024 +8§x#

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.
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Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa

Annual Report

ORIGINAL
ACQUISITION DATE

5/14/2018
1/02/2020
11/18/2019
8/08/2019
10/02/2019
5/30/2019
12/07/2017
2/10/2019
3/22/2019
10/28/2019
11/29/2019
3/21/2019
11/02/2018
2/02/2018
8/05/2019
11/29/2019
6/21/2018
10/09/2019
10/12/2018
5/09/2018
10/09/2019
2/04/2019
6/05/2019
1/10/2019
10/30/2019
5/02/2019
4/27/2017
5/10/2019
2/21/2020
9/23/2019
1/15/2019
9/05/2018
1/03/2020
5/01/2019
11/26/2018
9/13/2018
7/01/2019
7/15/2019
12/27/2018
4/17/2019
9/03/2019
1/09/2019
2/11/2019
4/04/2018
11/29/2016
5/11/2017
8/29/2019
4/03/2018
10/07/2019
2/04/2020
1/16/2020
2/01/2018
3/14/2019
1/04/2019
11/08/2019
5/07/2019

February 28, 2023

PRINCIPAL
AMOUNT
GBP 1,788
GBP 467
GBP 3,261
GBP 1,727
GBP 3,508
GBP 559
GBP 427
GBP 590
GBP 2,970
GBP 1,071
GBP 4,978
GBP 5,028
GBP 248
GBP 1,746
GBP 1,064
GBP 2,098
GBP 3,429
GBP 171
GBP 8,600
GBP 2,669
GBP 2,687
GBP 1,081
GBP 4,112
GBP 1,419
GBP 2,558
GBP 5,490
GBP 3,157
GBP 3,925
GBP 773
GBP 4,410
GBP 4,467
GBP 4,168
GBP 9,802
GBP 8,529
GBP 1,629
GBP 18,896
GBP 4,267
GBP 1,767
GBP 246
GBP 410
GBP 523
GBP 6,649
GBP 9,213
GBP 8,638
GBP 15,194
GBP 3,622
GBP 599
GBP 1,076
GBP 1,950
GBP 6,696
GBP 3,156
GBP 2,396
GBP 13,309
GBP 326
GBP 4,908
GBP 5,269

CosT

2,415
613
4,223
2,097
4315
704
575
759
3,920
1,378
6,438
6,586
321
2,465
1,293
2,714
4,547
208
11,836
3,673
3,281
1,410
5216
1,823
3,299
7,155
4,344
5,402
1,002
5,484
6,148
5,380
13,488
11,127
2,087
24,680
5,392
2,211
311
534
632
9,150
12,678
11,888
20,909
4,670
730
1,512
2,398
8,728
4,127
3,419
18,316
415
6,754
6,888

FAIR
VALUE

1,078
67
3,964
249
506
660
513
712
3,629
155
719
6,124
298
252
154
303
1,959
207
1,241
385
3,244
156
2,228
205
369
792
456
567
112
636
645
602
1,415
10,221
235
2,728
616
2,149
296
14
620
960
1,330
1,247
2,193
523
287
1,296
282
8,048
3,804
346
1,921
186
708
6,441

(Continued)



Schedule of Investments As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United Kingdom - 0.13% (continued)
56777c¢33-bc90-4cad-8429-132b537b1a2f, 3.140%, 7/25/2023 1§x# Zopa 7/25/2018 GBP 1,609 §$ 2,123 $ 1,926
56afb10d-c5ee-404e-9890-d29e55fc2279, 29.650%, 3/04/2021 tx#" Zopa 9/04/2019 GBP 600 733 87
56b7ee31-c637-4edd-ad00-58ec5db7b204, 18.030%, 11/18/2023 tx# Zopa 11/18/2019 GBP 886 1,148 500
56ca0726-09b3-4a5a-93a1-e751991e82d1, 20.210%, 5/01/2021 tx#" Zopa 5/07/2019 GBP 306 422 44
56d30951-8002-4d09-a2ae-949e19b45160, 10.750%, 12/11/2021 tx#" Zopa 12/11/2019 GBP 2,169 2,865 313
56f5c640-3edc-4735-b09d-a20d49365587, 24.880%, 11/01/2022 +§x#" Zopa 11/01/2019 GBP 853 1,104 1,028
573566dc-18d3-4bf4-912c-5e91bf5c8366, 20.490%, 10/18/2020 tx#" Zopa 10/18/2018 GBP 645 843 93
57ca64f5-2193-416d-b563-dceb53da0043, 2.940%, 6/21/2024 1§x# Zopa 6/21/2019 GBP 3,618 4,610 4,304
57f6ae9a-749a-4f3b-b601-66598871c1dd, 25.500%, 10/30/2023 +§x# Zopa 10/30/2018 GBP 3,907 4,964 4,759
580a1e07-c3e9-43ce-a1b7-8f23289cd33e, 16.640%, 11/08/2024 +§x# Zopa 11/08/2019 GBP 6,159 7,874 7,429
585de14f-d3c0-452b-b294-7779071d3cd1, 24.680%, 3/05/2024 tx# Zopa 3/05/2019 GBP 7,431 10,227 1,073
58851ed4-7e13-443d-803c-39f4670b651d, 20.060%, 2/21/2023 tx#" Zopa 2/21/2020 GBP 2,839 3,679 410
58ae2b8a-c5a3-4965-95¢9-c19¢f6595436, 13.910%, 6/28/2023 1§x# Zopa 6/27/2019 GBP 3,276 4,161 3,965
58dae8df-ac44-43f1-ba26-c31f9a7e49f3, 16.630%, 3/21/2024 t§x# Zopa 3/27/2019 GBP 2,819 3,736 3,433
59221896-8b32-4¢9d-a51b-2313cd260617, 21.760%, 5/10/2022 tx#" Zopa 5/10/2017 GBP 4,389 5,681 633
592bfe9b-17b5-4820-9bd0-a9be85546¢cbe, 2.940%, 3/01/2024 +§x# Zopa 2/25/2019 GBP 4,143 5,428 4,929
59620ccd-d053-4ce2-b265-1f2fdcbc08a7, 21.960%, 1/15/2023 +§x#" Zopa 10/31/2018 GBP 662 847 802
596¢0cbd-2cb5-4218-860d-9bdd3a715e88, 5.440%, 3/10/2025 tx# Zopa 3/10/2020 GBP 16,885 21,788 2,437
5990957b-1863-44c9-b1c2-6c0f28acecd7, 15.500%, 1/01/2024 +8§x# Zopa 1/09/2019 GBP 7,240 9,269 8,714
59b67087-d8a1-4925-bcfb-4bdbd93cb1ed, 12.300%, 6/24/2023 +8§x Zopa 6/24/2018 GBP 474 629 572
59e91b12-2daa-4d1c-99cc-321c6033125a, 22.380%, 9/06/2023 +§x# Zopa 9/06/2019 GBP 1,796 2,208 2,177
59f991b1-f1b7-4cb5-ae83-c7€96f7c4373, 28.900%, 3/13/2023 tx# Zopa 3/13/2019 GBP 1,268 1,682 183
59ff0e8f-22ad-4db6-a242-a2658a50619c, 3.240%, 9/01/2023 +§x# Zopa 8/28/2018 GBP 1,357 1,746 1,624
5a04c672-4a69-4026-8d1d-501c4e094779, 19.870%, 1/08/2024 +§x# Zopa 1/08/2019 GBP 566 724 687
5a0b7e9c-17¢7-46¢c4-bd40-01ad547cfba7, 21.090%, 7/04/2020 +8§x#" Zopa 7/04/2018 GBP 382 505 451
5a55026d-59dd-4d05-b1e2-e114844c139c, 15.820%, 8/14/2022 tx#" Zopa 8/14/2019 GBP 752 906 109
5ad14255-9f96-43ba-8d4e-1d0303cf3287, 14.920%, 1/17/2024 +§x# Zopa 1/17/2020 GBP 2,770 3,605 3,343
5ad7a4df-b0a4-4cdb-ad9c-9b89c7bd025c¢, 15.830%, 9/19/2023 +8§x# Zopa 9/19/2019 GBP 2,466 3,088 2,982
5ae2cdd3-d2fa-40d1-a96b-dd256b0176ab, 27.300%, 11/15/2022 tx#" Zopa 11/15/2019 GBP 741 956 107
5af1a0f3-e03f-45a4-8995-b9f5d8c4d73a, 27.520%, 10/31/2023 tx# Zopa 10/22/2019 GBP 2,572 3,539 371
5b110515-d7db-4c92-8022-132692a77906, 16.660%, 3/25/2025 1§x Zopa 3/10/2020 GBP 4,074 5,257 4,949
5b185082-c5d8-497d-a139-119fd6a014f7, 15.220%, 5/22/2023 +§x# Zopa 5/22/2019 GBP 894 1,132 1,081
5b1cala7-514c-4283-b59e-ac6114345f0e, 2.840%, 10/18/2022 +x#" Zopa 10/18/2017 GBP 1,656 2,186 239
5b365a02-3e70-420f-8e20-5cbc763c3b83, 24.880%, 3/01/2023 tx# Zopa 2/20/2020 GBP 2,176 2,995 314
5b3cb8a4-dad4-4616-a117-022e723464dd, 21.730%, 12/15/2020 tx#* Zopa 12/10/2018 GBP 926 1,274 134
5b3dff23-5367-4e1d-bf39-93fe7370c143, 19.980%, 5/11/2021 +x#" Zopa 5/09/2019 GBP 1,794 2,335 259
5b773be8-2e94-4c67-bf22-dfd97012f35a, 15.250%, 4/23/2022 tx#" Zopa 4/11/2018 GBP 1,879 2,586 271
5b7de44f-2514-4c46-aafb-6b2e63d9865b, 19.250%, 8/27/2020 tx#" Zopa 8/07/2018 GBP 929 1,278 134
5bb7145e-5b20-4dfd-8494-b043a60a49b8, 14.720%, 2/18/2025 tx# Zopa 2/18/2020 GBP 16,357 22,510 2,361
5bfc54fa-ebb1-434a-ac7d-473c9b9b72b5, 22.060%, 1/10/2023 +§x#" Zopa 1/10/2019 GBP 1,144 1,459 1,385
5c0c348b-68fb-4489-8cd8-daabcace30a3, 15.920%, 2/14/2024 tx# Zopa 2/14/2020 GBP 20,390 26,604 2,943
5c1d542d-4175-4a7e-898f-784f3f994125, 19.600%, 2/27/2021 +8§x#" Zopa 2/27/2020 GBP 1,172 1,510 1,380
5c3dd695-fc19-4169-859¢-9e8e590000b7, 29.010%, 4/04/2021 tx#" Zopa 4/04/2018 GBP 1,525 2,099 220
5c3f5485-921e-4066-88f0-ca876869225f, 27.450%, 9/10/2024 1§x# Zopa 9/10/2019 GBP 472 583 577
5c40c7ef-dce8-4fbc-a9b4-144d9d49ce7f, 15.130%, 4/08/2023 +§x# Zopa 3/27/2019 GBP 3,338 4,422 1,181
5c6¢f680-5ad0-4886-a90d-4ab21511b4f9, 31.200%, 9/26/2022 tx#" Zopa 9/11/2019 GBP 3,493 4,308 504
5c98ab13-4a35-4350-bc7b-5852cf2dd 191, 16.330%, 4/25/2024 tx# Zopa 4/03/2019 GBP 11,785 15,515 1,701
5cb7a5¢7-4b21-4f95-8299-fac5895¢c14de, 2.950%, 3/01/2024 +§x# Zopa 2/27/2019 GBP 3,680 4,896 4,378
5cb851ac-8867-4f28-a6d2-1a5f9f67e31e, 14.820%, 2/07/2023 tx#" Zopa 2/07/2020 GBP 5,200 7,156 751
5cbb1cf5-d8c0-4eda-8f34-c2e3adfe0d8e, 13.060%, 7/31/2021 +x#" Zopa 7/18/2018 GBP 518 678 75
5cd270b3-854c-48bc-b73c-c7acchb39450b, 14.010%, 9/14/2021 +§x#" Zopa 9/14/2018 GBP 317 414 157
5cd93b8d-4351-4dcb-acba-4c8d038bc19f, 20.540%, 3/12/2025 tx# Zopa 3/12/2020 GBP 8,673 10,927 10,500
5ce9f6f9-4562-4039-b633-21b7b1d0f52¢, 22.880%, 4/15/2022 +§x#" Zopa 3/22/2017 GBP 58 73 70
5cf45164-d285-4145-b36c-855d5f435ceb, 5.300%, 1/16/2023 tx#" Zopa 1/16/2018 GBP 3,853 5,314 556
5d0ba1c3-b407-4bce-802c-e58f776bedd8, 15.990%, 8/21/2023 tx# Zopa 8/21/2018 GBP 2,070 2,675 299
5d26237e-f40e-4172-a008-509326b98a10, 16.060%, 9/03/2022 tx#" Zopa 9/03/2019 GBP 2,286 2,762 330

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
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United Kingdom - 0.13% (continued)
5d61cb72-9696-4€91-b771-662b5a3aae61, 19.050%, 3/24/2024 +x#
5db7c1ee-1965-445d-85d2-c962710988f8, 22.380%, 12/04/2022 +§x#"
5ded3fcb-f008-4c2d-be79-a13bd3738f60, 30.900%, 3/01/2024 tx#
5e6c5c89-753a-45af-beaa-2c262a071f9c, 12.600%, 11/30/2023 1§x#
5e8caddb-8877-4418-901f-369cb43d 1372, 21.160%, 10/17/2024 tx#
5e9d8ecc-36e5-446¢-82d8-a35771826787, 18.430%, 7/30/2023 t§x#
5ebe304e-c8ea-40a3-b953-8434475605d5, 14.910%, 5/22/2022 tx#"
5ec58bae-3769-4e96-ac7d-5c0bae11d222, 16.410%, 11/28/2023 t§x#
5f01bffa-cb3b-4be6-9bbb-a10a9410530f, 7.310%, 2/21/2025 1§x#
5f6e5944-3f1a-4843-bf77-5968ce3b0cc9, 25.260%, 5/29/2022 +x#"
5f74cd1-38ff-4290-88b6-7c529c1dcd44, 17.850%, 9/24/2023 tx#
5f851840-7df8-40f0-a3ac-fcab4e66644e, 7.180%, 6/26/2023 tx#
5fbdc322-6f8e-4aca-943d-e9efb3419842, 21.030%, 11/29/2020 tx#"
5fd3a781-a42c-4d39-baaf-2baf2eff58ea, 17.240%, 2/18/2023 +§x#"
5fed90bd-6¢d4-457a-a321-5db775fd048c, 29.000%, 7/03/2021 tx#"
5ff6fe67-9f17-4050-80b7-4b449c666dcd, 13.220%, 5/21/2024 +x#
600c86d5-4131-4f63-bf19-46136b5ceff6, 21.040%, 2/18/2022 tx#"
600d2afc-87f2-494d-97a8-5a80e80116a8, 3.440%, 1/03/2023 +§x#"
602820dc-e30e-4cff-b606-080413ec0663, 15.080%, 4/21/2022 +§x#"
6030559b-9da4-46d8-9adc-cff1ed0b2d99, 20.760%, 11/19/2023 +x#
603280bb-b6fb-474a-b1ae-9498d5bf504a, 21.230%, 11/29/2021 tx#"
605063d1-c89a-4f12-b5d1-631a37fc0360, 18.150%, 10/04/2024 1+§x#
6081f1bf-9447-43f9-8fce-f54cc160a259, 28.880%, 11/14/2022 +§x#"
60a3a42c-07eb-45b2-bf30-05b485147898, 16.430%, 8/17/2023 tx#
60a4c116-0332-4b42-8353-288cab955820, 13.160%, 12/21/2023 tx#
60c5f3af-d050-4502-8cee-ac26debe3022, 12.950%, 3/21/2024 1§x
60cf0e4f-26af-4006-ad90-d5dcabfa9a88, 21.110%, 9/01/2021 tx#"
60da87de-6d00-448d-b30d-b72603f07309, 22.130%, 4/01/2023 t§x#
60ed7265-0b33-4edb-8e4b-78fd14d1f34a, 13.370%, 2/24/2022 +§x#"
60ef5462-272c-4074-ae95-7a44d 1262712, 24.240%, 9/13/2024 tx#
612c43af-7807-4336-bb8d-8881acda6f34, 24.720%, 3/01/2024 tx#
6162c46f-c5fd-4ef0-8092-f6758af09346, 16.850%, 6/01/2024 +8§x#
617edea2-3bbd-4250-8973-f122175265ba, 18.710%, 8/28/2022 tx#"
61967ae9-30c1-489c-8eeb-ca23a7cf50fc, 16.510%, 7/01/2023 tx#
61ed56a4-79e8-4b30-a384-4514f2719b7a, 30.540%, 7/17/2022 tx#"
62319a1a-25bb-45fe-af6d-c58384bd38ac, 19.460%, 7/07/2018 tx#"
623f18d7-d521-4696-a562-edc44df34094, 21.430%, 10/28/2022 t+§x#"
626e3371-4d76-4e12-afc7-50e872fca5e6, 13.440%, 1/17/2021 tx#"
62757f87-7ecb-4872-b4e4-11aeea8b6381, 30.030%, 4/01/2024 +§x#
62cbcf62-854f-43d2-9053-2de052c51cab, 12.600%, 11/28/2023 tx#
631eb899-7dc4-4982-9afa-74fd8bff0a43, 18.990%, 7/02/2024 +8§x#
63295355-cd42-4889-90f8-7e41ae620b4b, 21.040%, 10/01/2021 tx#"
63742b55-8218-403c-9e1d-ca5e170f81f9, 20.150%, 7/01/2022 +§x#"
63d807f2-db67-4e2a-8fb7-3d72d787a4cd, 25.820%, 11/29/2021 Tx#"
63eb27ef-e4b0-4278-930a-55141827e57d, 20.520%, 6/25/2022 tx#"
63ee5bdd-ab2d-4130-8f63-98879a20e232, 23.630%, 10/29/2021 tx#"
6408b8d3-c696-4953-8735-d1462d03dbb7, 22.130%, 3/29/2023 tx#
642363b4-157e-4acd-856b-624b178cb6be, 2.940%, 11/14/2022 +§x#"
6497d601-56bc-4c06-8360-b4c8ccfed32b, 17.690%, 1/15/2024 1x#
64d90b11-3d74-4539-9514-00149ddeda9db, 22.170%, 8/06/2021 +x#"
64ebfc76-e8ba-4706-8a17-69b0dd93f1bc, 3.240%, 5/03/2023 +§x
65308995-1544-4966-839f-ddac5c6616de, 16.390%, 11/08/2023 tx#
654b7e72-2a3d-42c9-bbb7-4d7ea5d37a06, 26.930%, 2/11/2022 +§x#"
6552ea3d-c7a8-4374-9695-3f24a188fb32, 17.150%, 6/14/2024 tx
655e29b9-ded6-444b-b00b-5855c8b6534b, 14.780%, 10/03/2021 tx#"
65644896-654e-483a-b48c-b3f22d716d55, 23.820%, 2/14/2025 tx#

PLATFORM

Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa

ORIGINAL
ACQUISITION DATE

3/14/2019
12/04/2018
2/27/2020
11/30/2018
10/17/2019
7/30/2019
5/22/2018
11/28/2018
2/21/2020
5/29/2019
9/24/2019
6/26/2018
11/21/2018
2/18/2020
7/03/2019
5/21/2019
2/18/2020
1/03/2020
4/12/2019
11/19/2019
11/15/2018
10/04/2019
11/14/2019
8/17/2018
12/21/2018
3/21/2019
8/08/2018
3/15/2019
2/24/2020
9/13/2019
2/21/2019
5/13/2019
8/28/2019
6/20/2018
7/17/2019
7/07/2017
10/28/2019
1/17/2018
3/20/2020
11/28/2018
7/02/2019
10/01/2019
6/25/2019
11/29/2019
6/25/2019
10/29/2018
3/18/2019
11/14/2019
1/11/2019
8/06/2019
5/03/2018
11/08/2018
2/11/2020
6/06/2019
10/03/2016
2/14/2020

PRINCIPAL
AMOUNT

GBP 14,391
GBP 906
GBP 8,441
GBP 6,749
GBP 9,643
GBP 1,175
GBP 2,777
GBP 2,882
GBP 4,639
GBP 2,454
GBP 3,415
GBP 2,467
GBP 1,042
GBP 307
GBP 1,612
GBP 7,369
GBP 327
GBP 789
GBP 372
GBP 4,762
GBP 1,102
GBP 5,154
GBP 568
GBP 4,908
GBP 7,354
GBP 5,694
GBP 781
GBP 955
GBP 109
GBP 2,823
GBP 5,083
GBP 7,199
GBP 7,643
GBP 2,243
GBP 1,312
GBP 91
GBP 572
GBP 1,633
GBP 5,895
GBP 8,985
GBP 2,436
GBP 508
GBP 2,179
GBP 5,498
GBP 8,045
GBP 4,345
GBP 5,509
GBP 232
GBP 7,206
GBP 848
GBP 77
GBP 9,667
GBP 118
GBP 2,564
GBP 9,231
GBP 7,317

cosT

$ 19,035
1,152
10,881
8,600
13,271
1,429
3,821
3,696
6,013
3,315
4,267
3,261
1,434
399
2,019
9,356
424
1,032
486
6,156
1,408
6,359
731
6,257
10,121
7,458
1,002
1,266
141
3,885
6,635
9,292
9,334
2,957
1,806
125
736
2,248
6,831
11,523
3,064
625
2,764
7,110
11,071
5,980
7,581
299
9,917
1,167
105
13,303
153
3,265
12,704
9,547

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.
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FAIR
VALUE

2,077
1,095
1,218
8,151
1,392
1,428
401
1,606
5,540
354
493
356
150
370
233
1,064
47
947
448
687
159
6,247
321
709
1,062
6,870
113
1,153
131
408
734
8,736
1,103
324
189
13
692
236
7,159
1,297
2,954
73
2,635
794
1,161
627
795
279
1,040
122
93
1,395
141
1,377
1,332
1,056
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ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United Kingdom - 0.13% (continued)
65baf4eb-6edb-4a7c-bfd9-8cc9d2f2ae30, 9.640%, 7/01/2022 +x#" Zopa 5/30/2019 GBP 5729 $ 7,884 $ 827
65f8ba91-2159-49fc-aa57-3b2e89d28845, 21.130%, 1/08/2022 tx#" Zopa 1/08/2019 GBP 3,361 4,276 485
660888d4-85bd-41cc-8f34-75339f52ef30, 29.490%, 4/06/2022 tx#" Zopa 4/06/2017 GBP 3,667 4,572 529
662e2cd8-e733-4f7f-a8e4-82badc415513, 28.880%, 2/01/2023 tx#* Zopa 1/06/2020 GBP 2,158 2,842 312
663a2efd-0ee9-4a64-8e02-504853bc205a, 31.020%, 9/04/2022 +§x#" Zopa 9/04/2019 GBP 205 251 247
66569143-1579-4fd6-abb2-630d90c27a3b, 12.820%, 2/13/2023 tx#" Zopa 8/13/2018 GBP 5,292 6,749 764
665cb563-23a6-473-b513-26733a2e6b8d, 12.480%, 4/04/2022 Tx#" Zopa 4/04/2018 GBP 6,225 8,567 899
666eb2b8-cf14-4ea7-ad9e-e403d67eeabf, 24.740%, 6/01/2024 tx Zopa 5/15/2019 GBP 7,698 9,885 9,411
6677d49-2f84-44ad-b212-55dcd9152076, 14.700%, 10/07/2022 tx#" Zopa 10/07/2019 GBP 2,017 2,480 291
6679c18f-8aeb-40db-925a-1485cdf6c10c, 3.840%, 7/01/2024 +§x# Zopa 6/13/2019 GBP 8,875 11,250 10,521
66a1bbf9-463a-4791-b1ae-42be92d5¢c21d, 17.800%, 10/29/2023 +§x# Zopa 10/29/2019 GBP 2,440 3,137 2,961
66a34243-409e-4d60-83b6-9fb259ee1fc6, 24.680%, 6/29/2023 +x# Zopa 6/29/2018 GBP 5,486 7,550 792
672ba411-0352-4796-aa9c-70a545920756, 20.020%, 11/19/2021 tx#" Zopa 11/19/2018 GBP 343 440 49
674b9e28-e2a8-4c55-96¢c1-552d52f65ec0, 24.880%, 2/18/2023 tx#" Zopa 2/18/2020 GBP 3,864 5,317 558
675a5353-840b-4fb9-be92-b9f6863d2faa, 21.730%, 7/01/2021 Tx#" Zopa 6/20/2019 GBP 3,701 5,094 534
67¢560c6-4€51-4510-b70c-0dcb3ac9369d, 24.240%, 10/03/2022 +§x#" Zopa 10/03/2019 GBP 602 743 373
6824c3aa-e548-4a07-89cb-16d33321779a, 21.130%, 12/04/2024 tx# Zopa 12/04/2019 GBP 12,252 16,056 14,871
684680d3-dfc6-408c-bea2-9fd301e932cb, 25.540%, 4/26/2022 tx#" Zopa 4/26/2019 GBP 2,332 3,210 337
68960363-6c96-4553-9a56-a740fb483358, 13.980%, 4/19/2023 +§x# Zopa 4/19/2018 GBP 2,603 3,668 3,143
6898b1f5-6eb6-4738-ac6e-b3b85542184b, 14.660%, 3/19/2023 +§x# Zopa 3/19/2019 GBP 1,363 1,809 1,647
689d8e8d-6cd4-4b22-bce2-9a7c14c42eb7, 12.510%, 2/19/2021 +x#" Zopa 2/19/2020 GBP 219 283 32
68b512b0-abe6-4c7a-a8af-022ba31df3c6, 14.960%, 1/21/2024 +§x# Zopa 1/21/2020 GBP 5,588 7,288 6,729
68c39970-f00b-4722-bbf9-b9bbb663363b, 16.350%, 3/10/2024 tx# Zopa 3/10/2020 GBP 11,235 14,497 1,622
68fcbe69-462e-4003-a108-62f49819a98f, 25.710%, 11/22/2022 +§x#" Zopa 11/22/2019 GBP 128 164 154
6906654a-3157-4253-8cd7-66939caad613, 22.170%, 10/24/2021 tx#" Zopa 10/24/2019 GBP 1,300 1,789 188
6913ee10-64a1-4c04-b115-1c19fateciel, 20.980%, 1/05/2022 +x#" Zopa 1/02/2019 GBP 841 1,157 121
697a04f1-c910-4631-b838-9f589c¢23634b, 16.540%, 1/21/2025 tx# Zopa 1/21/2020 GBP 14,283 18,629 2,062
697c3ecf-958c-4a68-8437-ffa7799f87d3, 12.910%, 7/24/2023 tx# Zopa 7/24/2018 GBP 6,042 8,314 872
69a3462c-9f19-423c-a824-e0a9e30f2a92, 24.680%, 11/29/2023 tx# Zopa 11/29/2018 GBP 6,356 8,100 3,524
69ee1324-3344-4457-8ee0-13d08826f937, 8.880%, 8/02/2020 tx#" Zopa 8/02/2019 GBP 2,131 2,589 308
69eeb4c8-ba76-4363-9e56-73bed7dfe776, 16.060%, 7/22/2023 tx# Zopa 7/03/2018 GBP 1,319 1,736 190
6a18332d-bea2-4868-a236-b6cade1c2f47, 26.310%, 8/04/2020 +8§x#" Zopa 8/04/2017 GBP 142 186 19
6a35c9cf-24e8-4ef0-b3fe-9882086eb06¢c, 26.620%, 11/08/2021 +x#" Zopa 11/08/2019 GBP 1,852 2,367 267
6a4eed28-b129-465f-bef4-bfcc1ec9c1ch, 29.780%, 10/23/2022 tx#” Zopa 10/09/2019 GBP 3,955 4,828 571
6a94570a-4142-4024-a7c8-9b7d9bea18c1, 25.990%, 5/08/2024 +§x# Zopa 5/08/2019 GBP 1,058 1,376 1,292
6aad7234-fa26-4692-91d1-22ebc622e7e3, 22.320%, 9/16/2023 tx# Zopa 9/16/2019 GBP 4,318 5,365 623
6ac7315c-502f-420e-bdf4-586f32dcd359, 14.820%, 11/13/2022 +x#" Zopa 11/13/2019 GBP 506 651 73
6b015814-a20f-4760-be56-032c6c68abb3, 15.490%, 2/13/2023 tx#" Zopa 2/13/2020 GBP 2,251 2,937 325
6b7404b6-1dab-45f5-979c-d6b5ae5cd3a2, 27.150%, 5/02/2023 tx# Zopa 5/02/2019 GBP 5,306 6,915 766
6b785649-2991-4227-8d79-5¢319d8b193c, 16.460%, 1/08/2024 +x# Zopa 1/08/2019 GBP 7,538 9,650 9,162
6b9d8815-bfef-4826-a93a-754a30a95e05, 24.690%, 1/18/2024 tx# Zopa 1/18/2019 GBP 17,597 24,217 2,540
6bb56eb6-dd14-4e86-8e26-18c70f442e1c, 15.020%, 7/02/2022 tx#" Zopa 7/02/2019 GBP 3,510 4,831 507
6bc2d857-99e9-4d29-ac4d-bd5945861209, 14.430%, 12/19/2024 tx# Zopa 12/19/2019 GBP 11,704 15,230 1,689
6bea1df5-799e-437d-94be-€24942086f75, 25.490%, 4/01/2024 tx# Zopa 4/01/2019 GBP 9,508 12,471 11,601
6beb3b7a-00a4-41cc-a49d-9064d3dd6d5b, 27.670%, 12/20/2023 tx# Zopa 11/27/2019 GBP 4,544 5,864 656
6c412428-dbcb-41b4-9d12-3467c7a26666, 11.750%, 3/26/2021 Tx#" Zopa 3/06/2020 GBP 543 707 78
6c734191-9163-4661-b707-882a65ec6f7c, 28.090%, 4/01/2023 tx# Zopa 4/01/2019 GBP 802 1,052 116
6c7fbeaa-17b0-4073-9f15-a3c83498f3bd, 21.190%, 7/19/2021 tx#" Zopa 7/19/2018 GBP 4,850 6,674 700
6c9e6f83-a4fb-4d7a-b9f9-f47e63b50575, 28.200%, 6/17/2023 tx# Zopa 6/17/2019 GBP 451 566 65
6cf74€02-66d4-4e4d-bbd1-6d94f7351274, 21.040%, 10/08/2021 tx#" Zopa 10/02/2019 GBP 1,280 1,575 185
6d979d22-d9ed-4c03-986f-a4c7b5590512, 23.040%, 12/02/2024 tx# Zopa 11/27/2019 GBP 5,817 7,506 6,967
6da2696e-9fda-41b8-b079-108684698303, 25.800%, 10/25/2022 tx#" Zopa 10/25/2019 GBP 7,553 9,688 1,090
6dc973bd-0093-4efe-a783-bf6eal310e88c, 15.650%, 6/04/2024 +§x# Zopa 6/04/2019 GBP 3,388 4,305 4,115
6dcc142a-e191-4e6¢-b4ee-9efbd6d5e040, 17.140%, 5/26/2024 tx# Zopa 5/24/2019 GBP 10,824 13,763 13,201
6e4c64c8-d615-4907-9ea7-c7151078ac7f, 29.600%, 8/27/2021 tx#" Zopa 8/27/2019 GBP 763 937 110
6ebb5918-ae10-4acf-ab63-5eaa6263534b, 24.740%, 11/27/2023 tx# Zopa 11/16/2018 GBP 3,799 4,882 548

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
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United Kingdom - 0.13% (continued)
6ec276e2-0161-4d75-93f8-e876bbd0779, 22.700%, 4/13/2022 tx#"
6f355848-c801-443-bb9e-61b7cecc924d, 20.210%, 2/06/2021 +§x#"
6f3be51b-e756-4719-a6e€8-173302d3f65a, 14.560%, 2/26/2024 +8§x#
6f3c51f3-b37f-4c7c-a399-775a7798a540, 22.420%, 11/05/2021 +x#"
6f671366-4cce-4b54-9408-cd6788e38ddb, 13.560%, 5/29/2021 tx#"
6f7ad303-ed0c-4621-9081-2eeee7c4d0c6, 3.440%, 4/15/2024 tx#
6f873580-f383-4e5a-9bc4-34328f2f9fd9, 20.400%, 5/13/2022 tx#"
6fac6e8a-257a-423b-a4a0-01c70622c846, 23.530%, 3/09/2024 +§x#
6fb03283-2da2-4438-9798-183cf6d4a853, 18.150%, 2/27/2023 18x#"
6fbf7ebb-9718-42f1-a8c2-aa85f87e10d9, 23.040%, 2/20/2025 tx
6fce88f9-76db-49e2-8b42-06f6b4091c98, 25.150%, 7/23/2024 1§x#
7012212a-526¢-4476-b51a-3c0e7d6e2994, 4.060%, 2/06/2024 +§x
704ab0f3-e9fd-4585-8378-72e1eb43f704, 25.430%, 5/01/2022 tx#"
7060d25d-9f73-47f0-8e13-3a40672394a6, 22.400%, 3/05/2022 tx#"
708b89cf-bb88-467a-95d6-970f4962fc39, 14.060%, 6/01/2022 +§x#"
7096f48f-bfb6-45af-ac6e-f474122123c1, 25.710%, 11/27/2022 tx#"
70dd3565-0097-4881-9af5-cf2c2ed0a00a, 19.440%, 1/27/2021 tx#"
70e1cab5c-1c74-4707-8bfe-3374d0c168a2, 16.110%, 12/01/2023 tx#
70f726d5-b6b5-49ce-a3e5-f10ac5ccad3c, 13.770%, 9/15/2020 Tx#"
71154df6-56d3-4f45-b5da-13ecf27f18ea, 27.070%, 6/03/2023 tx#
71223451-bc9c-43a0-bd05-07f6ba728acd, 27.000%, 8/10/2023 +§x#
712d2efd-63a9-4d2f-8d62-60c985e4b8da, 28.820%, 2/15/2023 +§x#"
71781811-9268-4ff1-a2d9-cb0fde86030d, 20.040%, 3/04/2025 tx#
717c8fe4-58bc-4911-8¢c8d-ab601146fd5d, 21.030%, 11/08/2021 tx#"
717cbd9b-ce74-46b7-8000-b044e68809fd, 15.640%, 1/22/2023 tx#"
7191d2af-e676-4747-a6d6-14935e3fd930, 20.220%, 7/27/2021 tx#*
7192cbe4-a240-45f6-b19f-11a33692da35, 3.340%, 1/29/2024 +8§x#
71958723-1dd2-4e34-905b-98b2b00a1791, 18.430%, 8/02/2023 tx#
71bf3c08-d711-453d-a7d8-ea7db0a04f13, 19.200%, 11/27/2023 1§x#
71c1d4fc-4fda-48b2-be3d-8a22875beccf, 20.720%, 2/21/2022 tx#*
71f1a9db-7bee-4bd8-80ba-9e26a369e7e9, 14.870%, 11/06/2022 tx#"
72000698-0ec8-46af-a17a-1e421bd2e360, 14.970%, 11/25/2022 tx#"
721e113b-dfea-474d-8c92-e1431fae42b2, 18.600%, 2/22/2023 t§x#"
724c40c4-f5d9-41fb-9ac8-3194c1d1919d, 26.130%, 9/16/2022 tx#"
7264ec3f-4f66-4777-a967-b31c97a34107, 15.390%, 9/25/2023 tx#
728ec3e4-12e5-4465-9b94-abfe345516¢0, 27.930%, 10/11/2021 tx#"
72a62f0f-e172-46b2-83d3-47f1da06149b, 27.720%, 2/12/2020 tx#"
731546a7-a007-471a-9667-b40c3d3c786a, 20.120%, 5/02/2021 tx#"
738ae82d-59ba-4adf-891e-fde2d1dac684, 19.290%, 3/30/2021 tx#"
73d4bdb3-74a9-4039-a824-93d96b256cd4, 7.480%, 2/04/2024 1§x#
73f63772-525e-48e6-a4c8-d4b5f37d57fc, 31.330%, 9/05/2022 tx#"
74449e4e-d80b-46ce-94a2-4f3aa1d54fcf, 16.810%, 4/28/2024 tx#
7446¢2bb-2fc2-486d-b119-3cdd0859f573, 12.710%, 5/09/2023 tx#
7472e941-da27-44e7-9537-2dde65ea9c8e, 17.240%, 4/03/2025 tx#
74a1b5c1-3¢c10-432f-b2d1-a749afde99ea, 25.150%, 7/02/2024 tx#
74ae3865-bfa9-4a2d-9a00-f4829fa569ef, 4.900%, 11/01/2022 t+§x#"
74bbd974-a320-43ef-998d-04876ab4459e, 27.070%, 4/25/2023 tx#
74e29a73-9238-4cbb-9cef-1975227fc50c, 19.810%, 11/08/2020 1§x#"
74e3f878-a46b-4c69-8f97-a28764cf1f1c, 15.730%, 9/16/2023 1§x#
75655672-6449-42ad-a15d-147e6d898bd7, 23.760%, 8/30/2024 +§x#
756dd614-4d2c-4298-a859-c61e1a935197, 26.860%, 2/24/2024 +x#
757d9e1b-70bd-4bcb-8d8f-f74b2e20871b, 15.560%, 11/06/2024 +§x#
75a71b46-9088-464b-b946-75f96f4de8d6, 15.810%, 5/08/2023 x#
75b91f82-b924-4358-82d8-a46b34d4c78f, 9.960%, 1/02/2024 +§x#
75dc495e-8459-4a0d-b6d6-8924c7f365ba, 16.530%, 2/18/2025 tx#
75faf702-58d7-40e2-8347-9948199287e4, 27.930%, 3/12/2022 tx#"

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.
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PRINCIPAL
AMOUNT
GBP 2,185
GBP 1,521
GBP 2,702
GBP 1,800
GBP 1,748
GBP 17,037
GBP 5,112
GBP 2,701
GBP 286
GBP 13,807
GBP 5,135
GBP 1,920
GBP 4,188
GBP 7,239
GBP 525
GBP 435
GBP 675
GBP 12,091
GBP 301
GBP 1,596
GBP 3,762
GBP 2,031
GBP 21,462
GBP 2,131
GBP 2,303
GBP 417
GBP 3,776
GBP 2,450
GBP 2,610
GBP 7,020
GBP 1,881
GBP 5,396
GBP 785
GBP 4,538
GBP 3,759
GBP 2,471
GBP 1,598
GBP 5,022
GBP 2,233
GBP 1,338
GBP 2,282
GBP 4,904
GBP 11,762
GBP 15,244
GBP 11,642
GBP 425
GBP 1,061
GBP 1,295
GBP 1,735
GBP 4,900
GBP 6,491
GBP 4,715
GBP 4,297
GBP 3,335
GBP 14,556
GBP 4,397

CosT

3,006
1,970
3,487
2,343
2,406
23,446
7,035
3,539
381
17,784
6,447
2,482
5,763
9,962
708
562
929
16,639
414
2,075
4,869
2,639
29,535
2,933
3,169
591
4,936
2,977
3,368
9,661
2,419
6,898
1,013
5,639
5173
3,129
2,199
6,911
3,073
1,745
2,813
6,749
15,936
19,615
14,667
562
1,385
1,655
2,156
5,963
8,932
6,062
5,588
4,382
18,923
5,539

FAIR
VALUE

315

3,247
260
252

2,459
738

3,256
346

16,839

6,296

2,296
605

1,045
144

63
97
1,745
43
230

1,338

2,462

3,098
308
332

60

1,127
354

3,164

1,013
272
779
946
655
543
357
231
725
322

1,606
329
708

1,698

18,435

1,681
229
153

1,528

2,097

2,672
937

2,461
620

3,992

17,641
635
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ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United Kingdom - 0.13% (continued)
763fb3ce-f7e1-46e9-8960-f190fb9cddc8, 21.960%, 11/01/2022 tx#" Zopa 10/31/2018 GBP 4,753 $ 6,541 $ 686
7642af35-0303-4e6c-be54-987af88e5c9d, 31.300%, 9/09/2022 +x#" Zopa 9/09/2019 GBP 3,167 3,911 457
76a59a5b-e57d-42ff-8d31-97d253c45ed4, 17.960%, 3/10/2024 +§x Zopa 3/10/2020 GBP 2,785 3,594 3,359
76d286f0-€981-4088-ac5b-aa7893feb22b, 7.200%, 6/04/2023 tx# Zopa 6/04/2018 GBP 2,114 2,814 305
776404d8-4fb2-4af4-a241-e0ea5256bd64, 7.320%, 6/01/2024 +§x# Zopa 6/10/2019 GBP 2,913 3,698 3,488
77ab4b40-60e6-4441-9444-f14cc9e3be05, 20.390%, 6/28/2024 +§x# Zopa 6/17/2019 GBP 2,772 3,475 3,383
77d7f769-0f3d-4f27-84bf-092f2a95a38e, 10.640%, 12/10/2021 Tx#" Zopa 12/10/2019 GBP 2,613 3,596 377
781ac443-96df-40ac-b294-0057cff8782a, 12.800%, 11/06/2023 +§x# Zopa 11/08/2018 GBP 2,287 2,987 2,757
7828ae80-7f53-4b70-a0fd-29b2dcb00d24, 26.070%, 10/26/2022 +§x#" Zopa 10/26/2018 GBP 2,134 2,739 2,617
7850016d-9c8c-47a4-9231-545997ed22dd, 25.380%, 9/06/2022 +§x#" Zopa 9/06/2019 GBP 290 356 348
78626115-2872a-4f9a-98cd-0e8bef5b44c5, 23.900%, 7/09/2023 1§x# Zopa 7/09/2019 GBP 961 1,198 1,166
78ab1837-6e1d-4062-aa5b-b6706884c482, 14.720%, 2/24/2025 1§x Zopa 2/24/2020 GBP 4,169 5,389 5,059
78c38068-dfaa-4382-9581-eb4d6586880a, 20.880%, 1/24/2022 tx#" Zopa 1/24/2020 GBP 6,393 8,360 923
78ef12dc-bbf1-4565-8cfa-5cc72a8dalfd, 25.890%, 6/21/2022 tx#" Zopa 6/21/2019 GBP 3,526 4,494 509
7903773f-dc9c-4cc4-a752-4396b5214fe1, 19.010%, 1/27/2024 t§x# Zopa 1/24/2019 GBP 1,558 2,034 1,900
791a049b-458¢c-43cb-8ee3-7dd4deb622cc, 13.370%, 12/16/2022 +x#" Zopa 12/16/2019 GBP 2,868 3,827 414
795332ac-82dc-4d5e-9430-488e8870f187, 21.730%, 5/28/2021 tx#" Zopa 5/13/2019 GBP 1,117 1,537 161
79577415-192f-48bb-9eac-e42ae23c0a28, 21.030%, 1/22/2022 tx#" Zopa 1/22/2019 GBP 2,310 3,178 333
797cd99b-1cf7-4bdc-bdaf-121565a54€04, 12.600%, 12/04/2022 +§x#" Zopa 12/04/2017 GBP 384 516 461
79924d22-ddcd-404d-82b6-ab392b80e3f3, 14.710%, 6/02/2022 tx#" Zopa 5/29/2018 GBP 2,572 3,540 371
79ef22de-be29-4f2e-aaf1-2a5c0603fd58, 20.740%, 3/01/2021 tx#" Zopa 3/01/2018 GBP 883 1,215 127
7a1d6a7f-c548-4086-9287-52f78452554¢e, 16.710%, 2/06/2023 tx#" Zopa 2/06/2020 GBP 3,376 4,363 487
7a338bf3-b21b-4ad7-99dc-6cd985d8aalb, 14.720%, 2/21/2025 tx# Zopa 2/18/2020 GBP 9,207 11,969 8,057
7ab27a86-35c3-4ba6-9922-6a154dd6aee4, 15.600%, 11/28/2023 +§x# Zopa 11/20/2019 GBP 2,120 2,740 1,136
7abc2338-0c1d-4651-b46a-ee5dc95bbbee, 4.620%, 1/27/2024 +§x# Zopa 1/27/2020 GBP 2,264 2,956 2,704
7ac302b7-7060-49d3-88ae-71dfed034a24, 20.440%, 8/02/2024 tx# Zopa 8/02/2019 GBP 4,364 5,300 5,315
7ad5f246-02a6-4776-acd2-7a11614a112d, 28.500%, 10/16/2023 +§x# Zopa 10/16/2018 GBP 2,736 3,608 3,310
7ada1c0d-006a-42cb-a9dd-abb7bf3c56e1, 20.970%, 1/01/2022 +§x#" Zopa 1/21/2020 GBP 662 863 88
7b2af85e-14ba-4e4c-b2ef-9d30185¢5359, 23.710%, 10/24/2021 tx#" Zopa 10/24/2019 GBP 595 764 86
7b2deafb-e540-49e1-a6b9-b0ea751c809b, 25.890%, 7/20/2021 tx#" Zopa 6/04/2018 GBP 647 862 93
7b3c3326-38c0-49cd-a60d-f8653b0cab5d, 2.940%, 1/07/2025 +8§x# Zopa 1/24/2020 GBP 2,119 2,771 2,535
7b804d0e-1ff8-45ef-82ef-0cf5c78b798f, 22.340%, 11/05/2024 +x# Zopa 11/05/2019 GBP 18,366 25,274 2,651
7bff1f90-5€27-4545-9752-6d55968d632f, 20.400%, 5/29/2021 tx#" Zopa 5/29/2018 GBP 1,564 2,153 226
7c0c75f9-66c3-4a66-8ea8-9b6970f91028, 22.170%, 12/03/2021 tx#* Zopa 11/12/2019 GBP 159 204 23
7c3c3011-f2f8-42ba-bb4d-9779ccbc9ccc, 3.040%, 7/19/2023 +x# Zopa 7/19/2018 GBP 4,586 6,311 662
7c529347-a3e4-4969-88ec-8d60497ee729, 19.230%, 2/04/2024 +§x# Zopa 2/04/2020 GBP 593 773 715
7c56591b-64e7-4c24-a503-bcdbb4e8188d, 27.160%, 10/06/2019 tx#" Zopa 9/22/2017 GBP 1,432 1,970 207
7c85f9a3-794d-4e2b-8887-95154b0c8400, 22.360%, 7/18/2022 t+§x#" Zopa 7/06/2018 GBP 183 243 221
7cfddb57-0527-443e-bd0b-6b229d546576, 28.280%, 11/29/2022 tx#" Zopa 11/29/2019 GBP 5,041 6,937 728
7d0b0980-23ff-414d-8212-9b94ed5ef437, 13.040%, 4/23/2024 tx# Zopa 4/11/2019 GBP 5,846 8,045 844
7d1ce26b-2848-49ce-a76b-d2d39d457935, 22.320%, 9/06/2023 t8§x# Zopa 9/06/2019 GBP 1,531 1,882 1,855
7d284305-ae9b-4259-9d29-fd32cf05916a, 13.190%, 2/20/2023 +§x#" Zopa 2/20/2020 GBP 254 327 305
7d3d1380-e245-4a76-afd4-f465b6542d2c, 12.980%, 3/01/2023 +§x# Zopa 2/26/2018 GBP 544 759 654
7d5240b5-972d-4429-99ca-51af7ee7616b, 17.230%, 3/30/2024 +§x# Zopa 3/30/2020 GBP 8,360 10,378 10,025
7d9d1abf-e02a-402e-a02f-64b966c93783, 3.440%, 9/10/2023 1§x# Zopa 9/10/2018 GBP 3,000 3,908 3,589
7da82679-622d-4eda-a65e-96a01dee03be, 20.180%, 6/17/2022 tx#" Zopa 6/17/2019 GBP 5,677 7,812 819
7de46aba-f8ae-4323-a855-53a295de4954, 25.040%, 3/22/2023 tx# Zopa 3/22/2018 GBP 3,415 4,828 493
7e0e67c2-8fbf-4fbd-88ae-3f64e116c677, 10.300%, 6/01/2023 tx# Zopa 6/14/2019 GBP 800 1,007 961
7e491079-d028-45b3-ac9e-899f768b3b57, 14.320%, 7/01/2024 +§x# Zopa 7/16/2019 GBP 3,250 4,032 3,902
7e68df6c-90f7-42b6-93f7-cb0b411d1de9, 16.490%, 1/15/2024 +x# Zopa 1/15/2019 GBP 10,071 13,859 1,454
7e87d3ec-e274-4cce-a8bb-534624c06640, 22.170%, 2/03/2022 tx#" Zopa 2/03/2020 GBP 2,463 3,200 356
7ea085bf-3425-4716-b848-71f38f596b13, 22.400%, 10/30/2021 +§x#" Zopa 11/09/2018 GBP 204 265 124
7ef6a7ab-0c55-4c04-8636-9d48d0da39a5, 29.520%, 4/04/2022 +x#" Zopa 4/04/2017 GBP 4,476 6,160 646
7f4c7db7-19d7-427b-bca4-3890b68aba53, 25.000%, 5/17/2023 +§x# Zopa 5/17/2018 GBP 2,120 2,864 2,574
7f585969-d7d2-4411-9632-a2466afc60ea, 2.940%, 4/09/2023 +§x# Zopa 4/09/2018 GBP 1,201 1,697 1,439
7f6cd683-e6e6-4d59-9334-528b6878b951, 17.270%, 1/15/2024 +§x# Zopa 1/15/2020 GBP 3,372 4,393 4,085

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
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United Kingdom - 0.13% (continued)
7faBe123-a0db-43f5-b289-bac6800d3291, 15.350%, 2/05/2024 tx#
7faa7d5c-8b2a-4369-a825-8a441b46342f, 24.740%, 4/05/2024 +§x#
7fb4e94d-4e51-4a60-b78e-011c311d8fa2, 23.210%, 9/19/2021 tx#"
7fd96b90-fbdb-46ab-a765-1fdd4ade385b, 25.570%, 9/30/2022 tx#"
7fdc4b68-82f1-4f70-9180-beaa1934a267, 30.110%, 6/26/2022 tx#"
7ffbddac-bf3a-4d33-aad1-729c¢77de9912, 12.410%, 8/20/2020 t§x#"
80011117-d548-414d-9dd8-cb771f1ae1b2, 2.940%, 2/22/2024 t§x#
801d05a1-3d41-4c80-b3dc-c5fe60980a63, 14.420%, 12/16/2024 t§x#
80294e00-7a27-4ab8-a96e-96b8955db9be, 27.520%, 8/09/2023 tx#
80540d27-a246-47c1-85f1-68525dbb7551, 16.630%, 1/03/2025 t§x#
8058f23e-dd65-42ec-975d-a8eebd 10b203, 24.680%, 11/01/2023 tx#
8083cbe6-b2fa-4d40-baa0-801efa3e8efe, 29.000%, 7/12/2021 tx#"
80a83614-ab24-46e3-9993-53bddd6503b7, 24.680%, 4/01/2024 tx#
80b59dbb-caf4-4c0f-8f52-f3a28d6c81be, 3.440%, 2/08/2024 tx#
80c27d49-75e5-4171-95f9-b69bc1852b23, 13.190%, 4/01/2023 tx#
80f7f04d-6e82-4a0d-ad0a-649e8d16cfob, 23.730%, 9/10/2024 tx#
811e14bb-0073-4372-901b-d901ca0d5d74, 19.640%, 4/07/2024 +§x
8231b0c3-9562-4fe8-a9d8-f2526f422905, 20.760%, 2/02/2022 tx#"
828a8b70-4665-4c9e-9714-101698f45812, 25.700%, 5/01/2024 1§x
82d36324-edcd-4030-8fa7-445d376d5653, 22.580%, 7/17/2021 Tx#"
83399ee3-9091-4904-a86d-b38162d4efb7, 10.580%, 5/16/2022 tx#"
834a8967-b329-4840-b136-1ad976682189, 30.540%, 7/09/2022 tx#"
837f494e-01f2-4ed6-9ab6-5f360fb96347, 17.410%, 4/26/2024 1§x
8385bdc9-5f24-426¢-ac70-ae0df1234b43, 26.410%, 7/01/2022 +x#"
83d9eebe-8f66-4a2a-b71e-530ded77011f, 14.460%, 9/17/2020 +§x#"
843396b5-91ca-4f87-bdcd-5696981ac3af, 18.310%, 1/30/2021 x#"
848ecf27-c0f3-420a-9bd4-5b28debb14b8, 13.640%, 1/21/2024 +§x#
84c17feb-2a7b-4761-9949-830b6bb74580, 13.930%, 1/28/2023 Tx#"
85079709-6148-403c-a318-a9f9c07¢1565, 22.600%, 9/04/2022 +x#"
85475b5a-f196-46c7-88c1-aea16039186d, 20.630%, 2/18/2025 tx#
855ea92f-7a09-4099-95df-ce69cd8df6a3, 22.870%, 10/04/2020 +§x#"
85773169-49b2-4810-a8ce-f27bdfaf8523, 2.940%, 2/13/2023 tx#"
85a9844e-8409-4ccc-b884-411b02fbe063, 19.930%, 3/01/2023 +§x#
85c3fb96-0681-40e0-830d-7e617923a4f1, 12.520%, 9/23/2024 +§x#
85c9cc59-achd-4b91-965f-a9573710b8a5, 2.840%, 11/02/2022 +§x#"
85d17892-54ac-45¢3-bf46-df02b0f8aabe, 25.120%, 7/25/2024 tx#
861cd3b5-f419-4307-b1b3-b6fe2a1c04ce, 20.090%, 4/26/2022 +x#"
8639fb88-c665-4b6f-82bf-719c8ecfOff7, 17.220%, 10/08/2024 +§x#
8664d1bb-1d83-4244-89d0-a48222e6¢7d9, 13.830%, 12/10/2021 tx#"
868bf3ee-5635-4aac-a599-6f2308115¢c2c, 15.230%, 1/25/2024 tx#
869a730c-8486-4ad1-bf09-576f8d0371dc, 27.610%, 6/21/2023 tx#
869cc50a-1cc1-4903-bfd1-b1626d937d8f, 14.230%, 2/14/2023 tx#"
8730c606-5217-431d-a2¢c1-6f9¢1d974291, 14.670%, 3/27/2022 tx#"
8739560a-1353-4b7f-a2f1-01517ff6f394, 25.830%, 5/04/2022 tx#"
87831657-a4c0-4f84-acdd-81b10e2b13d1, 26.380%, 6/27/2024 18§x
87a2b808-0a3c-4d0e-alae-394e4bb8d3c4, 12.300%, 9/23/2021 tx#"
87a4345b-c804-4d1b-a35¢-77de648a3b9e, 9.550%, 1/11/2022 tx#"
87b62303-7e6d-4c10-873e-1c1dad25e3cb, 17.450%, 7/15/2023 tx#
87d23df2-17b2-410f-9bda-1e38443f11de, 21.730%, 6/19/2021 18§x#"
8859fa16-9d8c-412a-b03e-925fcc22e1db, 31.000%, 2/16/2022 tx#"
88684bc3-228d-4b99-a231-3725fd92f46, 22.060%, 11/16/2022 +§x#"
88759bc0-d611-49b4-ac8e-9aae31045fdc, 11.920%, 3/05/2023 1§x
888383d5-8c2a-42e5-8fff-4fa13214b2c6, 8.120%, 8/06/2024 +§x#
88ae€9296-7b7b-493d-ba22-676ea3d157db, 15.790%, 2/23/2023 +§x#"
88f82d42-aa4c-490b-bff2-d55e7f96e363, 28.350%, 5/03/2021 tx#"
8905125b-54a0-4eff-b3dc-6497adefa7b5, 4.910%, 10/24/2022 +§x#"

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.
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ORIGINAL
ACQUISITION DATE

2/05/2020
4/05/2019
3/19/2020
9/30/2019
7/10/2017
8/20/2018
2/22/2019
12/16/2019
8/09/2019
1/03/2020
11/01/2018
7/12/2019
3/18/2019
2/08/2019
3/19/2018
9/10/2019
3/25/2020
2/02/2017
4/08/2019
7/29/2019
5/16/2018
7/09/2019
4/23/2019
6/11/2018
9/17/2019
1/18/2017
1/21/2020
1/28/2020
9/04/2019
2/18/2020
10/04/2019
2/13/2018
2/18/2020
9/23/2019
11/02/2017
7/25/2019
4/26/2019
10/08/2019
12/10/2018
1/15/2020
6/21/2019
2/14/2020
3/16/2018
11/04/2019
6/27/2019
9/20/2019
1/07/2019
7/15/2019
6/19/2019
2/16/2017
11/16/2018
3/05/2018
8/06/2019
2/19/2019
5/03/2018
10/24/2017

February 28, 2023

PRINCIPAL
AMOUNT

GBP 4,423
GBP 3,818
GBP 456
GBP 2,302
GBP 1,699
GBP 722
GBP 3,898
GBP 6,405
GBP 7,294
GBP 5,495
GBP 5,975
GBP 3,731
GBP 10,068
GBP 2,035
GBP 6,854
GBP 9,729
GBP 474
GBP 1,574
GBP 377
GBP 842
GBP 7,952
GBP 2,757
GBP 2,517
GBP 826
GBP 180
GBP 8,790
GBP 4,209
GBP 15,197
GBP 4,827
GBP 16,263
GBP 281
GBP 2,331
GBP 1,462
GBP 5,804
GBP 447
GBP 18,435
GBP 8,310
GBP 3,124
GBP 1,008
GBP 4,559
GBP 2,438
GBP 4,035
GBP 5,248
GBP 293
GBP 2,262
GBP 946
GBP 5,524
GBP 2,610
GBP 166
GBP 7,341
GBP 900
GBP 163
GBP 4,810
GBP 506
GBP 3,951
GBP 977

COosT

5,746
4,977
526
3,168
2,338
932
5,088
8,548
8,774
7,184
7,774
5,134
13,349
2,633
9,615
12,013
562
1,973
492
1,159
10,943
3,794
3,258
1,137
224
12,096
5,490
20,914
5,900
22,381
346
3,237
1,901
7,218
584
25,370
11,435
3,817
1,266
6,274
3,355
5,265
7,363
377
2,873
1,302
7,053
3,267
210
10,102
1,154
226
5,850
661
5,437
1,283

FAIR
VALUE

638
4,666
66
332
245
172
4,644
7,736
1,053
6,631
862
539
1,453
294
989
11,892
570
227
461
122
1,148
398
3,070
119

3
1,269
5,076
2,194
697
2,348
331
336
403
6,967
538
2,661
1,199
3,793
145
658
352
582
758
42
2,779
137
797
377
89
1,060
1,089
196
5,759
611
570
1,175
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United Kingdom - 0.13% (continued)
896b92c0-7d51-4734-bd18-0396e786bf8c, 27.660%, 10/22/2023 tx# Zopa 10/22/2019 GBP 7916 $ 10212 $ 1,143
8970c186-0b7e-42a8-a6f5-33483723704f, 16.630%, 1/06/2025 t§x# Zopa 1/06/2020 GBP 7,024 9,247 8,487
897abfe9-b072-4be2-90e6-3071d6bb9d05, 4.670%, 7/02/2023 +§x Zopa 7/02/2018 GBP 759 999 911
89b112c0-ed96-4742-8e79-dda67e7e014f, 25.880%, 11/25/2022 +x#" Zopa 11/25/2019 GBP 8,615 11,116 1,244
89c515b9-9c0a-4211-8246-bada05a41694, 3.140%, 7/26/2024 +x# Zopa 7/26/2019 GBP 8,430 10,441 1,217
89f722c8-dae8-47fd-8e6e-915bb592d03b, 25.260%, 3/29/2022 tx#" Zopa 3/08/2019 GBP 842 1,159 122
8a08acda-cfd2-4522-a482-54ab4c5bb8b5, 19.980%, 5/13/2021 tx#" Zopa 5/13/2019 GBP 468 606 68
8a0bb702-1fdd-4f8f-a33b-c79c8c336699, 24.680%, 9/17/2023 18§x# Zopa 9/17/2018 GBP 2,260 2,975 2,762
8a14a280-08ff-4e7b-bf27-3a4caObdd41d, 13.830%, 10/29/2022 tx#" Zopa 10/10/2018 GBP 958 1,318 138
8a8bbcae-c5b7-4633-be00-e27b9d652336, 15.520%, 4/29/2023 18§x# Zopa 10/29/2019 GBP 1,484 1,908 1,793
8aaa3de7-5c10-48a4-836d-ac42cf79eacc, 15.340%, 2/06/2025 tx# Zopa 2/06/2020 GBP 8,880 11,476 10,726
8aaf3884-63fc-41fb-aa4a-c62856448bd3, 27.760%, 3/03/2022 tx#" Zopa 3/03/2020 GBP 860 1,183 124
8ab416e8-57c7-40b1-83bd-f7beed0d5cc1, 16.610%, 3/09/2024 +x# Zopa 3/09/2020 GBP 6,201 8,126 895
8adfb10b-3ad3-492a-928b-3d3fd04d4543, 18.650%, 5/18/2022 tx#" Zopa 11/18/2019 GBP 2,701 3,717 390
8aea2997-21e6-49ec-b681-fc55bc7cc91c, 15.000%, 3/20/2022 tx#* Zopa 3/20/2018 GBP 18,459 25,402 2,664
8aebabed-02c7-4105-938a-fb008d1b4408, 30.900%, 10/16/2023 +x# Zopa 10/02/2019 GBP 3,427 4,215 495
8afe7499-3a02-4f67-8f3f-6eabbb6f2d28, 2.940%, 4/19/2023 +§x# Zopa 4/19/2018 GBP 2,237 3,153 2,681
8b072f02-bb46-4ca2-8299-feda51f4bc97, 13.640%, 5/31/2024 +8§x# Zopa 5/31/2019 GBP 5,686 7,189 6,839
8b3c0e83-6871-4afd-98ee-3dec51006e6b, 19.600%, 3/15/2021 tx#" Zopa 3/15/2019 GBP 53 70 8
8b48116b-2592-4aab-a88¢-039817f44fc0, 21.040%, 11/04/2021 tx#* Zopa 11/04/2019 GBP 1,572 2,163 227
8b4aebbb-bd92-41b8-9d94-9bc12cc320bf, 31.000%, 2/28/2022 tx#" Zopa 2/21/2017 GBP 5,225 7,191 754
8b6cd245-e421-4236-8317-d9bf76b57e15, 20.250%, 7/01/2021 Tx#" Zopa 6/20/2018 GBP 849 1,168 123
8c1ca732-debc-42d6-8006-1f72926d845d, 25.260%, 1/09/2022 tx#" Zopa 1/09/2019 GBP 1,101 1,409 159
8c282975-161d-4ed1-a14b-b457415a4e3b, 16.400%, 10/11/2023 +§x# Zopa 10/11/2018 GBP 3,236 4,281 3,929
8c7bdf4d-8241-4c74-af0b-8809f7803e20, 16.810%, 5/23/2024 tx# Zopa 5/23/2019 GBP 3,292 4,167 475
8c959d67-61cd-47ab-ac17-f06fdfdfd772, 19.330%, 10/29/2023 tx# Zopa 10/29/2019 GBP 1,835 2,360 265
8c9d8b3d-bceb-4c82-b110-32250008800b, 13.930%, 5/02/2020 +8§x#" Zopa 4/11/2018 GBP 262 372 313
8cddf718-c99d-437b-abd4-9eac3e1fbdde, 26.760%, 1/21/2024 +x# Zopa 1/21/2020 GBP 3,448 4,497 498
8cf16f57-0435-49f7-84ca-e0e2eb242919, 21.730%, 6/03/2021 +§x" Zopa 6/03/2019 GBP 133 169 159
8d19e0b4-0abb-48e3-82c8-8746591717b8, 11.430%, 5/01/2023 +§x# Zopa 5/01/2019 GBP 1,177 1,536 1,414
8d289610-be9d-46fa-9930-3a95c4c64450, 7.670%, 7/16/2023 18§x Zopa 7/10/2019 GBP 433 543 521
8d2f22b8-f09f-409f-9bc6-a1786911f04c, 25.710%, 8/11/2022 +x#" Zopa 8/13/2019 GBP 3,962 4,777 572
8d78fe3b-b26e-4b94-a583-99d0399eebcb, 13.530%, 12/01/2022 tx#" Zopa 11/20/2018 GBP 3,248 4,387 469
8db218b6-ffob-4bff-be45-6df4f7ae8a78, 17.850%, 12/27/2023 +§x# Zopa 12/27/2019 GBP 370 484 447
8dc1b8e1-a09e-490b-b5d9-cabd79a79987, 26.950%, 3/01/2022 tx#" Zopa 2/19/2019 GBP 2,616 3,415 378
8debb7fd-3425-483e-9313-a8fc745d4975, 16.780%, 4/06/2023 +§x# Zopa 4/06/2018 GBP 4,123 5,810 4,994
8e469829-321a-4e54-b983-61e8792430fe, 31.320%, 7/10/2023 t+§x# Zopa 7/03/2019 GBP 638 803 780
8e70a8f7-69ab-4967-bdd7-027ec161f74b, 22.160%, 5/08/2023 t§x# Zopa 5/08/2019 GBP 2,009 2,612 1,196
8e8482e1-efb5-454f-bfb1-5d89340895a8, 15.310%, 2/12/2022 tx#" Zopa 2/12/2020 GBP 2,929 3,796 423
8e8bacd7-40dd-4aee-8fdd-7e57847145e0, 24.690%, 3/01/2024 +§x# Zopa 3/01/2019 GBP 4,328 5,702 5,283
8e96f61d-f406-4ae2-abd7-01c9d57145a4, 15.470%, 9/05/2023 +§x# Zopa 8/27/2019 GBP 1,733 2,130 2,092
8e9945e2-ech6-4f5a-bf24-07dabc9cObdb, 24.700%, 4/02/2024 +§x# Zopa 3/18/2019 GBP 5,493 7,284 6,717
8ed1d435-7f42-4ca7-9943-490905b90375, 32.840%, 4/09/2022 Tx#" Zopa 4/09/2018 GBP 690 950 100
8eeeB82b5-a6e4-42df-898b-7d21551ebf33, 16.640%, 11/01/2024 +§x# Zopa 11/12/2019 GBP 6,675 8,579 8,003
8ef0e3d6-c8a5-4b25-9776-81b3bebbba0f, 25.830%, 11/29/2022 tx#" Zopa 11/29/2019 GBP 6,527 8,982 942
8fc7433f-b615-446b-8c9a-a418fb02bbdb, 17.870%, 3/06/2023 1§x# Zopa 3/06/2020 GBP 2,356 3,071 2,833
9016eccb-7700-460f-b390-bad78c6af252, 14.340%, 2/19/2022 tx#" Zopa 2/19/2019 GBP 7,754 10,132 1,119
9022d56¢-85¢0-457b-ad32-8cb82c03da3c, 19.900%, 11/29/2022 +§x#" Zopa 11/29/2019 GBP 1,360 1,759 1,641
9026f16c-16b4-4c3c-ab2f-777e8b83b3f9, 22.460%, 4/01/2023 tx# Zopa 9/12/2019 GBP 1,104 1,362 159
90565172-0d03-49ff-ab8e-9a2e414775a3, 16.540%, 6/27/2024 tx# Zopa 6/27/2019 GBP 16,381 20,803 2,364
90632f64-3629-421a-a7d4-195ed6f0ff6c, 27.140%, 5/17/2023 tx# Zopa 5/17/2019 GBP 9,646 13,274 1,392
909fca9b-2f16-45ba-98e5-b34cc3741db9, 19.500%, 3/05/2024 +x# Zopa 3/05/2019 GBP 22,348 30,755 3,226
90ceea79-9790-4c0b-a943-617636¢cc16¢c, 23.320%, 2/05/2022 +x#A Zopa 2/05/2020 GBP 899 1,237 130
91474914-ef98-44d3-b118-12c0ff219341, 25.830%, 5/30/2022 +§x#" Zopa 11/22/2019 GBP 522 670 632
9152d347-2e73-4581-a430-45¢1f0a13228, 21.430%, 12/03/2022 +§x#" Zopa 11/29/2019 GBP 999 1,292 1,202
9158d115-c672-47f1-ad84-feb16dcbf2a5, 17.200%, 4/05/2023 +x# Zopa 3/28/2018 GBP 6,254 8,774 903
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United Kingdom - 0.13% (continued)
915ec8f1-a29b-422a-b408-ba63da8ee951, 20.090%, 7/01/2021 +x#" Zopa 6/15/2018 GBP 1,376 $ 1,822 §$ 199
9168295e-70f7-4533-9ee3-14328446f830, 16.370%, 10/24/2021 tx#" Zopa 10/24/2019 GBP 3,193 4,102 461
918a21b4-ad24-4d37-9285-1c4efd51f2f4, 2.940%, 6/12/2024 +x# Zopa 6/12/2019 GBP 2,197 2,787 317
91f44fa3-638c-4a64-a22c-89c69ddad40a3, 16.090%, 1/30/2023 +x#" Zopa 1/30/2018 GBP 13,400 18,440 1,934
91f71fa9-babb-4548-bc75-8d62dbda1002, 20.230%, 12/26/2019 tx#" Zopa 12/05/2018 GBP 25 34 4
91fad5ee-195¢-4379-834e-2fcfc444ed65, 28.280%, 11/15/2020 +§x#* Zopa 11/15/2017 GBP 83 109 14
92163a56-9e99-4e1b-9a9e-80bad5f4e4f6, 16.430%, 11/07/2024 +x# Zopa 10/24/2019 GBP 10,318 13,255 1,489
9274426¢-f7c6-488c-ad23-46b2360d60af, 32.530%, 6/30/2022 +x#" Zopa 4/26/2018 GBP 2,017 2,775 291
92779498-2333-43bf-95ad-9f8fd7da58aa, 26.100%, 11/25/2022 tx#" Zopa 11/21/2018 GBP 4,589 5,863 662
92942151-1067-426d-a89b-d8b767760ab0, 19.900%, 10/07/2022 tx#" Zopa 10/07/2019 GBP 3,303 4,062 477
92b68b6d-7f8e-4b80-94a9-add1dbed2789, 14.280%, 11/08/2021 tx#" Zopa 11/08/2018 GBP 1,838 2,530 265
92d480a6-9953-4985-ac8d-fb6b281f252¢e, 22.160%, 5/25/2023 +§x# Zopa 5/13/2019 GBP 3,201 4,147 3,893
931634a3-a50c-4ff8-b586-9782aee101ec, 31.320%, 7/19/2023 +§x# Zopa 7/15/2019 GBP 1,502 1,880 1,844
93540214-c352-4e4b-81cb-0a368da6d96f, 15.530%, 11/29/2024 +x# Zopa 11/29/2019 GBP 14,937 20,556 2,156
9363fcea-f30c-4343-a559-cd9ed760c371, 7.350%, 6/17/2024 +§x# Zopa 6/17/2019 GBP 3,485 4,369 1,828
939038c1-34dd-4c63-bbd8-2840f054aab2, 11.860%, 1/13/2023 tx#" Zopa 1/13/2020 GBP 6,385 8,297 922
93dde1cb-7c21-4¢26-996¢-405¢848a32c8, 21.730%, 6/28/2020 +§x#" Zopa 6/26/2018 GBP 201 266 242
945ec460-2320-4f55-b52b-e9a156a7c83f, 20.600%, 1/02/2022 +§x#" Zopa 7/02/2019 GBP 496 625 139
948b1b6a-16e4-47fd-88f5-8b1becd1632d, 28.820%, 11/06/2022 tx#" Zopa 11/06/2019 GBP 6,734 8,658 972
949473a1-bb86-4€20-bd4d-2fa02f0c4040, 12.210%, 10/21/2022 +§x#" Zopa 10/21/2019 GBP 1,771 2,296 1,073
94be06df-e4e5-4781-8f08-bf496940232a, 20.670%, 12/05/2020 tx#" Zopa 12/05/2017 GBP 1,172 1,613 169
94e1e0bf-da70-4bc5-97b7-a2355569f020, 30.000%, 9/04/2021 tx#" Zopa 9/04/2019 GBP 900 1,239 130
9555d99d-3b09-4d3d-854d-f12e1258ee18, 21.790%, 10/28/2021 tx#" Zopa 10/28/2016 GBP 2,679 3,687 387
9564a14a-5c9a-4635-8¢f4-830914135¢41, 26.190%, 9/17/2022 tx#" Zopa 9/17/2018 GBP 2,662 3,663 384
956bea33-c72d-443b-a19e-da3c9abf2abd, 23.220%, 12/01/2022 tx#" Zopa 11/14/2019 GBP 4,318 5,561 623
95bf538b-c21d-438b-b1fe-7fa48257a8aa, 16.800%, 3/19/2023 tx# Zopa 3/19/2018 GBP 9,361 12,883 1,351
95e03393-0cb5-496a-8abd-2acf8b73c68e, 18.420%, 2/26/2024 +§x# Zopa 2/18/2020 GBP 1,309 1,702 1,581
95e16d3c-145a-4867-8dfe-ffc9a63884bb, 21.570%, 10/09/2022 +x#" Zopa 10/09/2019 GBP 889 1,085 128
95f0913b-0eb8-44d4-b612-ab086ee63674, 13.430%, 6/27/2024 tx# Zopa 6/27/2019 GBP 13,315 16,909 1,922
96447b48-3ae1-4e71-af0f-8897186948a2, 6.890%, 10/25/2023 tx# Zopa 10/25/2018 GBP 5,523 7,078 797
96526e63-0a16-4bfc-a333-f3eb11453a0d, 25.360%, 8/28/2023 t§x# Zopa 8/24/2018 GBP 1,421 1,826 1,744
9684c84c-09f4-44f6-9128-bb007a1c8f1e, 23.520%, 10/31/2024 +§x# Zopa 10/31/2019 GBP 3,595 4,657 4,371
969661db-8d45-476c-9f23-2b04109abfbb, 20.720%, 12/01/2023 tx# Zopa 11/05/2019 GBP 14,963 19,280 2,160
96c6d08d-2e65-4729-9cca-45cf6cfcded2, 4.910%, 11/01/2022 +§x#" Zopa 11/01/2017 GBP 236 308 145
96d19ea5-ec84-402c-856a-fbe311e03513, 26.010%, 10/01/2022 tx#" Zopa 9/25/2018 GBP 2,041 2,809 295
96d3e468-ee7e-423e-823b-651adaabc7a0, 15.450%, 9/04/2023 tx# Zopa 9/04/2019 GBP 2,966 3,625 428
96f4ealc-0f7a-48cc-82fc-7e664693531a, 12.890%, 6/26/2023 +§x# Zopa 6/26/2018 GBP 1,740 2,301 2,101
975fd0e0-1a2e-4548-a9e7-8611deadf594, 18.500%, 6/07/2021 tx#" Zopa 6/07/2017 GBP 4,339 5,971 626
97751f96-7897-4fc3-8131-77fdac4d2de1, 15.260%, 6/11/2023 +§x# Zopa 6/11/2019 GBP 2,816 3,583 1,619
97a111a9-3223-417e-8c0e-d7ba9a34008a, 17.120%, 5/01/2023 +x# Zopa 4/19/2018 GBP 3,596 5,039 519
97ba513e-3b2b-4782-b2ec-c96124269cb3, 16.210%, 8/30/2021 +8§x#" Zopa 8/21/2019 GBP 203 246 69
981865d4-80d0-41c2-9b28-85eb6e715c01, 13.740%, 2/24/2023 +§x#" Zopa 2/21/2020 GBP 2,081 2,697 2,513
982f4c88-facc-4701-8431-54e53ea4e8a5, 28.410%, 1/22/2021 +x#" Zopa 1/22/2018 GBP 1,769 2,434 255
9830bb9d-db16-4fe6-99de-5e089f22fd61, 25.430%, 5/01/2022 +x#" Zopa 4/17/2019 GBP 2,356 3,059 340
98daac6a-548d-4c46-9cfe-c1759a397fef, 7.130%, 4/01/2024 +x# Zopa 3/25/2019 GBP 4,445 5,865 5,314
98dfcdc1-477c-42ef-9bb4-1a8cf4b78b30, 16.370%, 9/12/2021 +§x#" Zopa 9/12/2019 GBP 724 894 182
995b9bf1-48cc-416¢-a8d4-7136087 1fadf, 25.150%, 7/07/2024 +§x# Zopa 6/30/2019 GBP 4,786 6,049 5,851
998eb93e-b436-46e2-9cfd-30e4f24f1ce2, 13.140%, 3/28/2024 1§x# Zopa 3/13/2019 GBP 3,795 5,033 4,581
99a055cf-d16f-4178-a418-dd4ac0b7c4d5, 22.570%, 8/01/2023 tx# Zopa 7/15/2019 GBP 7,254 9,081 1,047
99ac3748-3f08-48b6-b814-b9dfb5dbee99, 21.730%, 12/27/2020 tx#" Zopa 12/27/2018 GBP 1,023 1,407 148
9a397346-2684-478a-9ddb-abcbaa3d631e, 13.190%, 2/27/2023 tx#" Zopa 2/27/2018 GBP 1,975 2,746 2,376
9a4e73e6-14fd-4441-a9eb-caa98cd972f4, 15.420%, 6/06/2022 tx#" Zopa 6/06/2019 GBP 1,061 1,347 153
9abc182b-1bba-4f18-a50c-9f50e9117ece, 19.500%, 12/01/2023 tx# Zopa 11/13/2018 GBP 19,572 25,359 2,825
9acd8dff-b116-45ea-86d8-b3dcf1b3b4b9, 15.040%, 5/29/2024 +§x# Zopa 5/29/2019 GBP 4,612 5,822 5,615
9ae644ab-88a6-498c-9236-594a317838dc, 21.040%, 10/31/2021 tx#" Zopa 10/31/2019 GBP 1,647 2,133 238
9b262eb2-4a94-4882-bb5d-282641194464, 28.280%, 12/02/2022 +§x#" Zopa 12/02/2019 GBP 329 426 396
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United Kingdom - 0.13% (continued)
9b75d74f-1794-4cce-a70e-a3fb768b3648, 18.140%, 3/01/2024 tx# Zopa 2/21/2020 GBP 1,841  § 2,387 $ 266
9ba3791f-8deb-4bd4-be33-18b75e9bd5ab, 24.240%, 3/01/2023 tx# Zopa 2/24/2020 GBP 4,445 5,746 642
9bafa27b-6b4f-456b-aeac-926e0cd85dbf, 3.090%, 10/30/2022 +§x#" Zopa 10/30/2017 GBP 360 476 433
9bb7520f-98b0-4889-ac20-97f987f0930, 29.180%, 7/19/2022 tx#" Zopa 7/19/2019 GBP 4,674 6,432 675
9be4d7bb-6656-4838-83bd-c81274338e33, 17.120%, 5/07/2024 tx# Zopa 5/07/2019 GBP 14,489 19,940 2,091
9c00ab3a-5df0-4296-90c4-1199c6971684, 14.450%, 12/18/2024 +§x# Zopa 12/18/2019 GBP 8,045 10,528 9,762
9c1a62e1-3634-4078-8a81-bf953e77e15c, 21.730%, 1/20/2021 tx#" Zopa 1/09/2019 GBP 886 1,219 128
9c269407-a168-4d20-bf27-0abc22a39df9, 27.520%, 8/08/2023 +§x# Zopa 8/08/2019 GBP 1,269 1,541 1,552
9cb4fef5-0f2a-4418-8180-01ac69c4ba29, 13.890%, 2/05/2022 tx#" Zopa 1/21/2019 GBP 659 853 95
9c87e9f2-1878-48fd-83ba-95af92277444, 16.940%, 7/08/2024 tx# Zopa 7/08/2019 GBP 15,556 19,460 2,245
9cc981d0-3fa6-440d-ad0a-a781b1f77b73, 5.420%, 11/26/2023 1§x# Zopa 11/26/2019 GBP 2,956 3,802 3,537
9cf5635d-9d1e-47f8-8905-5708979cdb02, 26.860%, 1/16/2024 +§x# Zopa 1/16/2020 GBP 2,265 2,961 2,777
9d2cccef-ce65-414a-9615-25a6d6de3399, 12.710%, 1/13/2023 tx#" Zopa 1/13/2020 GBP 2,978 3,869 430
9d47f7fb-fcb6a-4c95-b327-33117bd35ee0, 21.130%, 12/01/2024 tx# Zopa 11/26/2019 GBP 17,935 23,072 2,589
9d5d98c7-8c03-4579-a629-14028ea08dfc, 16.970%, 3/29/2022 tx#" Zopa 3/29/2018 GBP 3,003 4,132 433
9d96ab4b-b41e-425d-a366-7069590d7f5a, 22.170%, 9/26/2021 tx#" Zopa 9/18/2019 GBP 5,292 6,607 764
9da055b6-58b9-423f-8835-43cad419a011, 13.940%, 6/03/2024 +x# Zopa 6/03/2019 GBP 7,308 9,258 1,055
9da85587-d6d5-4e18-9609-0683de7d23e0, 16.510%, 6/30/2023 tx# Zopa 5/14/2018 GBP 2,739 3,700 395
9da943bd-9c7a-4954-bca3-63736871bd32, 13.000%, 3/07/2023 tx# Zopa 3/07/2018 GBP 18,081 24,882 2,610
9dc1783f-ba99-494e-b023-e03bc8f042de, 7.300%, 2/26/2025 +§x# Zopa 2/26/2020 GBP 3,039 3,922 3,627
9e0e1cf4-a317-4dd9-a817-f660e8a580cb, 30.390%, 10/12/2021 tx#" Zopa 10/12/2018 GBP 2,901 3,993 419
9e4d031f-1480-4315-938b-5277b6281856, 32.610%, 5/03/2022 tx#" Zopa 5/03/2018 GBP 6,720 9,248 970
9e5e7dc4-6377-46d9-b0c0-90e60f4b96b5, 25.890%, 10/30/2023 +8§x# Zopa 10/28/2018 GBP 742 950 910
9e6dac18-7222-4e4d-8f34-f6aa916c4385, 28.820%, 11/05/2022 +§x#" Zopa 11/05/2019 GBP 687 885 829
9ecad506-9b43-49b5-8786-d7169ed790d8, 15.100%, 11/28/2021 tx#" Zopa 11/28/2018 GBP 3,867 5,321 558
9ed8440a-9f71-4cdf-9767-995699bd831b, 29.470%, 9/09/2021 +§x#" Zopa 9/09/2019 GBP 89 110 106
9ef24994-ca20-4bcc-b5ad-548e55ff8f47, 15.970%, 2/16/2023 tx#" Zopa 2/16/2018 GBP 1,553 2,137 224
9f117906-1cd8-4e36-b8a8-a6207f8bd954, 21.060%, 6/20/2021 +§x#" Zopa 6/20/2018 GBP 565 745 682
9f1b75ee-e0fd-4317-bf35-3a02d8c7dd87, 13.140%, 1/23/2024 tx# Zopa 1/23/2019 GBP 8,935 12,296 1,290
9f6e7877-981e-444f-aadf-441c2884dace, 26.270%, 7/12/2024 1§x# Zopa 7/12/2019 GBP 1,764 2,217 2,158
9f93602b-ed30-47bb-80a1-5f9640acb87b, 25.980%, 5/26/2021 tx#" Zopa 5/22/2018 GBP 2,733 3,762 395
9fb89c64-054e-412e-bdcc-86cebbcbeb23, 26.830%, 10/01/2022 +8§x#N Zopa 3/11/2020 GBP 191 245 229
9fc7752f-bd67-439e-a996-b6435c021a7c, 15.830%, 12/05/2023 tx# Zopa 12/05/2019 GBP 10,371 14,272 1,497
9ff2375e-5901-4695-8f42-9526adc09e 15, 18.030%, 2/01/2020 tx#" Zopa 1/23/2019 GBP 551 758 80
9ff68543-5580-403f-9b2e-acab18dc3b5e, 13.050%, 4/28/2024 +8§x# Zopa 4/26/2019 GBP 6,891 8,914 3,618
a00ee2a8-4bef-41a3-85a0-79a7dbb5f341, 19.970%, 7/15/2024 +§x# Zopa 7/15/2019 GBP 3,152 3,946 3,839
a017d0e4-53e5-4243-bf7a-832312¢203cb, 19.210%, 11/29/2023 +§x# Zopa 11/22/2019 GBP 3,433 4,407 4,178
a04b5604-662c-4298-abdf-3fe154ccb640, 22.370%, 7/04/2022 +x#" Zopa 7/04/2017 GBP 3,533 4,862 510
a0731ff4-2969-4ae6-a261-3c6ba9e88bfc, 20.120%, 4/29/2022 tx#" Zopa 4/29/2019 GBP 11,549 15,893 1,667
a07d809e-calb-4d98-824d-d714a1c9555b, 14.200%, 5/31/2024 +§x# Zopa 5/31/2019 GBP 3,477 4,396 4,181
a088b685-3a57-4899-9f56-e138a4d7ad85, 23.910%, 5/30/2022 tx#" Zopa 5/30/2019 GBP 1,933 2,660 279
a0b3af9e-d1a7-431b-8985-2d740116317f, 19.060%, 7/20/2019 tx#" Zopa 7/20/2017 GBP 969 1,334 140
a0c187af-4835-40d5-8e99-b473f0e1df4b, 13.610%, 7/04/2024 tx# Zopa 7/04/2019 GBP 9,156 12,600 1,322
aled75cc-a45d-4ded-9990-4d9bc4f74dc1, 20.460%, 5/10/2020 +8§x# Zopa 12/28/2017 GBP 662 894 148
a0faf233-62c2-4612-b4c3-334ccd3b5fbd, 15.610%, 11/28/2023 tx# Zopa 11/28/2018 GBP 10,033 12,823 1,448
a1048388-e798-4162-b48e-b84e4349084b, 24.320%, 3/06/2023 tx# Zopa 3/06/2020 GBP 2,278 2,969 329
a1611abd-2899-44c5-a759-96dd59d 1795, 26.270%, 3/28/2023 tx# Zopa 3/28/2018 GBP 600 826 87
a19b4dc9-1fcc-4cd1-b562-f419ecf11519, 24.800%, 10/04/2022 +§x#" Zopa 10/04/2019 GBP 3,482 4,296 4,206
a19cb907-a80d-446f-a221-cacbbe00b2a6, 3.240%, 9/18/2023 1§x# Zopa 9/18/2018 GBP 1,693 2,225 2,024
alaaale1-ba63-43f9-986d-fe4cfdc45b37, 20.640%, 9/12/2024 +x# Zopa 9/12/2019 GBP 8,721 10,760 1,259
alaff1b1-270d-4805-9bf3-347bab511596, 16.810%, 11/04/2022 +§x#" Zopa 11/04/2019 GBP 114 147 137
a1b16ef4-bced-4257-a8f4-d8c4d3939fa5, 28.530%, 3/06/2022 tx#" Zopa 3/06/2017 GBP 6,574 9,047 949
a1baa2ff-6532-4577-976e-ff07a687d2f5, 25.880%, 12/01/2022 +§x#" Zopa 11/26/2019 GBP 659 848 803
a1c373af-f6eb-4e3f-8¢c18-9b7770e3ae4c, 18.430%, 10/10/2023 1§x# Zopa 7/31/2019 GBP 896 1,090 1,088
a1d3e67a-0b8e-4040-81ee-05aae384f893, 12.990%, 2/14/2023 +§x#" Zopa 2/14/2018 GBP 601 847 724
alea16d1-eb92-416b-9f83-8f477f454f74, 6.990%, 12/17/2021 +8§x#" Zopa 6/17/2019 GBP 242 304 280
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United Kingdom - 0.13% (continued)
a24993e8-d46b-46a5-a47e-377754e80ad8, 16.630%, 1/25/2025 t+x#
a26651f9-67f0-4916-82a1-58ce19dceba8, 9.360%, 1/28/2021 tx#"
a28775dc-483c-48cf-8653-f4297524a759, 17.240%, 4/07/2024 +8§x#
a2a36f07-2c66-4704-952c-05964e9ecab5, 27.070%, 2/06/2023 tx#"
a2c6b478-6b1f-4503-9fe9-82e65eb21880, 21.450%, 12/27/2020 tx#"
a2f023bb-7fcd-4717-8891-5c1f3c0894ad, 20.490%, 2/11/2025 t+§x#
a32960cd-6b7b-4f80-aba3-95e6a6a08e74, 15.890%, 11/15/2022 tx#"
a35b7306-1907-440a-9083-52052000921c, 25.480%, 1/22/2024 tx#
a378fed0-3807-44c9-8729-3a571a251615, 17.940%, 8/20/2024 1§x#
a389cbd9-c8fe-4225-8db4-7e097a599fc0, 12.750%, 6/07/2023 +§x#
a38bd6d9-2f97-4d10-8460-e0354fdc0f0e, 3.590%, 4/03/2023 tx#
a3bc1954-809e-4309-957d-a305e27¢c5b34, 24.740%, 7/09/2023 tx#
a3c11944-fd53-47ce-bf8a-7c96a6f97d00, 16.750%, 1/25/2024 1§x#
a3d839e8-fbdb-48ce-81d5-46292a26af51, 14.190%, 6/09/2023 +§x#
a3db9593-3326-4b5d-a060-e5d8007887b7, 23.590%, 12/31/2022 +§x#"
a3e0ce73-f5e0-4f71-a90d-2af0b611dd3c, 19.460%, 1/16/2023 tx#"
a3fébac0-4079-4c9b-8f2b-1d34159a5ec4, 21.730%, 3/19/2021 tx#"
a41eba37-f686-4030-a3e7-3cf30b7d804c, 15.500%, 10/23/2024 +§x#
a42308c5-614a-4f87-beb2-877a61004fd8, 28.500%, 1/27/2022 tx#"
a431c5a6-c66b-4672-92d2-8cdcec2f557d, 2.840%, 11/19/2022 +§x#"
a45890e0-f04d-4bfd-8a8e-e6f1c16ac2fc, 22.020%, 3/08/2023 1§x#
a45c8abf-cb0a-4bda-8515-4b31502f31d9, 29.600%, 11/29/2023 tx#
a4780eab-1e3a-4ff1-ac33-6d156622460d, 16.560%, 2/07/2023 tx#"
a4c5d62e-0d28-471d-b01e-aef4749aa313, 28.410%, 1/15/2021 tx#*
ab724bc1-ccee-4243-b8f3-36861f5d829¢, 3.440%, 11/19/2024 +x#
a58636e0-51c3-403b-83fe-e4af19d872aa, 7.320%, 10/30/2022 tx#"
ab8f4e8e-e5d9-4dad-a32f-455860df590b, 29.460%, 4/24/2022 Tx#"
abb5ed3f-9d8a-42d2-9485-7abd069631ea, 11.960%, 11/04/2020 tx#"
abc3e53c-c22¢-4481-b690-9c277d63ee58, 14.800%, 11/25/2022 +x#"
a617bce3-fac9-48df-8d53-8fc21f5edcd3, 17.250%, 11/15/2024 +§x#
a698e6ca-ee45-40ea-9fd3-fefd982157e8, 16.850%, 6/17/2024 t§x
a69a45f1-bed8-4f8f-b4fe-8bcOb81f0e18, 15.860%, 9/09/2021 tx#"
abac20bf-4ce5-4c05-a344-92647c¢5365b2, 9.610%, 6/26/2023 18§x
abb5434f-576f-4ccc-9820-681eb3513¢67, 20.320%, 8/09/2022 +8§x#"
abbace3b-14ab-4b32-b896-ac23a13df5aa, 29.780%, 3/09/2023 t§x#
abbf531e-ae38-4059-811c-eae9fe51ec0a, 18.040%, 1/24/2024 tx#
a6dfdbd3-5e9a-48ac-961e-a3aa367b6e04, 22.750%, 8/01/2022 +x#"
a752877c-9bfb-442e-96bb-81f70708bb0c, 17.440%, 2/24/2022 tx#"
a7734106-6640-4140-a585-8d5d9921ff8d, 30.540%, 8/01/2022 tx#"
a78a32bf-3ebb-4e0d-9f74-f41cb5aef093, 21.960%, 8/01/2022 tx#"
a7960763-d11a-4aba-9415-cea1f3e70319, 31.020%, 8/30/2022 tx#"
a79f1a22-a686-4899-9cb8-798cfde18fbf, 8.120%, 7/25/2024 tx#
a7a3b639-fb5f-425b-a350-e3bb61d9627€, 5.440%, 8/27/2023 t§x#
a7ad0a56-3287-4fa5-a7d0-01853142308a, 10.580%, 7/01/2022 tx#"
a7c021be-2a35-45bd-97b9-110cab703483, 23.130%, 3/28/2022 tx#"
a7c224f6-4181-4d31-b909-f5dc75548f48, 24.700%, 12/02/2023 +§x#
a7c378f0-42f5-4bb5-9d99-9f69434c19af, 16.860%, 2/20/2024 t§x#
a83b3811-ba14-4758-8159-e23762f71a5c, 25.920%, 11/27/2022 1§x#"
a8983e3b-85ca-40ba-8c8d-b7926331d4fd, 12.810%, 9/13/2023 tx#
a8e81850-0be2-4c66-9663-d309d2b7fdf9, 27.470%, 12/18/2018 tx#"
a91ae103-1f1c-4970-b0e8-61c2604f2102, 6.910%, 4/04/2024 tx#
a97adae2-e597-4062-a41b-0d97a8f36874, 21.810%, 10/17/2021 tx#"
a9b51538-c819-4630-a2c0-5ab651a42272, 22.550%, 9/12/2021 tx#"
a9ca18e9-cc95-4203-a14d-b51158d98c54, 16.640%, 1/14/2024 +§x#
a9e3188d-2ffb-4216-9a60-39836¢f9a817, 21.450%, 11/06/2022 +§x#"
aa161b85-cb6e-4886-94c5-b8b0bc5b601c, 28.410%, 3/27/2022 tx#"

PLATFORM

Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa

ORIGINAL
ACQUISITION DATE

1/03/2020
1/22/2018
3/28/2019
2/06/2019
12/24/2018
2/11/2020
11/15/2019
1/22/2019
8/20/2019
6/07/2019
4/03/2018
7/09/2018
1/17/2019
12/09/2019
12/31/2018
1/16/2020
3/19/2019
10/23/2019
1/27/2017
11/19/2018
2/19/2019
11/29/2019
2/07/2020
1/15/2018
11/19/2019
10/30/2017
4/24/2017
11/04/2019
11/16/2018
11/15/2019
6/07/2019
9/09/2019
6/26/2019
8/09/2019
3/09/2020
1/24/2020
8/01/2018
2/24/2020
7/05/2019
8/16/2018
8/30/2019
7/25/2019
8/27/2019
6/07/2018
3/28/2017
11/15/2018
2/20/2019
11/27/2019
9/13/2018
12/18/2017
4/04/2019
10/17/2018
9/12/2019
1/14/2020
11/22/2019
3/27/2019

PRINCIPAL
AMOUNT
GBP 17,776
GBP 3,293
GBP 1,974
GBP 3,313
GBP 894
GBP 3,252
GBP 2,115
GBP 8,632
GBP 4,366
GBP 3,381
GBP 7,580
GBP 2,902
GBP 5,823
GBP 963
GBP 59
GBP 1,615
GBP 1,812
GBP 2,920
GBP 5,328
GBP 601
GBP 278
GBP 5,496
GBP 1,335
GBP 1,018
GBP 5,656
GBP 3,835
GBP 7,114
GBP 4,042
GBP 4,840
GBP 2,162
GBP 184
GBP 308
GBP 1,385
GBP 1,446
GBP 63
GBP 3,125
GBP 669
GBP 1,061
GBP 8,733
GBP 4,590
GBP 1,706
GBP 4,271
GBP 2,806
GBP 3,819
GBP 887
GBP 3,866
GBP 3,227
GBP 301
GBP 5,771
GBP 96
GBP 10,184
GBP 2,329
GBP 2,710
GBP 8,847
GBP 616
GBP 4,421

CosT

$ 23,239
4,532
2,577
4,285
1,138
4,214
2,729

11,183
5,313
4,292

10,652
3,845
7,563
1,267

75
2,112
2,493
3,771
7,332
773
363
7,215
1,720
1,405
7,31
5,278
9,791
5,562
6,661
2,791
234
423
1,758
1,739
82
4,301
871
1,460

12,018
6,317
2,348
5,319
3,448
5,120
1,220
4,941
4,206

389
7,942
132

14,015
3,206
3,730

11,521

791
6,084

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.
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FAIR
VALUE

$ 21410
475
1,081
478
129
1,698
305
10,552
5,317
4,080
1,094
419
7,091
353
71
233
262
3,555
769
722
335
793
193
147
816
554
1,027
583
699
2,601
221
44
1,666
1,722
75
451
97
153
1,261
663
246
617
3,361
551
128
4,720
3,929
365
833
14
1,470
336
391
10,658
741
638

(Continued)



Schedule of Investments As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United Kingdom - 0.13% (continued)
aa2f2b27-612c-46de-bbcd-6359129f3828, 22.130%, 3/01/2023 +§x# Zopa 2/20/2019 GBP 885 $ 1,153  § 1,067
aa4b645f-0bb7-41d5-beac-3fd27e07039f, 20.770%, 3/20/2022 tx#" Zopa 3/20/2017 GBP 4,715 6,488 681
aab59a76-d953-4ab0-aad0-bd3550654436, 22.090%, 2/27/2023 tx#" Zopa 2/27/2019 GBP 6,490 8,636 937
aa8e97df-afcc-439e-ba86-2d2cc09ce924, 20.680%, 1/22/2024 +x# Zopa 1/22/2020 GBP 2,409 3,164 348
aa8eb62d-b874-47b9-af44-e897926eb73c, 25.130%, 8/29/2020 +§x#" Zopa 8/29/2019 GBP 313 381 74
2a98997f-256d-4f87-8e9c-7a94d2f47b47, 19.760%, 5/01/2022 tx#" Zopa 4/25/2019 GBP 4,357 5,996 629
aa9f46b3-94af-443b-a490-ff'5e5e22dd3b, 3.040%, 3/05/2023 tx# Zopa 3/05/2018 GBP 6,166 8,538 890
aaa79b4d-f4d2-4fb8-bca8-e92af6abfcce, 13.030%, 8/30/2024 1+§x Zopa 5/06/2019 GBP 9,609 12,561 11,619
ab248f0c-e6b1-4b98-b93f-1b5cd477074f, 27.930%, 3/10/2022 +§x#" Zopa 3/10/2020 GBP 504 651 604
ab319cbc-96c7-4a8b-a4f6-071c912ae770, 19.210%, 11/01/2023 +§x# Zopa 10/24/2019 GBP 4,441 5,706 2,381
ab36436a-2b8f-4396-8b3a-4b035ce44069, 14.160%, 1/02/2022 Tx#" Zopa 1/02/2019 GBP 5,999 7,580 866
ab37e12d-34bd-45b8-9f45-f1f5e3d5be17, 25.620%, 5/02/2023 +x# Zopa 5/02/2018 GBP 3,420 4,707 494
ab85dadf-fd20-49cb-974b-eef34€023515, 21.040%, 11/04/2021 tx#" Zopa 11/04/2019 GBP 729 939 105
abc822d1-d6d9-42d6-9ee7-b368c37976af, 12.780%, 10/31/2023 tx# Zopa 10/31/2018 GBP 7,050 9,702 1,018
abc8733f-bfd2-4a91-9791-0c7076b9e7cb, 16.110%, 10/19/2023 tx# Zopa 10/19/2018 GBP 14,605 20,099 2,108
abed09ed-4d44-4804-9a4c-2ddab5a5c5ad, 3.830%, 1/03/2025 +§x# Zopa 1/03/2020 GBP 8,712 11,390 10,320
ac3749ef-ca80-4421-b124-a9189023275e, 3.340%, 12/31/2023 +§x# Zopa 12/17/2018 GBP 6,411 8,085 7,647
ac50c218-297e-4619-ab7a-ea9c61740a52, 19.780%, 10/29/2020 tx#" Zopa 10/29/2018 GBP 1,835 2,525 265
ac5d1b3f-d2ee-40e6-8310-dcf626975d3e, 27.070%, 6/07/2023 tx# Zopa 6/07/2019 GBP 1,004 1,278 145
ac9d4eb9-2ea9-4eb8-940a-b9a26963e74b, 29.910%, 9/04/2021 tx#" Zopa 9/04/2019 GBP 2,908 4,002 420
aca92b55-f2e4-4050-8466-faa0f4b02c74, 15.820%, 1/26/2025 tx# Zopa 1/13/2020 GBP 5,536 7,193 799
aca9c98b-e10c-4572-94c7-123d2b2a0a9f, 17.010%, 2/18/2022 tx#" Zopa 2/18/2020 GBP 1,477 2,033 213
ace30fcf-4a09-49f4-b1d2-5becfa3191ab, 28.880%, 11/16/2022 tx#" Zopa 11/13/2019 GBP 2,228 2,864 322
ad1054ca-7681-4806-847f-c34e3d2e0fc7, 20.730%, 4/17/2020 +x#" Zopa 4/17/2018 GBP 1,023 1,408 148
ad195091-ef60-4513-af56-a8cd 1065633, 20.470%, 10/01/2023 +§x# Zopa 9/18/2019 GBP 593 740 719
ad65ce3d-2e76-4bd0-8366-58cc5a11bb8c, 12.880%, 7/01/2023 1§x Zopa 7/06/2018 GBP 1,695 2,251 2,041
ad79c00a-c707-412e-ad10-b6b31c6582c6, 20.710%, 12/14/2023 1§x# Zopa 11/19/2019 GBP 6,089 7,871 3,243
ad83cale-1ac5-4c43-969f-c776ea05623e, 13.370%, 12/18/2023 1§x# Zopa 12/18/2019 GBP 3,513 4,597 4,233
ad990244-a24e-42f4-a4a6-5f9e486bb659, 24.720%, 2/19/2024 +§x# Zopa 2/19/2019 GBP 4,145 5,417 5,083
adbe2c25-37e1-4509-92d7-031add6¢cb816, 7.470%, 9/03/2020 +§x#" Zopa 9/03/2019 GBP 2,275 2,749 1,446
ae591582-b9e0-4505-882b-8f9a822dff82, 18.430%, 9/05/2023 1§x# Zopa 8/19/2019 GBP 1,382 1,676 1,672
ae905058-16f0-43d0-befd-7cb2596e57be, 16.100%, 1/24/2023 +§x#" Zopa 1/24/2018 GBP 1,075 1,521 1,299
af27f2b6-468d-474e-b775-64d0f71ec8fd, 23.730%, 9/28/2024 tx# Zopa 9/10/2019 GBP 11,861 14,646 1,712
af3d56e3-3b6e-44cd-a4f9-51371a304381, 26.020%, 6/28/2021 tx" Zopa 6/12/2017 GBP 20 27 24
af68e718-0ee0-4586-8f10-9659a97933d2, 13.950%, 2/10/2023 +§x#" Zopa 2/10/2020 GBP 777 1,003 934
af7160cf-d690-4e89-ba60-f520ce42564c, 22.400%, 11/01/2021 +§x#* Zopa 10/15/2019 GBP 447 571 533
af9b4127-60d2-4cc1-b5c9-49af7784fa8e, 8.300%, 11/05/2022 tx#" Zopa 11/05/2017 GBP 2,542 3,347 367
afbOadbb-dd91-41ec-a1c8-d318eb1f7321, 19.550%, 1/23/2023 +§x#" Zopa 1/23/2020 GBP 221 290 267
afdb414c-0d4e-47f9-8415-78a8795d18b8, 26.930%, 2/07/2022 tx#" Zopa 2/07/2020 GBP 984 1,268 142
b022b60e-0f48-4c28-9ed3-5494168332€6, 20.960%, 11/26/2024 +§x# Zopa 11/26/2019 GBP 4,848 6,237 5,900
b05e9b20-c606-4392-b769-08a43223be2c, 2.840%, 3/01/2024 +§x# Zopa 2/07/2019 GBP 1,923 2,490 2,293
b05fb17f-02be-4e2a-8595-b57288babffc, 4.940%, 11/27/2024 tx# Zopa 11/27/2019 GBP 9,823 12,676 11,621
b06c9699-61b8-4925-858¢-760e44490ec5, 13.080%, 5/26/2022 tx#" Zopa 11/21/2019 GBP 4,746 6,531 685
b1714c75-9711-4b6e-ad0c-26f9a4de8a74, 15.090%, 10/02/2022 tx#" Zopa 10/02/2019 GBP 2,116 2,912 305
b18a55fe-dbc0-4508-927e-9203fdf1b94b, 30.540%, 8/01/2022 +§x#" Zopa 7/05/2019 GBP 1,552 1,944 1,878
b1999930-8382-4b97-9e6a-88707f1deacd, 28.050%, 10/26/2022 tx#" Zopa 10/03/2019 GBP 3,193 3,941 461
b19d257a-1e80-4981-86ae-5070ab52ecaf, 4.040%, 2/27/2025 +§x# Zopa 2/27/2020 GBP 7,512 9,683 8,884
b1c1835b-399e-4462-a351-6¢c23aeadbdc3, 13.300%, 5/10/2023 +x# Zopa 4/17/2018 GBP 17,084 23,510 2,466
b1efa971-0412-475d-96fb-6€63221050cd, 21.280%, 1/04/2021 tx#" Zopa 1/04/2019 GBP 1,500 2,065 217
b2332c09-1850-4053-b9e9-b1ff383b2db4, 13.160%, 2/20/2024 +§x# Zopa 2/20/2019 GBP 4,070 5,314 4,907
b23ad790-e06c-4413-ad25-f369bc74e2d4, 24.700%, 3/03/2024 tx# Zopa 2/19/2019 GBP 10,227 13,364 1,476
b25677cd-3aa8-413a-a447-828b6923aedf, 29.470%, 9/06/2021 tx#" Zopa 9/04/2019 GBP 183 252 26
b26bf02d-038a-4508-afef-1790a83c7a8a, 16.930%, 8/04/2024 tx# Zopa 7/11/2019 GBP 22,521 30,992 3,251
b2998c68-bece-4869-bcfe-4f35f6fcdc56, 7.320%, 9/24/2024 +8§x# Zopa 9/24/2019 GBP 6,343 7,927 7,594
b2f180ad-c34b-4827-b145-46f3299f2f76, 25.430%, 6/01/2022 tx#" Zopa 5/13/2019 GBP 2,341 3,033 338
b3519b19-6312-4413-a47e-26628f64a7f5, 15.220%, 6/10/2023 +§x# Zopa 6/10/2019 GBP 2,300 2,919 2,776

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
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United Kingdom - 0.13% (continued)
b3523786-ae5f-405a-92b7-f3b35122db7d, 21.430%, 10/15/2022 tx#"
b37d781a-6637-473a-8c92-633c2541d562, 27.410%, 2/24/2023 tx#"
b37eba65-a5c6-49cd-aada-139fab4cdfe9, 17.220%, 3/05/2025 tx#
b3aba3a1-b84e-42fa-83dd-78d0abcf16a5, 25.490%, 10/16/2023 t§x#
b41558e7-c12c-4c0e-9d36-4c922ad2cc8a, 24.880%, 10/31/2022 tx#"
b4281671-96¢9-4471-ad91-b096d2c4cb11, 8.500%, 12/06/2018 +x#"
b46ed9dd-cca6-4035-915b-f9daaachb94af, 19.830%, 2/26/2021 +§x#"
b485708d-9752-4259-a591-97¢cdc5934770, 22.360%, 10/31/2021 +§x#"
b49b6a28-9469-4565-aa0d-66d4b6243b34, 18.310%, 1/27/2021 +§x#"
b49d6a32-8fa3-41c6-834a-f6da887e9789, 17.410%, 4/28/2024 +§x#
b4d43f3f-4e06-4242-94b7-bb518a86d7d5, 25.700%, 4/22/2024 t§x#
b4f3e57-850c-4c9c-9d18-a49f5cd55069, 14.800%, 9/27/2022 tx#"
b51ceef4-eb77-4e74-bdf0-7b99c2cb92ca, 17.430%, 10/28/2024 +x#
b56f4a01-d905-4948-9563-217d1b85a2fb, 27.070%, 1/28/2023 +§x#"
b581c287-63d4-4cd9-984b-ad483d245200, 20.620%, 10/25/2020 tx#"
b586a340-ee15-4668-8c5b-a5681c08b47d, 16.750%, 12/12/2023 +§x#
b59d6576-e41a-4ef7-ab17-dc9cfc1866a4, 23.520%, 1/27/2025 +§x#
b5a13783-2672-4377-8631-384c9ccabd3a, 7.250%, 2/20/2024 t§x#
b5a64ffa-7940-402b-8852-f63ffc60bf8a, 19.290%, 11/22/2023 t§x#
b5a96249-8bb8-4462-a0c0-e5dfcfb1c0d6, 25.710%, 10/31/2022 tx#"
b5b84210-26e7-4d68-95f8-f69e97e5¢c90b, 26.970%, 2/05/2023 tx#"
b5c9595c¢-dfd9-4968-8ee4-5b449a521e6¢, 14.290%, 2/05/2022 +§x#*
b62c7f3e-6d1b-4afd-9c4a-5090ed854ec?, 28.500%, 3/26/2022 t+§x#"
b6370fab-4f8d-4c8d-b25d-5eff431143c4, 30.540%, 7/01/2022 tx#"
b6670dc6-9508-4f57-bdad-e40e856de36e, 27.300%, 2/20/2020 +§x#"
b67a44f9-8a82-498c-b3e2-fbalcf7465eb, 28.460%, 3/20/2022 tx#"
b6851b75-c187-4729-9e03-2bf4a00de2e1, 27.520%, 11/25/2023 t§x#
b68b4c49-ea20-4fa1-88e1-6bd762c10a78, 20.300%, 6/18/2022 +x#"
b6a92d12-cab58-4474-8909-14065899b007, 5.360%, 1/01/2024 1§x#
b6af15ca-0e3a-47c5-a07d-d00507e6233d, 3.440%, 11/14/2024 +§x#
b6b01a57-a1af-4033-a02e-d2efe1c0ebad, 16.590%, 7/27/2023 tx#
b6e5f340-f5d8-434f-980c-fdb64c1814f8, 24.810%, 11/01/2024 x#
b6ea96d5-63d4-4775-81fe-5108c3bb4ea9, 24.880%, 1/21/2023 +§x#"
b6f75779-453e-4239-8e96-5bdebce7aadf, 5.420%, 5/08/2024 t+x#
b7576323-a677-4a17-b31e-9¢19619a6500, 8.850%, 10/31/2020 fx#"
b77dd3bc-57b3-4d97-9426-06dcacca4050, 20.480%, 7/17/2021 tx#"
b78e718a-859b-459b-bc52-d0a5ebb76030, 23.720%, 9/12/2024 tx#
b792fde8-6aa1-42c5-88e9-28e7a2a0692c, 18.740%, 9/04/2022 +§x#"
b7b89881-1b19-4b67-9b19-77777393a357, 23.350%, 7/04/2022 tx#"
b7fe1728-504e-4652-9758-61683cb925b8, 25.260%, 2/17/2022 tx#"
b82a6c6c-5463-48cd-ae05-144a87789084, 16.430%, 9/10/2023 18§x#
b85de41b-b610-4424-a099-580e32dd0ec0, 13.980%, 2/01/2022 tx#"
b88cce82-479¢c-47b0-93dd-332a32f61f27, 19.230%, 11/29/2023 tx#
b8950bcd-2a33-4aa3-9e82-cf18648f7¢c65, 25.260%, 4/01/2022 tx#"
b8ac2429-da9d-4ace-8f67-ea79d548e704, 16.300%, 7/01/2021 tx#"
b8d0e0dc-1f5a-46f4-8f2c-cf839efcb08f, 2.940%, 4/10/2023 +§x#
b90e1e2b-f433-4dea-9199-0ce2aeba7654, 26.860%, 2/18/2024 tx#
b91406f3-da9b-408c-93fa-093f27839899, 30.090%, 10/31/2022 tx#"
b92ff007-20de-4d33-8311-0c8c07585462, 25.260%, 2/07/2022 tx#"
b9e3afbf-28c2-4a47-8166-d3854d4c0581, 25.450%, 8/31/2021 +x#"
b9ee1c25-6a46-4934-811e-cb80209e685¢, 14.690%, 2/21/2025 tx#
b9f3b2b0-9b06-4490-84fc-01db69396c9f, 25.950%, 2/05/2023 x#"
ba2cf3eb-2c47-4e05-9936-7f5e73e53bf8, 22.310%, 9/02/2022 tx#"
ba6722fe-15f2-4ce7-a30c-7874fd1da8d8, 24.880%, 1/13/2023 +§x#"
ba74ce86-05a2-4df2-a781-b2071d13c60c, 12.570%, 11/08/2023 +§x#
baB8945cf-6652-4948-8e9e-713bbe2d3d50, 3.340%, 9/05/2024 +§x#

PLATFORM

Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa

ORIGINAL
ACQUISITION DATE

10/15/2019
2/19/2019
3/05/2020

10/12/2018

10/31/2019

12/06/2017
2/21/2019

10/23/2019
1/09/2017
4/26/2019
4/16/2019
9/06/2018

10/21/2019
1/22/2019

10/25/2017

12/12/2018
1/27/2020
2/20/2019

11/22/2019

10/31/2019
2/05/2019
2/05/2018
3/24/2017
7/01/2019
2/09/2018
3/20/2017

11/25/2019
6/18/2019

12/18/2018

11/14/2019
7/26/2018

10/23/2019
1/21/2020
5/20/2019

10/11/2017
7/17/2019
9/12/2019
9/04/2019
7/04/2017
2/06/2019
9/10/2018
1/28/2020

11/29/2019
3/11/2019
6/04/2019
4/03/2018
2/18/2020

10/11/2019
2/07/2019
2/26/2019
2/21/2020
2/05/2020
7/21/2017
1/13/2020

10/28/2019
9/05/2019

PRINCIPAL
AMOUNT
GBP 1,784
GBP 3,014
GBP 9,935
GBP 2,164
GBP 3,693
GBP 651
GBP 533
GBP 286
GBP 910
GBP 2,892
GBP 406
GBP 3,225
GBP 14,053
GBP 2,439
GBP 4,096
GBP 2,869
GBP 3,181
GBP 3,870
GBP 1,725
GBP 2,113
GBP 3,550
GBP 923
GBP 45
GBP 3,492
GBP 163
GBP 3,101
GBP 716
GBP 5,398
GBP 6,446
GBP 2,488
GBP 8,184
GBP 4,510
GBP 146
GBP 10,084
GBP 2,260
GBP 963
GBP 9,071
GBP 372
GBP 4,370
GBP 1,574
GBP 2,056
GBP 4,379
GBP 2,590
GBP 2,073
GBP 2,275
GBP 2,247
GBP 4,327
GBP 641
GBP 834
GBP 2,030
GBP 4,491
GBP 3,438
GBP 1,092
GBP 423
GBP 1,978
GBP 2,103

CosT

$ 2,455
3,939
12,877
2,846
4,784
896
695
369
1,106
3,737
530
4,169
18,216
3,160
5,637
3,619
4,152
5,052
2,214
2,908
4,885
1,289
57
4,414
225
4,268
924
7,429
8,147
3,204
11,262
6,206
190
12,832
3,111
1,326
12,483
454
6,013
2,037
2,678
6,026
3,349
2,852
3,131
3,157
5,955
812
1,080
2,794
5,820
4,466
1,418
550
2,544
2,592

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.
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FAIR
VALUE

$ 258
435
1,434
1,259
533
94
637
341
1,102
3,514
499
465
17,094
2,973
591
3,489
3,881
4,645
925
305
512
1,112
55
504
21
448
403
779
7,716
2,950
1,181
651
177
1,456
326
139
1,309
446
631
227
2,498
632
374
299
328
2,691
625
93
120
293
648
496
158
513
2,371
2,497

(Continued)



Schedule of Investments As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United Kingdom - 0.13% (continued)
bab65ed4-0cc9-467d-a45e-25f00d6641b0, 26.350%, 5/06/2021 +8x#" Zopa 11/06/2019 GBP 150 $ 192§ 178
badbd6be-3360-4361-bcd4-2b05465e4278, 6.910%, 8/21/2023 1§x# Zopa 8/21/2018 GBP 4,495 5,808 5,399
badc0119-6e3c-497f-a41f-a336a7044141, 25.570%, 9/05/2022 +§x#" Zopa 9/05/2019 GBP 241 297 276
bb5c79f0-b6a1-4258-8bcd-2e28badc0b39, 16.590%, 11/06/2024 +8§x# Zopa 11/06/2019 GBP 2,722 3,500 3,295
bb6278dd-0dd6-4c16-8ef1-6211a0f28da6, 25.850%, 12/20/2022 t+x#" Zopa 11/18/2019 GBP 2,615 3,387 378
bb88519d-3347-4fd9-8c95-46209288f906, 17.700%, 10/03/2024 tx# Zopa 10/03/2019 GBP 4,168 5,145 602
bb9bfd07-60d3-4811-adb7-0aad25167f5b, 16.990%, 1/20/2024 tx# Zopa 1/02/2020 GBP 4,613 6,061 666
bbadcef2-8907-43e3-a882-16fff74303bb, 20.130%, 1/25/2022 tx#" Zopa 1/15/2019 GBP 7,064 9,721 1,020
bbc067ee-a923-4831-87c0-b49a9d1df8b4, 25.700%, 4/03/2024 1§x Zopa 3/29/2019 GBP 1,964 2,558 2,398
bbc1ea19-78ae-472f-a950-58736¢34fd5a, 13.200%, 12/01/2022 tx#" Zopa 11/29/2019 GBP 3,484 4,794 503
bbfca02d-89ae-41d1-a47d-c02b2a8caac9, 17.960%, 5/08/2023 tx# Zopa 5/08/2019 GBP 2,569 3,536 371
bc1ff1ce-3359-4353-9954-2b5410248dd2, 14.680%, 1/14/2023 tx#" Zopa 1/07/2019 GBP 5,136 7,068 741
bc4f685e-24e1-49a5-b1fd-8043030afc6a, 7.590%, 3/23/2023 +8§x Zopa 3/23/2018 GBP 264 374 318
bc664784-dfe6-44ac-900f-d9f77c1b4fca, 28.360%, 12/25/2022 +x#" Zopa 12/02/2019 GBP 5,415 7,451 782
bc6f0197-6¢7b-410c-bb8f-6f567431ef73, 17.430%, 7/25/2024 tx# Zopa 7/19/2019 GBP 8,483 10,586 1,224
bcbd608d-bad3-4ff3-90b2-a82f987363c9, 31.250%, 9/05/2022 tx#* Zopa 9/05/2019 GBP 4,979 6,852 719
bcd5e179-8253-49bb-ae54-9a9a265ad932, 13.320%, 12/16/2023 +§x# Zopa 12/16/2019 GBP 3,394 4,529 4,097
bcd6df37-b096-4877-ba7c-b1b70d05697f, 20.610%, 10/31/2020 tx#" Zopa 10/23/2018 GBP 1,304 1,680 188
bce2b1e3-9814-46c5-a07b-9eb0a279935a, 12.800%, 8/01/2023 1§x# Zopa 8/17/2018 GBP 1,895 2,416 2,282
bcf8776e-ca3a-4c59-b5ea-bb8bfbc83ee2, 24.680%, 11/21/2023 tx# Zopa 11/21/2018 GBP 8,721 12,002 1,259
bd03e7a4-c99b-4d7c-bf9e-31153aaaael7, 14.420%, 12/18/2024 +§x# Zopa 12/18/2019 GBP 6,526 8,540 7,899
bd631cd0-0a00-46b8-aa87-73e9bb2d741b, 25.130%, 7/01/2024 tx# Zopa 6/21/2019 GBP 10,870 13,852 1,569
bd798436-9dbc-4943-acd6-a2c4900f9a81, 30.970%, 10/15/2023 tx# Zopa 10/03/2019 GBP 6,366 7,857 919
bd8bf3c2-cdf3-4750-a25d-1f782d9439bc, 27.250%, 12/14/2019 tx#* Zopa 12/14/2017 GBP 500 687 72
bdcf7f7c-3775-4ee8-ad99-67e6b8bb62a7, 13.640%, 5/02/2024 +§x# Zopa 5/02/2019 GBP 4,234 5,518 5,088
bdd2565d-7854-4bbb-bd8c-3db53deabSec1, 16.190%, 5/29/2023 tx# Zopa 5/29/2018 GBP 11,430 15,146 1,650
bdd5dbf6-44d1-4a0d-8eba-a069f1f56247, 8.300%, 12/12/2022 tx#" Zopa 12/12/2017 GBP 4,704 6,266 679
bdf1eda3-73cc-47d1-bc1c-cd7bc7f36b8f, 3.140%, 7/25/2023 +8§x Zopa 7/25/2018 GBP 409 540 491
be091d69-0c3a-4dd4-9909-f71468796e7f, 18.240%, 12/04/2024 +x# Zopa 12/04/2019 GBP 20,338 27,989 2,936
be1d082b-1969-42e9-a23f-0599c527¢c0f3, 26.940%, 7/20/2024 tx# Zopa 7/20/2019 GBP 3,215 4,424 464
be1ea303-d771-4e7a-b35e-7db056e64af6, 3.440%, 2/11/2023 Tx#" Zopa 2/11/2019 GBP 3,712 5,108 536
be6cdc86-8fba-4182-9742-20dcc52ee5e1, 16.930%, 2/11/2024 +x# Zopa 2/11/2020 GBP 4,758 6,165 687
beea5996-9220-4444-8e77-3fea0e94281e, 3.040%, 4/01/2023 +§x# Zopa 3/25/2019 GBP 1,637 2,160 1,963
bf248ce1-0606-478f-92be-6ae2ad59a3d0, 15.120%, 3/12/2021 tx#" Zopa 3/12/2020 GBP 1,110 1,527 160
bf2fa200-e165-464b-8619-bd20e63b78d5, 24.680%, 9/17/2023 tx# Zopa 9/17/2018 GBP 7,684 10,112 1,109
bf45ac1c-c268-48a2-9a90-8269327027¢ed, 19.600%, 4/24/2021 tx#" Zopa 5/03/2019 GBP 513 706 74
bf669dfc-cb26-4089-b1e2-d00d7c984e35, 25.520%, 10/25/2023 tx# Zopa 10/23/2018 GBP 4,568 5,931 659
bf750f58-878¢c-4f69-bf43-07d9c087803c, 14.590%, 12/25/2021 tx#" Zopa 6/25/2019 GBP 1,329 1,686 192
bf7665fe-f201-405f-bd94-a5895fff6ba3, 26.110%, 12/05/2022 tx#" Zopa 12/05/2018 GBP 1,357 1,867 196
bf770d5d-a9af-48c1-855e-9044a8d2ecff, 17.990%, 12/06/2023 +§x# Zopa 12/06/2018 GBP 2,120 2,711 2,577
bf8edc64-8914-4ee3-a799-f8e84af3eecf, 25.000%, 1/28/2021 +x#" Zopa 1/26/2017 GBP 2,691 3,704 388
bfad8dc0-f813-4522-aeee-088573bb2196, 3.040%, 1/01/2023 +§x#" Zopa 12/30/2017 GBP 747 1,015 897
c0f156ad-864e-42f8-a167-505c74084390, 3.440%, 3/01/2023 t§x# Zopa 2/25/2019 GBP 1,094 1,433 1,314
¢c11357b8-4567-47d4-90da-d23ee524¢155, 23.790%, 11/25/2021 tx#" Zopa 11/25/2019 GBP 5,247 7,221 757
¢c124cc32-ec20-4b70-afc2-7d37d0acf878, 26.930%, 2/12/2022 tx#" Zopa 2/12/2020 GBP 1,134 1,470 164
c185e867-a04f-4fa1-afd4-60fcfOea22ea, 15.620%, 4/10/2023 +§x# Zopa 4/10/2019 GBP 3,903 5,109 4,712
¢186088d-aff0-4daa-9dd5-eaa714383f14, 25.340%, 3/01/2022 +§x#" Zopa 2/27/2019 GBP 1,273 1,694 732
c188fd3a-6a03-42dc-b1cc-70617552abd8, 25.360%, 10/30/2023 1§x# Zopa 10/30/2018 GBP 1,678 2,133 2,047
¢18f5830-0d5e-4cb8-be1b-7da301ae0b86, 25.590%, 7/31/2022 tx#" Zopa 6/27/2019 GBP 1,290 1,638 186
c196ad9f-2acf-41e3-bc59-5684aeba105d, 25.020%, 11/25/2022 tx#" Zopa 11/25/2019 GBP 2,532 3,484 365
c19a2b0e-9e17-48ee-8214-334946ad6d4e, 26.140%, 7/28/2022 +8§x#" Zopa 7/19/2018 GBP 312 405 379
c1bfdc9a-4d31-415a-b3f7-9e177dc646a1, 15.630%, 4/01/2023 +§x# Zopa 3/22/2019 GBP 862 1,138 1,037
c1efa933-9d81-4739-a44a-99f742af6ee?, 25.480%, 6/01/2024 tx# Zopa 5/15/2019 GBP 13,203 16,955 1,906
€233c7cc-134a-47¢2-9558-7d337715€9d9, 12.400%, 12/10/2023 tx# Zopa 12/10/2018 GBP 3,057 4,207 441
€246cc65-786a-443e-83ba-40d42e098cf7, 17.350%, 7/01/2024 +x# Zopa 6/28/2019 GBP 6,984 8,827 1,008
c2484ae1-3d9c-4bc4-a567-37bc28745f16, 22.110%, 8/01/2022 +§x#" Zopa 7/10/2018 GBP 2,891 3,837 1,635

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
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United Kingdom - 0.13% (continued)
c2785b35-4189-4408-8377-f748ae46be46, 16.860%, 3/04/2024 +§x#
€29281be-d7c1-431b-89cb-cbe0f70fd023, 21.040%, 10/31/2021 tx#*
c320a24f-65e4-494e-8a33-03e9bfd72b88, 28.190%, 2/26/2022 tx#"
€32610d9-bf78-4b0e-af16-a66e4009661f, 31.200%, 9/15/2022 t+8§x#"
c351b573-1982-4e5f-b2ed-c9b3121005e7, 27.680%, 12/01/2020 tx#"
€385295b-5921-4cd3-b901-daca9834d87f, 13.640%, 8/29/2020 tx#"
¢3d8b598-72b5-42ad-93ea-8a878d3ea922, 12.810%, 8/29/2023 +8§x#
c4139841-475f-4463-b8a6-1387417b59c4, 25.130%, 8/01/2024 tx#
c4768d75-77a7-417e-8a31-d011cef175be, 32.610%, 4/28/2022 tx#"
c487e474-ae04-47c7-b714-a081cc9ba739, 22.280%, 5/17/2022 tx#"
c4e74f05-d913-4829-9b93-dfa2e312fbb1, 20.230%, 9/25/2021 tx#"
¢5166911-492d-4011-a264-677af040011a, 13.730%, 2/18/2023 +§x#"
c51f419c-3ee6-43a6-9e55-371ed875fcdb, 25.110%, 7/01/2024 +8§x#
c558343f-e498-404a-b3d1-b3f30e83cd71, 22.360%, 11/25/2021 x#"
c57f53a0-51d2-4538-9efe-3c5c64e32fda, 19.780%, 10/01/2022 tx#"
c59e2873-83f1-4bd7-a1bb-0a4e233acd20, 20.930%, 3/01/2022 tx#"
¢5d5b0dc-f368-40a4-b3f0-cc92bb8d57a9, 16.190%, 10/07/2023 1x#
c5eb8efe-0615-4c2c-982e-b63c107261a8, 18.430%, 8/06/2023 tx#
¢63d0c87-ad6d-477d-97f0-b55a269f6edd, 19.550%, 11/28/2020 +§x#"
c63e6624-f5f0-4bed-94be-0223052bb4 1b, 17.850%, 10/01/2023 +8§x#
c6ae7fd1-b28b-4bf9-9d8f-c25713652962, 19.780%, 6/03/2022 tx#"
c6ce58df-079f-42de-b38e-a7fbefe3afdc, 13.610%, 3/10/2021 +8§x#"
c6da0d64-58aa-43eb-b6a4-4cdfOfdfb2d9, 8.120%, 7/31/2024 +8§x#
¢7189c40-2bad-4699-a050-b5ff8997b701, 15.050%, 5/23/2022 tx#"
c71d4358-2b0f-4ce9-a321-00319e65f633, 16.110%, 11/02/2023 +§x#
€734dfd5-3f79-4561-9a89-40d239971f63, 21.420%, 3/12/2025 tx#
c756ee11-a023-4eea-a0f5-a1827cf5f985, 16.840%, 1/15/2024 tx#
c758dc52-1cc1-4e3f-a166-4a9281184252, 22.170%, 2/04/2022 +8§x#"
c765ecf7-d29c-464e-a4b0-92d73ee23923, 22.160%, 4/26/2023 1§x#
€7694bda-81f3-4184-9ac6-6a7092c67257, 12.060%, 2/06/2023 t§x#"
c7706ff0-bcd0-4988-82e0-e9ae5cbf6931, 25.260%, 1/16/2022 +§x#"
c7fecaa0-31f1-4cb3-952a-cbb274cb0745, 4.940%, 1/13/2025 tx
c8118906-7bb7-45c9-999e-b9591d2f0a17, 16.660%, 3/21/2018 tx#"
¢82011b5-b10d-414e-8d7b-29623014ebe6, 21.250%, 9/20/2024 +§x#
c8581cf1-a1b0-46fb-a452-d411583f6d30, 10.590%, 5/03/2022 tx#"
c888ee8f-a1df-4a3e-84b3-6d29b9f7alal, 13.860%, 9/16/2021 +8§x#"
c8d8146f-8b61-4dbe-804c-90c41084e1ba, 14.320%, 10/01/2022 tx#"
c8d93bef-a96c-4a48-aba7-b52f6b59f37d, 14.680%, 1/17/2021 +§x#"
c8dccb02-18fa-4bff-a0f0-d64c9d8f2b78, 21.570%, 1/09/2022 +§x#"
c93ea463-88cc-4b61-9149-284bda66fe79, 20.310%, 8/16/2021 +§x#"
c94ceb29-f5d0-454f-8979-87e3e672bdc6, 16.320%, 9/17/2021 +x#"
c9bbae21-0241-4803-b186-e78c90b03052, 4.980%, 7/08/2024 tx#
c9ca7dac-3543-4945-8218-ffd74d920e3d, 13.900%, 2/07/2022 tx#"
c9d5ac23-cdb6-4a64-bf90-1a82b96d5a10, 18.120%, 2/01/2024 +§x#
c9e11d50-a5e7-4547-ad05-a48ef98b2928, 5.050%, 6/11/2024 +x#
c9f9e00c-90a2-403c-b2c4-791d0c2e1718, 31.000%, 10/04/2023 tx#
ca242cd7-2b81-4ece-ad9f-4ecf1b3296a0, 24.670%, 2/23/2024 tx#
ca32fcd5-805f-405¢-a249-45643ed 18591, 19.330%, 11/14/2023 tx#
ca6ca8cc-cf33-4523-bc20-0a65816ba3f4, 30.540%, 7/03/2022 tx#"
ca7512a5-63ac-4fa7-9e5d-60c58ac444ce, 20.170%, 3/10/2021 t+§x#"
ca8e6dbc-5315-49f7-a74¢-2248a9f17081, 6.890%, 11/24/2023 tx#
cab9a8a5-63f3-46bf-8b83-639bb98b9de2, 5.420%, 11/15/2024 +§x#
cb095081-9523-4075-9d82-8eb2804b5f89, 23.520%, 11/08/2024 1§x
cb5abc13-21b3-442f-bd67-0784aa2b2658, 16.000%, 1/03/2023 tx#"
cbb57133-ce81-4054-830c-93f4d03e908e, 24.710%, 3/13/2024 tx#
cbc08eb0-01eb-4e84-91d4-cfbe43ae3808, 15.510%, 11/01/2024 tx#

PLATFORM

Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa

ORIGINAL
ACQUISITION DATE

3/04/2019
10/01/2019
2/26/2020
8/21/2019
11/13/2017
8/29/2019
8/22/2018
6/22/2019
4/25/2018
5/17/2018
3/25/2019
2/18/2020
6/24/2019
11/20/2018
10/01/2019
2/20/2020
5/22/2018
7/30/2019
10/30/2018
9/30/2019
6/03/2019
3/01/2019
7/22/2019
11/20/2019
10/22/2018
3/12/2020
1/15/2019
2/04/2020
4/26/2019
2/06/2020
1/16/2019
1/13/2020
3/28/2017
9/20/2019
5/03/2018
3/16/2020
9/18/2018
1/17/2020
1/09/2017
8/16/2018
9/17/2019
7/08/2019
1/17/2019
1/16/2020
6/11/2019
10/04/2019
2/07/2019
11/14/2019
7/03/2019
9/10/2018
11/19/2018
11/15/2019
11/08/2019
1/03/2019
3/13/2019
10/22/2019

PRINCIPAL
AMOUNT
GBP 694
GBP 1,280
GBP 1,962
GBP 1,503
GBP 3,735
GBP 456
GBP 2,208
GBP 11,789
GBP 9,747
GBP 2,771
GBP 2,473
GBP 1,263
GBP 4,373
GBP 2,133
GBP 1,986
GBP 9,130
GBP 18,959
GBP 2,413
GBP 833
GBP 1,619
GBP 1,712
GBP 295
GBP 2,003
GBP 1,586
GBP 6,036
GBP 8,640
GBP 9,987
GBP 160
GBP 2,076
GBP 1,035
GBP 1,448
GBP 9,890
GBP 1
GBP 1,566
GBP 7,816
GBP 1,013
GBP 13,313
GBP 635
GBP 40
GBP 960
GBP 6
GBP 5,403
GBP 2,512
GBP 2,990
GBP 15,084
GBP 3,179
GBP 5,016
GBP 2,009
GBP 3,622
GBP 138
GBP 8,497
GBP 4,402
GBP 2,630
GBP 2,328
GBP 7,041
GBP 5,418

$
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CosT

914
1,761
2,700
1,822
5,140

556
2,853

16,223
13,413
3,743
3,403
1,642
5,572
2,935
2,733
11,760
26,091
2,933
1,059
1,991
2,356

391
2,499
2,050
7,838

10,885
12,867

208
2,682
1,338
1,865

12,851
1
1,953
10,756
1,241
18,321
826
48
1,221
9
6,759
3,262
3,909
20,757
3,922
6,489
2,587
4,536
180
11,694
5,681
3,362
2,965
9,337
7,456

FAIR
VALUE

833
185
283
1,823
539
66
2,668
1,702
1,407
400
357
734
5,362
308
287
1,318
2,737
348
508
1,957
247
72
2,398
229
7,327
1,247
1,442
187
2,524
1,245
1,751
11,733
1
1,907
1,128
1,207
1,922
756
48
343

8

780
363
3,616
2,177
459
724
290
523
166
1,227
5,244
3,209
336
8,619
782
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Schedule of Investments As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United Kingdom - 0.13% (continued)
cbdcObbf-ddf8-40f6-a649-03f9fbe2f466, 26.100%, 10/29/2022 +x#" Zopa 10/29/2018 GBP 4512  $ 5776 $ 651
cbe15041-3d05-47d6-9823-3f5d2717c61c, 7.320%, 6/07/2024 tx# Zopa 6/07/2019 GBP 5,569 7,091 804
cbee3bb4-e725-4cb3-98fa-4cc39cal3392d, 29.440%, 6/02/2022 tx#" Zopa 6/20/2017 GBP 764 968 110
cc1e3959-774a-4a88-bfac-bae1c7d04adb, 16.440%, 2/09/2023 +x#" Zopa 8/09/2018 GBP 4,398 6,052 635
cc416323-119a-465c-ba5f-18df97cd5335, 27.520%, 7/26/2023 +§x# Zopa 7/26/2019 GBP 743 920 415
cc519aae-53d5-4434-908b-576283fdfacc, 26.080%, 5/30/2022 +§x#" Zopa 11/30/2018 GBP 384 489 467
cc5b3b3c-5ebc-40fa-b7f8-7ded8e39d2e7, 16.860%, 2/25/2024 tx# Zopa 2/25/2019 GBP 4,932 6,461 712
cc65c0a7-5b76-4fb6-8ead-76b8ec28chb82, 20.640%, 10/04/2024 +8§x# Zopa 10/04/2019 GBP 5,203 6,419 6,343
cc67e28d-f2fc-4b23-8e3b-51bd643a05ea, 12.880%, 5/24/2023 +§x# Zopa 5/09/2018 GBP 1,779 2,410 2,147
ccaee914-21aa-40b6-a8a1-448a20dd4798, 25.130%, 7/08/2024 +§xi# Zopa 6/24/2019 GBP 4,060 5,173 4,960
ccc03444-6290-43dd-8d75-03bde85a3fda, 25.430%, 10/28/2022 tx#" Zopa 10/28/2019 GBP 3,112 4,282 449
ccc9a1c2-0542-4233-9c11-d6afac50ce04, 12.890%, 7/05/2023 1§x# Zopa 7/05/2018 GBP 1,753 2,318 2,112
ccd2e2e4-586¢-4c8a-9d94-0312b7681334, 25.520%, 4/03/2024 +§x# Zopa 4/03/2019 GBP 5,026 6,616 6,135
ccf8f056-ccb7-46fe-8714-aa8845d7a5e3, 18.430%, 8/08/2023 tx# Zopa 8/08/2019 GBP 8,713 11,990 1,258
cd33d9cc-bf30-4ff0-a9e6-fb2bed30b060, 26.860%, 10/09/2023 tx# Zopa 10/09/2019 GBP 4,211 5,141 608
cd6a6862-1918-48f0-9deb-b77b39a27ce3, 20.320%, 3/02/2023 +§x# Zopa 2/18/2020 GBP 280 365 165
cdb05698-7316-4ad9-a384-775694a6¢6f2, 8.040%, 8/05/2024 1§x# Zopa 7/25/2019 GBP 2,006 2,498 2,403
cdcdeebb-b306-4b9f-ae84-cb83b98397d3, 5.360%, 1/31/2023 +§x#" Zopa 1/24/2019 GBP 2,467 3,221 2,963
cded3cb1-c6d3-48b7-83da-20309886df42, 25.710%, 8/02/2022 tx#" Zopa 8/02/2019 GBP 5,172 7117 747
cdf791ab-bf36-4627-ad0b-c64444db2e6a, 26.860%, 2/25/2024 tx# Zopa 2/19/2020 GBP 4,760 6,152 687
ce265cfe-7ebe-4d16-a063-714e2c770d1f, 31.200%, 8/30/2022 tx#" Zopa 8/30/2019 GBP 3,908 4,755 564
ce828296-786e-4a1e-90e4-25259a1a3ced, 17.210%, 5/30/2023 tx# Zopa 5/30/2019 GBP 6,544 8,253 945
ceb43411-bb40-4ed0-84c2-a6d07bc7e4cf, 19.980%, 3/14/2021 tx#* Zopa 3/13/2019 GBP 2,506 3,448 362
ced3fd69-9c26-4ad3-bc65-4aee4c07736b, 28.200%, 6/10/2023 +§x# Zopa 5/20/2019 GBP 704 896 861
ceeb2787-0ad7-4449-aa9e-0e8c2ec2c179, 12.230%, 1/22/2025 +§x# Zopa 1/22/2020 GBP 5,659 7,433 6,787
cf0e19f7-65c2-4d42-81ac-039b67259eb2, 19.610%, 7/22/2024 +§x# Zopa 7/22/2019 GBP 1,591 1,986 1,941
cf30c67c-f111-48df-aa38-21313a19ffad, 13.140%, 2/25/2024 +§x# Zopa 2/20/2019 GBP 4,708 6,147 1,326
cf661370-4790-44f8-8ea0-3c3b6c9a395f, 23.140%, 4/01/2023 +x# Zopa 3/18/2020 GBP 1,171 1,356 169
cf8433a4-73d3-4402-a4c7-8b1877752023, 20.690%, 6/21/2022 tx#" Zopa 6/21/2019 GBP 4,417 5,628 637
cf8a2365-0027-4b67-a861-e388b8451f59, 19.980%, 6/18/2021 tx#" Zopa 6/18/2019 GBP 1,372 1,888 198
cfd63066-ed70-474b-9536-e7568604b981, 24.410%, 7/19/2022 Tx#" Zopa 7/19/2019 GBP 1,196 1,495 173
d02219a0-45a7-4640-9262-ff34754f5010, 25.990%, 4/10/2024 1§x# Zopa 4/10/2019 GBP 1,766 2,312 2,161
d03471a4-c9a8-4f0f-8f4f-871363702d10, 21.370%, 3/06/2024 +§x# Zopa 3/06/2020 GBP 1,656 2,159 1,997
d05665b5-dcf8-4aef-a40b-58be735f30fb, 12.460%, 9/27/2023 1§x# Zopa 9/27/2018 GBP 955 1,244 1,153
d06917f6-abc1-44db-9a1b-0d3606867eda, 25.280%, 7/15/2021 Tx#" Zopa 1/15/2019 GBP 772 995 111
d09222eb-2365-4396-a750-c128bb404ced, 25.840%, 6/26/2022 tx#" Zopa 6/26/2019 GBP 6,186 7,850 893
d09577a0-1182-4f6e-94ef-a13ae7f5df01, 12.510%, 8/30/2020 t+§x#" Zopa 8/14/2019 GBP 296 356 66
d0a8cbf8-d187-4d7f-bafd-84e2a1a98ae8, 16.430%, 11/01/2024 +8§x# Zopa 10/15/2019 GBP 3,675 4,696 1,936
dOab2e17-e5e4-45b7-90d9-e87d5a80ac29, 20.630%, 10/31/2024 +x# Zopa 10/31/2019 GBP 13,284 18,281 1,917
d0c95d0d-6ad7-4f61-9d2c-€522d2bf88ff, 24.680%, 7/27/2023 +x# Zopa 7/18/2018 GBP 7,904 10,338 1,141
d0e5ce66-8768-450b-a9ed-7f50d2d17d40, 31.050%, 3/03/2024 +§x# Zopa 3/03/2020 GBP 966 1,238 1,178
d0e98e37-c6f4-41db-a8b9-b56f30e06c31, 21.600%, 2/21/2022 tx#" Zopa 2/21/2020 GBP 1,176 1,524 170
d1123e7a-e5a0-4107-80b8-e7dce27171c1, 14.480%, 11/26/2021 Tx#" Zopa 12/10/2017 GBP 725 998 105
d131dabc-055f-438b-893c-33¢c28d024053, 23.620%, 4/04/2023 tx# Zopa 4/04/2019 GBP 694 955 100
d15012f4-3be7-43b0-9ac8-b13dff7abd2a, 25.880%, 10/28/2022 tx#" Zopa 10/28/2019 GBP 6,836 8,792 987
d15e3451-93c3-4db8-b2e0-27ffcfb3bd66, 7.340%, 10/03/2024 tx# Zopa 10/03/2019 GBP 4,834 5,966 698
d1615995-bad2-41bc-ad9c-2e46e65fdafc, 14.460%, 11/26/2020 Tx#" Zopa 11/26/2019 GBP 489 673 7
d17b063a-4791-43e2-8d7a-1a15974f5d45, 24.680%, 2/21/2024 t+§x# Zopa 2/21/2019 GBP 4,703 6,131 5,757
d1885d08-ad93-4a72-880e-26675c87c9c5, 19.250%, 10/17/2024 +§x# Zopa 10/17/2019 GBP 2,613 3,363 3,178
d1cbfd5c-60bd-4918-977b-f278725dadbe, 13.370%, 8/01/2023 +§x# Zopa 7/26/2019 GBP 2,618 3,200 3,137
d240fbf5-24ff-43e8-a715-ccc0abd6¢f88, 29.040%, 8/01/2021 tx#" Zopa 7/24/2019 GBP 1,021 1,275 147
d298283e-fa40-4b13-a0b7-49f87ae689ba, 22.660%, 10/01/2022 +§x#" Zopa 9/16/2019 GBP 693 861 837
d2ca0f54-a7e3-4113-a6f3-faebd22d57e8, 14.740%, 2/26/2023 +§x#" Zopa 2/26/2020 GBP 1,968 2,540 2,371
d3133732-feb4-420e-bd00-6bbfae0105f3, 6.600%, 3/06/2024 +§x# Zopa 3/06/2019 GBP 4,576 6,030 5,453
d335a811-688b-41b8-8238-853554cf8d4c, 14.460%, 4/02/2021 +§x#" Zopa 4/02/2020 GBP 293 363 170
d34414a2-cca7-4ba8-895f-d2a7061e9ebb, 4.940%, 11/04/2023 +§x# Zopa 11/04/2019 GBP 1,607 2,070 1,919
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Schedule of Investments As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United Kingdom - 0.13% (continued)
d35e55a4-0383-497c-a7a3-f81ccac7a579, 27.140%, 4/27/2023 18§x Zopa 5/02/2019 GBP 698 $ 910 $ 851
d38ac88e-2c38-4361-8032-518374f6cae2, 20.090%, 4/08/2020 tx#" Zopa 4/08/2019 GBP 515 708 74
d3a32d42-6027-44b8-bdd3-b3301deef729, 28.030%, 4/15/2023 tx# Zopa 4/15/2019 GBP 3,711 5,108 536
d3ab0c3a-8082-41dd-ae70-7¢9921ba677f, 20.710%, 2/01/2024 +x# Zopa 2/10/2020 GBP 6,900 8,909 996
d3c6fa39-a24d-4a42-9725-5391698fef16, 7.520%, 6/21/2024 +§x Zopa 6/21/2019 GBP 1,597 2,035 1,915
d3fd01e2-be9d-441e-8cd2-ae4b48957a63, 20.790%, 9/20/2022 tx#" Zopa 9/20/2019 GBP 2,621 3,269 378
d4465ef6-6efa-4200-bbd8-83eb508bb887, 27.180%, 6/24/2023 tx# Zopa 6/20/2019 GBP 4,542 5,771 656
d4674ce2-e8e0-4216-9185-4732fec4d561, 19.490%, 12/15/2022 +§x#* Zopa 12/08/2017 GBP 924 1,238 1,115
d4844353-5630-4347-b12d-d96568b46dbe, 20.760%, 6/29/2022 tx#" Zopa 6/26/2019 GBP 2,704 3,432 390
d484d486-a2dd-44e1-b44f-6f0cedc00918, 26.430%, 12/01/2021 tx#* Zopa 11/14/2019 GBP 1,343 1,729 194
d4942441-c19f-45¢f-8dc8-3c51321f9796, 22.170%, 9/10/2021 +x#" Zopa 9/10/2019 GBP 985 1,356 142
d4be89cd-6bba-46ca-9a02-f6fabfcf5329, 25.500%, 9/28/2023 1§x# Zopa 9/28/2018 GBP 3,052 3,978 3,747
d4f9eb25-00f8-44c9-88b3-c429f9c07e98, 13.900%, 11/12/2022 +x#" Zopa 11/12/2019 GBP 7,499 10,320 1,082
d57ef98f-7743-4bc4-bcdd-da23bae77a17, 24.700%, 1/14/2024 tx# Zopa 1/10/2019 GBP 1,844 2,351 266
d59e9084-9afa-4a9a-9448-e3f084e06594, 25.260%, 4/01/2022 tx#" Zopa 4/01/2019 GBP 9,154 12,597 1,321
d5a0fa51-6e59-46bb-Oeea-6e43ea124217, 29.730%, 9/03/2021 tx#" Zopa 9/03/2019 GBP 4,853 6,679 701
d5b3f15f-d905-4196-903f-2989d8ecf991, 12.510%, 7/30/2020 tx#" Zopa 7/30/2019 GBP 948 1,153 137
d601d79f-803f-46be-abdc-2494c8eee3e, 21.730%, 4/29/2021 tx#" Zopa 4/18/2019 GBP 1,318 1,814 190
d62224db-a38f-45a8-bc21-b4770f7a20c0, 7.350%, 4/15/2024 tx# Zopa 4/15/2019 GBP 8,685 11,952 1,254
d626b09d-fde4-4e76-af37-af70a509c254, 24.900%, 10/30/2024 tx# Zopa 10/23/2019 GBP 3,284 4,241 474
d65b0ef0-8cae-45df-bba9-48fe0b31497d, 13.750%, 9/25/2023 t§x# Zopa 9/25/2019 GBP 2,832 3,498 1,533
d6éb87ab3-a702-4244-b9bd-e74fcbb8ddab, 5.830%, 10/02/2024 +§x# Zopa 10/02/2019 GBP 2,953 3,632 3,521
d6beb83a-e765-4db9-a76d-00269191dcaf, 26.860%, 9/25/2023 T§x# Zopa 9/25/2019 GBP 2,260 2,792 2,781
d6bf4a47-e5ff-4c1a-9bfd-de3b1ebb8676, 23.500%, 11/06/2022 +8§x#" Zopa 10/29/2018 GBP 1,790 2,292 2,163
d6d53659-56d1-4107-b7d3-5091bae04420, 15.530%, 11/21/2024 +§x# Zopa 11/21/2019 GBP 7,959 10,272 9,664
d6f60bb3-7398-4400-9c61-ddc0e4b635ea, 25.530%, 9/26/2023 +§x# Zopa 9/24/2018 GBP 1,617 2,120 1,982
d6fe7754-a23c-494c-8668-fdd3bae26856, 15.640%, 6/07/2024 +8§x# Zopa 6/07/2019 GBP 8,166 10,399 9,917
d6ff882c-4ca7-4d7d-9048-f49ee8372db4, 16.600%, 6/06/2023 +§x# Zopa 5/23/2018 GBP 1,632 2,180 1,975
d70e4a38-8d9e-4f1e-afd4-178c29d0b27e, 20.730%, 12/01/2021 tx#" Zopa 12/01/2016 GBP 10,948 15,067 1,580
d7183b6c-8439-4def-8bab-c0afdc1fa7d8, 14.950%, 8/09/2024 tx# Zopa 8/09/2019 GBP 4,589 5,520 662
d7def9f6-ddad-4df4-b2cc-65043679eb5a, 26.430%, 8/01/2022 tx#" Zopa 7/11/2019 GBP 693 868 100
d7ea21f1-9ecb-40f0-8243-0d7579fb3c47, 18.790%, 10/01/2023 +x# Zopa 9/16/2019 GBP 4,974 6,180 718
d7eb25f0-8d13-4¢63-9009-99bc53eeab20, 3.330%, 3/20/2024 +§x# Zopa 3/15/2019 GBP 7,774 10,308 9,249
d7eb794b-f063-4b04-8d2d-970edddab7b2, 13.330%, 8/18/2023 t+§x# Zopa 7/24/2019 GBP 7,307 9,122 8,778
d7fb0bb7-5cd7-44c9-9217-bc706de6695c, 17.620%, 2/26/2023 t§x#" Zopa 2/25/2020 GBP 1,000 1,300 1,207
d811e9d1-333b-4b12-9672-c5b4e9dbaa8c, 16.750%, 1/01/2024 +x# Zopa 12/17/2018 GBP 8,971 12,345 1,295
d815cbb5-5b14-4180-9fd9-a2e137f68d82, 2.840%, 12/20/2023 t§x# Zopa 12/20/2018 GBP 2,699 3,408 1,456
d8180b5d-41ec-4501-a218-d01a3a693f12, 19.720%, 4/13/2020 tx#" Zopa 4/13/2018 GBP 10,270 14,133 1,482
d81f4290-a4dc-4292-b32b-cc040029c5af, 26.860%, 10/28/2023 t§x# Zopa 11/05/2019 GBP 808 1,041 995
d8271b6f-b06d-47e0-ac46-986f5ae011a7, 20.090%, 7/10/2022 +x#" Zopa 5/07/2019 GBP 2,935 3,836 424
d83022b8-afef-4e19-b842-8f2ba7e2e48d, 14.660%, 2/11/2023 tx#" Zopa 2/11/2019 GBP 9,173 12,623 1,324
d854e5e0-e19b-4582-be8d-2ebceb126176, 5.400%, 1/23/2023 t§x#" Zopa 1/23/2018 GBP 1,800 2,519 2,165
d85afcb0-76ea-480d-b249-7b2150637e€03, 12.960%, 12/24/2023 tx# Zopa 12/24/2018 GBP 12,211 15,532 1,763
d91d1297-2e93-47ad-b5ba-c73499c97b55, 25.820%, 2/15/2022 tx#" Zopa 2/15/2019 GBP 2,264 3,115 327
d9826f1f-dd01-465b-b2ce-1a83dalcba74, 22.020%, 1/22/2023 tx#" Zopa 1/22/2019 GBP 1,797 2,328 259
d9f2a4d5-fbdb-41d2-b187-f0a1c4582152, 27.070%, 5/05/2023 tx# Zopa 5/14/2019 GBP 1,675 2,162 242
d9fa6a54-e05d-41c4-9b2d-cf25a036ab81, 26.930%, 11/06/2021 tx#* Zopa 11/06/2019 GBP 720 991 104
daOba5d4-4dd5-4e48-bd20-ce0962e97998, 19.550%, 1/17/2023 tx#" Zopa 1/17/2020 GBP 6,084 7,918 878
da0e85dc-c646-4142-948c-4bc19b1029f6, 26.350%, 8/12/2021 tx#" Zopa 2/12/2020 GBP 523 678 75
da1228a0-479c-4a73-91c8-4454df2b9486, 28.350%, 3/02/2021 t+§x#" Zopa 3/06/2018 GBP 410 570 493
da246207-8ecb-442c-8790-fe5d69340091, 26.560%, 11/14/2021 tx#" Zopa 11/14/2019 GBP 2,597 3,345 375
da91640e-df9c-4329-bd47-9464d44d5c74, 20.400%, 4/17/2022 +x#" Zopa 4/17/2019 GBP 2,027 2,789 293
da944e96-c1c5-4daa-a437-c5b555aca51d, 22.170%, 12/15/2021 tx#" Zopa 11/25/2019 GBP 2,349 3,030 339
daa518cd-b3fc-4e19-ba81-55bf0912faab, 12.800%, 9/05/2023 tx# Zopa 9/05/2018 GBP 3,749 4,839 541
dab8edf5-dec6-4ae8-894a-24884b32ec47, 4.980%, 6/20/2022 tx#" Zopa 6/20/2019 GBP 8,023 11,041 1,158
dacdOa46-ac36-450a-8725-ac75d552ad26, 24.700%, 2/02/2024 1+§x# Zopa 1/14/2019 GBP 4,949 6,377 6,049
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United Kingdom - 0.13% (continued)
dacef212-5942-4731-a0c1-0c72e746d6f3, 13.550%, 6/28/2024 +§x# Zopa 6/11/2019 GBP 6,775 $ 8,620 $ 8,262
dad356f8-dc33-4705-ac75-48ccb48cb56d, 25.540%, 6/25/2022 +§x#" Zopa 6/17/2019 GBP 148 185 179
db3e2351-b8ab-41f8-8c54-915f2e65be29, 27.660%, 10/24/2023 tx# Zopa 10/24/2019 GBP 5,281 7,268 762
db51c86c-607e-4cd5-8212-096bdac42e4d, 2.940%, 12/13/2022 +x#» Zopa 12/13/2017 GBP 3,426 4,597 494
db7b1c94-c8fb-4cea-b804-2cf1d7c8bb86, 21.960%, 7/18/2022 tx#" Zopa 7/18/2018 GBP 3,226 4,440 466
db7fe665-4c7e-42c3-a9d2-01653f5645d4, 27.140%, 6/29/2023 +§x# Zopa 6/21/2019 GBP 2,190 2,791 1,350
dba64619-0c2d-4180-ad35-fadf6bba7a9a, 25.470%, 10/31/2023 +8§x# Zopa 10/31/2018 GBP 3,172 4,127 3,869
dbb8e8cd-9f90-4d2d-932d-6608d97f381f, 20.110%, 6/01/2021 tx#* Zopa 6/01/2018 GBP 1,437 1,978 207
dbb9d89c-d62b-4c2a-97¢9-158a6818242, 16.630%, 11/13/2024 +§x# Zopa 11/13/2019 GBP 4,582 5,890 5,561
dc319366-066b-43f4-b523-294e434c574c, 24.680%, 6/08/2023 tx# Zopa 6/08/2018 GBP 4,981 6,678 719
dcb9b0b1-6856-4eee-bc69-76ee40a181b3, 27.610%, 3/01/2023 +§x# Zopa 2/19/2019 GBP 88 88 107
dcbe4d28-1252-4889-b4d3-cdb1a952137c, 25.710%, 8/06/2022 tx#" Zopa 8/06/2019 GBP 5,386 7,413 777
dce673c8-f667-4462-b2e3-eaf39117e402, 17.220%, 3/04/2025 +x# Zopa 3/04/2020 GBP 14,037 18,062 2,026
dd51c0f7-a1d9-470e-b4cf-9ef3f3b9c4ce, 28.840%, 1/12/2023 tx#" Zopa 1/06/2020 GBP 3,641 4,793 525
dda6507b-960d-4fef-b28c-be354536b1d3, 12.260%, 5/21/2023 tx# Zopa 5/04/2018 GBP 1,645 2,265 238
ddf0a204-347b-4c32-a412-ce27ba81416e, 17.850%, 1/17/2024 +x# Zopa 1/17/2020 GBP 4,892 6,367 706
ddf4a58d-f23a-45d0-bf2c-c26f4863f010, 14.590%, 5/21/2022 tx#" Zopa 5/21/2019 GBP 705 895 102
de1555a8-bf71-4d9d-babc-e8cfa8ac0670, 15.600%, 11/30/2023 tx# Zopa 11/30/2018 GBP 15,486 21,311 2,235
de2d2f21-dfa4-4da2-b198-c4f10528538¢, 6.720%, 2/07/2023 t§x#" Zopa 2/07/2018 GBP 1,004 1,394 1,206
de4f7a34-804d-4570-abb4-6488a48cd2f6, 27.720%, 10/22/2023 +§x# Zopa 10/22/2019 GBP 1,791 2,311 2,199
de8a2f99-d154-42b9-bba7-2f2197e339fc, 25.990%, 5/29/2023 tx# Zopa 5/29/2018 GBP 1,430 1,895 206
df050d05-95a7-4a50-bd6e-7a14f6d63b2d, 7.740%, 6/25/2024 tx# Zopa 6/25/2019 GBP 8,119 10,300 1,172
df21a292-4272-4d6a-8180-b9d40deab4b2, 16.830%, 5/22/2024 tx# Zopa 6/07/2019 GBP 7,399 9,422 8,990
df291a0f-92e7-4ff8-b541-884587f1ad7f, 24.680%, 12/20/2023 tx# Zopa 12/20/2018 GBP 7,270 9,177 3,963
df512d2f-8c85-416e-af63-7f140d829f99, 21.160%, 11/25/2024 +§x# Zopa 11/25/2019 GBP 5,370 6,929 6,573
df51a7c6-8fa2-4f4b-ae15-fd6fc10a0bb4, 15.820%, 8/08/2022 tx#" Zopa 8/08/2019 GBP 2,098 2,888 303
€0185229-4cd8-4587-9c05-6be55a5bdac4, 13.320%, 12/18/2023 tx# Zopa 12/18/2019 GBP 10,372 13,573 1,497
€0489d3a-27d3-4010-a59b-f3fd6837061f, 5.400%, 1/23/2023 t+§x#" Zopa 1/23/2018 GBP 2,319 3,246 2,789
e04edcc7-20f6-46a4-814c-15e28ee74522, 4.950%, 2/25/2024 +8§x# Zopa 2/25/2019 GBP 2,248 2,980 2,690
e0a1bd04-d0ef-407b-8236-5ccab960e04e, 24.680%, 8/02/2023 +§x# Zopa 8/02/2018 GBP 4,869 6,339 5,928
e0b00cbf-7480-496f-8d81-e880870403aa, 20.020%, 9/17/2021 tx#" Zopa 9/17/2018 GBP 909 1,251 131
e0b70d66-9924-42b4-ba0d-b4b41a3fabe1, 24.700%, 9/28/2023 +§x# Zopa 9/10/2018 GBP 4,071 5,299 5,001
e1367405-e588-4419-b4ac-cb5b91a83723, 23.040%, 10/30/2024 tx# Zopa 10/28/2019 GBP 10,363 13,328 12,615
e17016fb-25ef-46f-bdb4-d0b39445a0d6, 11.640%, 8/08/2021 tx#" Zopa 8/08/2019 GBP 972 1,337 140
e1a48b73-8004-4a61-874b-f53b5bf6ecdb, 19.030%, 2/05/2024 +§x# Zopa 2/05/2020 GBP 4,516 5,868 5,445
e1a8893c-c0fe-4f25-b891-bb123cc5027f, 22.170%, 1/31/2022 +x#" Zopa 1/31/2020 GBP 879 1,161 127
€2275c49-dce6-4c9b-afe2-108be71e6d83, 21.960%, 11/23/2022 tx#" Zopa 11/13/2018 GBP 3,283 4,254 474
€2411f29-7c87-471e-858c-0c9debdac612, 28.200%, 3/05/2023 t+§x# Zopa 3/05/2019 GBP 506 667 616
e24e5fa3-1e7c-4dd6-a2c6-399680563e79, 18.310%, 1/16/2025 t§x# Zopa 1/16/2020 GBP 3,764 4,922 4,560
e251e4d6-547a-4073-a2a4-05933d57c200, 19.930%, 3/01/2023 +§x# Zopa 2/21/2020 GBP 193 250 233
e25ad52a-22f2-424f-98c0-b7424047f420, 8.120%, 8/09/2024 +§x# Zopa 8/09/2019 GBP 8,029 9,657 9,613
e2a0791c-2ed2-4aa6-b969-14626cdd4e32, 18.670%, 2/13/2023 +§x#" Zopa 2/13/2020 GBP 416 543 501
e2aeb108-3417-4904-9a5a-257605615a1b, 19.500%, 11/01/2023 18§x# Zopa 11/01/2018 GBP 3,451 4,490 4,181
e2c513a8-a9dc-4€98-b8e0-e0a4dfb43c52, 14.390%, 7/13/2022 tx#" Zopa 1/13/2020 GBP 7,757 10,080 1,120
e2d0bae7-e9a1-476b-bfed-8cb0269e8cdf, 2.940%, 9/04/2023 +§x# Zopa 9/04/2019 GBP 1,705 2,085 2,039
e30324a2-96a8-449a-91b8-915f20da4ffa, 14.750%, 3/01/2025 tx# Zopa 2/18/2020 GBP 7,094 9,222 1,024
e34bfa9c-1cd4-4836-balc-f85b27a73255, 20.430%, 10/14/2020 tx#" Zopa 10/11/2018 GBP 5,300 7,293 765
e36b93c9-f7a6-4748-8509-f267066d5d53, 17.190%, 1/17/2025 tx# Zopa 12/31/2019 GBP 3,402 4,506 491
e36e358e-b6b8-47ba-858c-04aaf91db549, 16.040%, 8/29/2023 +§x# Zopa 8/29/2018 GBP 2,396 3,119 2,924
e3767af0-3722-495b-8eab-3f68a%4cafff, 22.320%, 12/14/2021 +x#" Zopa 12/07/2018 GBP 1,818 2,284 262
e385db11-df48-4398-aeee-2757d404d88b, 25.260%, 1/24/2022 tx#" Zopa 1/16/2019 GBP 3,364 4,333 486
€3ab7099-1300-43db-88b5-47b72582f1c5, 11.240%, 9/18/2020 +§x#" Zopa 9/18/2019 GBP 413 516 102
e3af9699-8f5b-40f7-acfd-e496eeded7fb, 14.790%, 7/18/2022 tx#" Zopa 7/18/2019 GBP 4,344 5,454 627
e3bd0e28-8b3b-45b5-9a9b-f3abb12e1260, 16.400%, 11/08/2023 tx# Zopa 11/08/2018 GBP 7,417 9,687 1,071
e3f91c29-8¢f8-491a-bbf9-9356€2227d10, 24.680%, 1/09/2024 tx# Zopa 1/09/2019 GBP 8,248 10,512 1,191
e421f769-967b-481c-bb67-a20a62149bbe, 22.170%, 7/29/2021 +§x#" Zopa 7/29/2019 GBP 712 870 379
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United Kingdom - 0.13% (continued)
e469ea92-5340-4efc-98¢6-3578bd8221d6, 16.490%, 12/01/2023 +§x#
e48d92be-a07f-49dc-8e18-bfcf55805¢27, 25.340%, 6/01/2022 tx#"
ed4aa7009-a5ac-4bcc-8dcd-693a80cf4aa3, 3.230%, 5/14/2024 +§x#
ed4dc2eb6-81a2-4ed4-88ab-48f54f346b5f, 9.890%, 4/16/2021 +x#*
€59371b2-d015-41a2-a6dd-fe12187490d8, 16.120%, 6/01/2023 tx#
e5d4183d-4da6-40de-b0ec-18a79cc22392, 19.980%, 5/02/2021 tx#"
e5eb0b79-4c09-4c97-acef-3e4678a18c8e, 16.410%, 8/21/2023 tx#
e601b0ce-e2a5-4891-b2e1-786abd7cc779, 14.610%, 10/12/2022 +§x#"
e6b89672-1006-42e2-9632-031c5500c354, 25.880%, 11/16/2022 +§x#"
e6b8clec-af6c-4488-8070-c2f680ab5957, 9.480%, 1/07/2021 tx#"
e71128e4-c9ce-4be4-9c77-9061e07d9349, 17.200%, 7/19/2024 tx#
e767649c-9b7b-4ea3-8040-117aeaa7d169, 20.260%, 12/01/2023 +§x#
e780c15f-111f-43c7-bbce-2a6763b06719, 19.250%, 11/01/2023 tx#
e78cc65a-fa82-4727-9f62-0ed0e400a505, 24.660%, 11/21/2023 tx#
€79915c8-9973-4ec0-b495-b454e3a1ec5d, 28.850%, 11/19/2022 +x#"
e7b7b4a2-c722-4a35-85d5-100e1f96a323, 20.650%, 10/01/2024 +x#
e7cdb972-4304-4217-bfd7-e5cd6ccba8be, 23.760%, 9/04/2024 +8§x#
e8036fdc-dac1-4254-8619-0b28b57fbff4, 24.680%, 8/20/2023 +8§x#
e80eefc0-c7de-4c93-80d3-317560c2d952, 21.730%, 3/11/2021 tx#*
e84fada8-ce40-4e54-8190-9573c06d1115, 14.800%, 8/17/2022 tx#"
e86af5dc-cbd0-4977-aaf8-82c1865¢c72a7, 21.040%, 11/19/2021 tx#"
e8776ae6-5a4e-4b83-8915-b1cf92402b85, 29.180%, 3/16/2023 tx#
e8af1164-1823-48d7-9384-91d8685a8b56, 2.840%, 12/08/2023 +8§x#
€94de847-3ef1-42ae-af78-5ebb21f3a384, 2.940%, 3/04/2024 +§x#
e9b8daa1-2c1e-4ecf-9bf9-951f2697595d, 23.500%, 7/01/2022 tx#"
e9bd1078-cdc4-4160-bde7-f4eb3af71fb4, 20.760%, 10/31/2021 tx#"
e9df7219-e497-41€9-8092-5ff26718da01, 24.760%, 7/01/2022 tx#"
€9e0c412-4d47-4¢c16-846e-55e93a468fcb, 12.700%, 10/31/2022 +x#"
e9f49c9d-a95f-485e-82d3-6affc9ec12ad, 17.730%, 9/24/2023 tx#
ea1f2711-6743-4969-bbd3-13b5c12b2528, 32.670%, 4/13/2022 tx#"
€a28c985-620a-4598-b5eb-1f5716e6677d, 21.720%, 2/24/2024 +§x#
ea3687a8-4a49-475d-aa35-395e7fed8718, 8.120%, 8/02/2024 +x#
eab47742-5a48-4d6f-974e-acb67bfff669, 22.290%, 12/05/2021 tx#"
ea74b854-f35d-4c61-8087-84f7a24e1b21, 31.290%, 9/15/2022 tx#"
ea7a05f3-9049-47a0-b62a-c7ce33f3d4fd, 12.510%, 8/09/2020 +§x#"
ea89ac80-db15-4006-be53-24a20e8865€2, 4.680%, 7/26/2022 tx#"
ea9e3ee4-d152-40cf-9b41-6494c0631b48, 4.990%, 12/05/2022 +x#"
eacbbe15-c068-4be0-97e2-ae2ea7af10e9, 17.540%, 3/01/2021 tx#"
eada1618-0f0e-4a4a-a149-c39831055353, 9.280%, 1/15/2022 tx#"
eafa1b2a-a3a2-4e62-9ce5-e47dcae04c54, 16.120%, 6/01/2023 t8§x
eb0d68c5-08bb-477b-ad5f-8f2d704261dc, 23.350%, 4/26/2023 tx#
eb49f89f-47¢9-4bcf-8937-a4228397eaf, 9.150%, 7/25/2020 +§x#"
eb4e049a-75d2-47ce-b183-f786fc6c2699, 21.030%, 7/01/2021 +x#"
eb57df76-128d-4df4-93d4-92a81b050c68, 25.810%, 5/10/2020 +x#*
eb6a1421-6d22-4339-b38b-ea22a571425e, 19.110%, 7/31/2021 tx#"
ebcaa80e-9059-4f17-9db3-ac8cbbdbed4f, 21.710%, 12/28/2021 tx#"
ec4b3394-8a1b-4473-bd78-1b58e37e3297, 21.920%, 3/29/2023 +8§x#
ec63643-49c4-48e8-bd73-80cd6b52883e, 21.110%, 10/03/2021 +8§x#"
ec882d79-7a3b-4c8e-86fc-bdb80b0fd17e, 16.410%, 8/24/2023 +§x#
ec8acb9d-6bc8-4125-bda7-9be8bdacab47, 16.660%, 4/25/2023 +§x#
ec9dcb2e-797b-45a9-aecb-8d30e5dd94c6, 21.790%, 9/17/2021 +§x#"
ed3211f0-5749-4fe2-be26-f87€949ebf68, 24.680%, 1/28/2024 +x#
ed4b98c3-74ab-448d-86€9-a7789274198¢, 14.120%, 7/12/2021 tx#"
ed64459a-8a53-49d4-8d9c-7fdf49f221ba, 15.690%, 3/06/2023 t§x#
eda6802f-7568-41eb-8af2-21132c6e13d1, 20.430%, 5/31/2024 tx#
edb927f5-5341-4fdc-bbf8-c3a8c14c5a6f, 29.070%, 6/01/2021 +x#*

PLATFORM

Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa
Zopa

ORIGINAL
ACQUISITION DATE

11/28/2018
5/23/2019
5/14/2019
4/16/2018
5/31/2018
5/02/2019
8/21/2018

10/12/2018

10/30/2019
1/07/2019
7/19/2019

12/06/2019

10/28/2019

11/21/2018

11/12/2019
9/26/2019
9/04/2019
7/30/2018
3/06/2019
8/17/2018

10/30/2019
3/16/2020

11/23/2018
3/04/2019
6/12/2018

10/18/2016
1/14/2020

10/31/2017
9/24/2019
4/09/2018
2/24/2020
8/02/2019

12/05/2018
8/30/2019
8/09/2019
7/20/2018

12/05/2017
2/28/2017
1/15/2019
5/16/2018
4/26/2019
7/25/2019
6/27/2018
5/22/2017
7/31/2017

12/03/2019
3/29/2019

10/03/2018
8/24/2018
4/06/2020
9/17/2019
1/28/2019
7/12/2018
3/06/2020
5/21/2019
5/14/2018

PRINCIPAL
AMOUNT
GBP 3,327
GBP 8,221
GBP 3,667
GBP 3,979
GBP 2,431
GBP 1,491
GBP 7,569
GBP 801
GBP 772
GBP 2,409
GBP 6,090
GBP 1,696
GBP 8,725
GBP 5,034
GBP 1,308
GBP 11,572
GBP 4,730
GBP 1,810
GBP 625
GBP 6,767
GBP 4,766
GBP 3,013
GBP 3,837
GBP 4,554
GBP 12,708
GBP 3,932
GBP 2,455
GBP 9,545
GBP 2,479
GBP 1,911
GBP 1,032
GBP 7,902
GBP 1,732
GBP 3,285
GBP 192
GBP 5,045
GBP 6,087
GBP 6,495
GBP 3,000
GBP 494
GBP 2,497
GBP 1,092
GBP 1,150
GBP 6,015
GBP 3,571
GBP 1,798
GBP 2,445
GBP 171
GBP 1,108
GBP 3,664
GBP 1,004
GBP 7,623
GBP 2,751
GBP 526
GBP 10,085
GBP 2,383

CosT

$ 4,267
11,314
4,733
5,704
3,231
2,052
9,768
1,053
996
3,315
7,614
2,229
12,007
6,928
1,681
14,256
5,782
2,377
860
8,653
6,558
4,147
4,916
6,001
17,488
5,411
3,197
12,647
3,411
2,700
1,335
9,597
2,215
4,520
231
6,611
8,147
8,939
4,128
667
3,226
1,359
1,509
8,277
4,914
2,474
3,184
222
1,426
4,486
1,255
10,034
3,635
686
12,769
3,279

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.
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FAIR
VALUE

4,040
1,187
4,356
574
351
215
1,093
967
937
348
879
2,045
1,259
727
189
1,670
2,515
2,213
90
977
688
435
4,576
5,422
1,834
568
354
1,378
358
276
1,248
1,141
250
474
229
728
879
938
433
596
360
1,307
166
868
515
259
2,970
199
1,349
4,390
1,181
1,100
397
633
12,310
344
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ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United Kingdom - 0.13% (continued)
edc6ae15-4212-4b1a-aacb-1ab7ae97d912, 27.930%, 3/05/2022 tx#" Zopa 3/05/2020 GBP 2,822 $ 3,658 $ 407
edf3542e-4a08-4484-a69b-325c243f4484, 18.610%, 3/01/2023 t8§x# Zopa 2/12/2020 GBP 647 838 780
ee458f4b-da36-4893-a976-8ad9a43decbf, 2.940%, 11/19/2024 +§x# Zopa 11/19/2019 GBP 4,138 5,349 4,905
eebdbeb4-1431-4588-89c3-a4f73469bffd, 22.870%, 10/07/2020 tx#" Zopa 10/07/2019 GBP 448 551 65
ee7fd0dd-3c8e-45b7-8129-d17907a15425, 7.300%, 12/26/2021 tx#" Zopa 12/19/2019 GBP 5,779 7,520 834
eef6ada5-ab8e-4e49-9508-6ea4f21c85c4, 13.700%, 7/21/2021 +§x#" Zopa 7/15/2019 GBP 10 13 12
ef89a37e-387c-4ba6-9898-9c2d4a334f1d, 3.040%, 11/01/2022 +§x#" Zopa 10/13/2017 GBP 449 595 540
efacf89d-906a-42a0-a739-9dd20f1aa3a4, 16.590%, 12/05/2021 tx#" Zopa 12/05/2019 GBP 387 510 56
efaf5722-d432-4958-8663-b081c21e1b54, 27.660%, 2/21/2024 +8§x# Zopa 2/03/2020 GBP 3,816 4,958 4,691
efbOacde-54bf-49f6-a45f-800528366€ef0, 24.990%, 5/04/2023 tx# Zopa 5/04/2018 GBP 10,798 14,615 1,559
efbbe9ac-0b46-4845-b967-e3f7ea528b22, 7.060%, 7/23/2022 tx#" Zopa 7/23/2019 GBP 3,368 4,205 486
efe1785e-77ab-4c85-8c4b-36¢cb9279f2d9, 24.990%, 2/16/2021 +x#" Zopa 2/16/2017 GBP 610 761 88
f0301b68-3812-4903-98¢8-76fd3742571b, 25.710%, 10/24/2022 +§x#" Zopa 10/24/2019 GBP 256 329 310
f06f62c3-ealc-4282-837e-b626¢c168d15¢, 27.630%, 2/04/2024 +x# Zopa 2/04/2020 GBP 5,374 7,395 776
f07a8bfa-69c0-4911-bf66-76e46c5aac11, 15.530%, 11/27/2024 +x# Zopa 11/22/2019 GBP 6,225 7,990 898
f099fd57-ff39-419f-bf97-a439abb34a89, 20.640%, 2/19/2025 tx# Zopa 2/19/2020 GBP 14,748 19,061 17,896
f1173a92-50af-47c5-a96f-f219166b1e5b, 15.170%, 2/20/2023 tx#" Zopa 2/20/2019 GBP 7,170 9,867 1,035
f1283f7a-6a40-46c2-beca-321a80df229d, 5.420%, 10/04/2024 t+x# Zopa 10/04/2019 GBP 7,570 10,418 1,093
f12a4713-2ea2-4f2e-b8ed-c2f1979e8a26, 18.030%, 11/26/2023 tx# Zopa 11/26/2018 GBP 3,524 4,850 509
f14b571f-6f37-453a-a732-f681dad8d01c, 2.940%, 1/24/2025 +§x# Zopa 1/24/2020 GBP 4,098 5,359 4,857
f18129ac-4a60-438a-88e8-c443e471a322, 23.730%, 9/14/2024 +§x# Zopa 8/28/2019 GBP 4,461 5,447 5,460
f1878a0c-67d1-4900-b494-70bdc30a952d, 2.940%, 4/04/2024 t§x Zopa 4/04/2019 GBP 2,442 3,196 2,913
f1e28fc9-8c4a-4f59-965e-f62ac264f881, 3.340%, 10/01/2023 +§x Zopa 10/01/2019 GBP 1,231 1,515 1,474
f1fd7121-d2bb-45ee-9d11-864954874dc5, 26.930%, 3/05/2022 tx#" Zopa 2/19/2020 GBP 537 694 77
f25e5314-926d-49f1-b70e-031019584da6, 15.720%, 2/25/2021 +x#" Zopa 2/25/2020 GBP 5,130 6,670 740
f26aeac3-a2bc-41b6-923e-fc98c43cc146, 7.340%, 5/13/2024 18§x Zopa 5/13/2019 GBP 2,065 2,677 2,480
f2700d2b-07e3-44a6-b370-904f65defaal, 3.440%, 9/17/2023 +§x# Zopa 9/17/2018 GBP 3,139 4,131 3,758
f2d214af-8162-453e-8ae6-c22904174296, 29.040%, 4/23/2023 tx# Zopa 4/23/2019 GBP 7,913 10,889 1,142
f325ee07-d1c0-43c8-91fb-a4f8d4194ba1, 22.370%, 3/25/2022 +§x#" Zopa 3/05/2018 GBP 456 631 277
f349f1b7-0323-4312-95a5-37cffd83977, 13.650%, 11/30/2024 1§x# Zopa 11/27/2019 GBP 4,606 5,944 5,528
f35f7e08-abed-4f7e-82da-6de219e4345a, 21.700%, 11/30/2021 tx#" Zopa 11/06/2017 GBP 2,431 3,346 351
f385f212-ca86-4092-aa32-f688b48bd482, 22.740%, 10/23/2021 tx#" Zopa 9/16/2019 GBP 9,247 11,489 1,335
f38830af-3968-4053-96f9-9c0381d6ef3c, 3.040%, 3/08/2023 +§x Zopa 3/05/2018 GBP 448 620 539
f4245718-103b-430c-88df-3edaccfd9058, 24.680%, 2/05/2024 tx# Zopa 2/05/2019 GBP 10,210 14,051 1,474
f46595d1-c47e-4d90-9392-b266047aef59, 20.430%, 8/15/2024 tx# Zopa 8/15/2019 GBP 12,883 15,602 15,748
f46642ef-617a-415¢c-842b-45479d93dd81, 9.990%, 7/26/2023 18§x# Zopa 7/26/2018 GBP 5,432 7,120 6,484
f47f816d-fb97-4fab-bad7-d6e199d42d1c, 24.860%, 11/25/2024 tx# Zopa 11/25/2019 GBP 3,760 4,852 543
f493084c-59c7-410e-a024-dda2c12c4d5e, 11.030%, 1/25/2023 +§x#" Zopa 1/21/2020 GBP 1,707 2,227 2,057
f4b6a165-7c7b-4e3b-a7ec-755c9a1bebdb, 19.250%, 10/31/2024 +8§x# Zopa 10/31/2019 GBP 2,999 3,881 3,625
f4c8a4b1-9889-4262-af21-bde78768c371, 31.250%, 8/27/2022 tx#" Zopa 8/27/2019 GBP 1,116 1,371 161
f4d6e3e7-7587-441c-a241-ee49eeb4db0f, 2.940%, 5/31/2023 t§x# Zopa 5/31/2018 GBP 1,805 2,399 2,162
f4e199ab-9264-4ae3-8878-dcd0fec659a3, 24.130%, 8/01/2024 +x# Zopa 7/30/2019 GBP 6,431 7,818 928
f530e46f-8754-48e1-bf01-30f3d196d30c, 7.730%, 6/26/2024 +§x# Zopa 6/26/2019 GBP 3,651 4,634 4,375
f573f5b2-56fa-44fd-bbdc-4779b2dfe132, 3.090%, 1/25/2023 +§x#" Zopa 1/16/2018 GBP 166 229 200
f59176e2-08be-47bf-9c8a-2dbec1cfeeda, 24.150%, 11/16/2024 +8§x Zopa 11/27/2019 GBP 3,176 4,098 3,879
f5ae65f9-8cf6-42b1-b58c-4cf29224527f, 25.260%, 1/22/2022 tx#" Zopa 1/22/2019 GBP 2,861 3,937 413
f5afacc6-f0f1-4c53-bcb2-714e1dfebc19, 22.420%, 10/03/2020 x#" Zopa 10/03/2019 GBP 2,930 4,032 423
f68eb741-a7ec-47cf-b871-5cala53e723c, 17.610%, 10/07/2023 +§x# Zopa 10/07/2019 GBP 2,006 2,467 2,420
f7433140-6b8f-4618-af3b-1aef194415b3, 25.710%, 8/05/2022 tx#" Zopa 8/05/2019 GBP 1,209 1,468 174
f75c4648-14fd-4744-af7a-aa1cb81b1f2¢c, 27.070%, 3/07/2023 tx# Zopa 3/07/2019 GBP 318 416 383
f776ff23-3765-4405-bd11-69153bfd9cff, 14.220%, 12/10/2023 +§x# Zopa 12/10/2019 GBP 2,678 3,532 3,223
f7811957-33fe-4e3c-a0d4-356cb24be3dc, 14.220%, 12/23/2023 +§x# Zopa 12/23/2019 GBP 1,687 2,184 2,039
f798bc41-9e66-4078-ae36-00de054bdb40, 24.690%, 11/14/2023 +§x# Zopa 11/01/2018 GBP 3,482 4,517 4,266
f7a3305e-a397-4742-abb7-5a89ba17d996, 22.700%, 4/10/2022 +§x#" Zopa 4/10/2017 GBP 115 144 60
f7a50f0e-9a1a-45cc-ba59-8b2c172813a5, 11.510%, 12/19/2022 +x#" Zopa 12/19/2019 GBP 4,468 5,810 645
f7ecb461-16b7-45ff-9461-a0321140eb8b, 19.150%, 3/28/2023 1§x# Zopa 3/19/2020 GBP 391 452 472
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United Kingdom - 0.13% (continued)
f8219efc-0630-4cf9-9727-37943026a071, 24.740%, 5/13/2024 tx#
f876b623-81c0-4bee-80a1-f20374ba3b6b, 19.640%, 3/25/2024 +§x#
f87e12e6-3677-417e-b6dd-b314a90c7474, 8.680%, 5/30/2023 tx#
f89f1aa9-dbbb-4b15-aala-723434bbddae, 15.980%, 11/12/2023 tx#
f8a668be-c4bf-414a-b5ce-438a3b751c9f, 30.030%, 2/28/2024 tx#
f8bfe64f-81bd-413b-b0e0-1739e7bfa696, 13.440%, 3/07/2021 +8§x#"
f90bebae-7001-4c89-9e03-b3fe54d0e867, 22.570%, 3/31/2024 t+§x#
f915258d-322b-4f07-8819-692bdd15cda6, 20.710%, 11/11/2020 tx#"
f94c6e0c-e245-484e-81d8-14d9e3e54f90, 9.010%, 2/27/2021 tx#"
f953ef25-7071-4c9c-8bed-21b408e38287, 25.360%, 8/06/2023 tx#
f97500e1-71de-4d63-912b-2bfa2b506622, 27.000%, 5/23/2023 +§x#
fa300845-cbbb-464d-ac90-f9fac68fe 161, 26.140%, 7/30/2022 tx#"
fa5091a8-7ae5-454c-84b3-3735a2f9b49c, 16.960%, 11/04/2023 +8§x#
fa5f6bc0-0291-4547-a7dc-76¢18cb25652, 17.850%, 1/02/2024 +x#
fabada04-e944-49fc-97bd-d3109d1314ab, 22.900%, 3/11/2022 tx#"
fab59278-56ca-4c67-bc73-bd72cbcce24d, 25.890%, 1/04/2024 +§x#
fae0b50f-7893-4d9d-b759-8ae1c5928b9e, 29.910%, 8/31/2021 tx#"
fb2a7657-2cef-4538-80d7-b4d67b2e74a6, 18.430%, 8/08/2023 tx#
fb3b98b5-259a-4a1a-9bed-9626065fe88f, 29.900%, 3/30/2023 t§x#
fb943426-3aaa-4bbe-91ec-1bf216f147b3, 27.930%, 9/21/2023 tx#
fba03ce4-da3f-4795-a8e2-79243b5731c1, 13.950%, 10/31/2021 tx#"
fbba0c82-0f1e-421e-8727-a25ba114e4b1, 14.720%, 2/19/2025 tx#
fbd5ed8d-203f-42bb-97a0-653a2e516¢c05, 23.990%, 5/15/2023 t+§x#
fbf03d91-e005-4b05-858a-a644b9ee€9989, 17.700%, 1/17/2024 tx#
fbfd3fe3-2fc6-4f3c-b8c3-8a2323d34a17, 20.930%, 1/01/2022 tx#"
fc5cf827-31f5-48a5-86ba-ff018547ccb3, 15.920%, 11/19/2023 +§x#
fc73fb9c-5a3f-419d-8001-f42b350bb427, 27.760%, 10/03/2021 +§x#"
fc757215-c198-47f4-80a8-59d4782e8b79, 16.510%, 7/05/2023 tx#
fc8eb411-5c7b-419e-b2a6-2433721be 179, 20.710%, 3/21/2024 1+§x#
fc9a0254-c92b-45ce-af07-b68130950d2a, 19.930%, 2/18/2023 tx#"
fcb163f5-e2a0-4015-8e63-6ecad35970a0, 24.350%, 3/14/2023 tx#
fcc9fc3d-463d-4d5a-8cb3-8b6397495338, 15.890%, 11/15/2022 +§x#*
fce3e7ce-596e-4b6b-8c66-0a6024013954, 20.680%, 11/04/2023 tx#
fcf4c3ba-d7ca-49cd-a923-1d94fcadf8a4d, 20.630%, 9/24/2024 tx#
fcf5b6d5-9cal-4e3e-8565-6¢1af3df9747, 20.930%, 8/25/2021 +§x#"
fd045e8b-6e5c-4d99-9fae-bfdf795f468f, 24.670%, 8/17/2023 t§x#
fd335c05-19e7-4213-ac54-e605f53d5db7, 16.030%, 11/27/2023 tx#
fd4e29af-4c76-4d98-aa8e-a43faf6fdeca, 29.000%, 7/02/2021 +§x#"
fd5b08a7-3e7b-4b71-909¢c-b13e19422dcf, 13.030%, 5/29/2024 +x#
fd5c674d-b63e-4162-8d29-29fabac93748, 16.660%, 10/26/2023 t§x#
fd7fc87a-d993-44c2-bd57-f52d51d361aa, 28.280%, 12/18/2022 +8§x#"
fd82e68f-4c3d-4539-8362-1d21d6407b2a, 6.430%, 5/31/2023 1§x#
fda56079-7778-43b5-88e8-1f4fb89d78e3, 17.640%, 2/25/2025 t§x#
fdec2fda-ea28-4df9-952e-3e73a92bce99, 19.960%, 12/28/2020 tx#"
fdf5862d-df0a-4cd2-96f8-c873b98f013d, 21.850%, 7/26/2021 tx#"
fe16099e-9bdb-491c-bbb4-806ce0411e6d, 12.890%, 6/07/2023 +§x#
fe18b737-10b4-4{f8-88f5-3f12b77ddcc5, 14.310%, 9/05/2022 tx#"
fe3f5d1a-282b-4782-abfc-d771f7f99578, 27.660%, 12/07/2020 tx#"
fe6f5b73-227b-4b38-92c0-6¢2f49da0199, 25.360%, 11/26/2023 tx#
feb91aab-0bfd-4b18-944b-b626127a9a4de, 14.460%, 9/17/2020 +§x#"
fee502c3-a2a9-445b-b329-845e771f72d0, 19.730%, 11/28/2021 tx#"
ff0ab5ba8-1622-44fd-822e-77b2974d27aa, 17.350%, 3/26/2024 tx#
ff136cdc-d381-4123-8e4e-c1a93976836a, 16.510%, 9/07/2023 +8§x#
ff370b35-1b0c-432a-a168-3ee23ff2e232, 4.960%, 12/21/2023 1§x#
ff4608be-f7eb-40f2-a9ea-4090e0024594, 25.400%, 5/22/2022 tx#"
ff48a180-be45-4a08-abc5-a3daaaf01aee, 4.960%, 3/25/2024 1§x#
ff6403c5-71ca-4fb0-a927-42462f154755, 22.400%, 1/02/2022 +x#"
ff71b2eb-d684-4f48-9b7a-294fad434046, 10.550%, 7/25/2023 tx#

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.
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PRINCIPAL

AMOUNT
GBP 4,784
GBP 1,598
GBP 3,336
GBP 3,336
GBP 9,978
GBP 963
GBP 1,543
GBP 4,161
GBP 1,895
GBP 3,464
GBP 3413
GBP 4,391
GBP 2,434
GBP 1,803
GBP 5,251
GBP 1,007
GBP 870
GBP 13,948
GBP 1,035
GBP 4,69
GBP 2,135
GBP 5,752
GBP 2,837
GBP 9,933
GBP 4,057
GBP 6,145
GBP 502
GBP 4,923
GBP 1,448
GBP 2116
GBP 4,208
GBP 1,497
GBP 2,279
GBP 6,731
GBP 462
GBP 1,729
GBP 3,393
GBP 144
GBP 10,727
GBP 4,251
GBP 680
GBP 2,176
GBP 6211
GBP 973
GBP 6,608
GBP 2,579
GBP 5,785
GBP 1,528
GBP 3,49
GBP 545
GBP 6,187
GBP 13,690
GBP 2,397
GBP 3,545
GBP 3,694
GBP 4,676
GBP 3,420
GBP 3,550

FAIR
COST VALUE
6,199 $ 690
1,897 1,928
4,591 482
4,271 482
12,964 1,440
1,258 249
1,917 1,856
5,726 601
2,608 274
4,505 500
4,586 4177
6,042 634
3,135 2,939
2,357 260
7,226 758
1,286 1,230
1,059 126
19,195 2,013
1,285 1,249
5,871 678
2,766 308
7,916 830
3,832 3,457
12,635 12,100
5,280 586
7,944 7,410
620 595
6,510 711
1,670 1,756
2,912 305
5,566 607
1,976 1,815
2,935 329
8,413 8,244
588 556
2,204 2,111
4,670 490
181 171
13,527 12,925
5,295 5,140
889 824
2,751 2,613
8,019 7,518
1,339 140
9,093 954
3,462 3,109
7,566 835
2,102 221
4,479 505
681 645
8,515 893
18,839 1,976
3,097 2,907
4,475 4,243
4,675 533
6,185 5,587
4,706 494
4,421 512
8,406,524 2,901,792
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United States - 88.31%
0002-HJDM, 22.200%, 9/06/2023 1§x Affirm 9/09/2022 $ 187 3 192§ 190
000B-F15K, 26.500%, 3/21/2023 t§x Affirm 12/27/2022 6 6 6
000B-GJBO, 15.800%, 3/28/2023 1§x Affirm 10/06/2022 42 42 43
000N-DI3Y, 25.000%, 10/13/2025 tx Affirm 10/17/2022 3,228 3,461 3,463
000Q-RTKO, 29.760%, 5/07/2023 1§x Affirm 11/10/2022 174 175 175
000U-GQLS, 35.870%, 7/17/2023 t§x Affirm 1/20/2023 783 803 798
0014-FQOL, 7.321%, 3/12/2023 t§x« Affirm 12/15/2022 167 164 166
0018-23QY, 29.710%, 1/24/2023 tx#" Affirm 1/27/2022 61 62 13
0019-UVXQ, 29.670%, 7/12/2022 tx#" Affirm 4/15/2022 124 125 10
001E-O6NC, 28.000%, 4/13/2023 1§x Affirm 1/20/2023 130 131 130
001H-3GZL, 11.850%, 6/19/2023 1§x Affirm 12/22/2022 188 192 192
001K-DUQR, 29.680%, 11/28/2023 1§x# Affirm 12/01/2022 330 342 346
001L-EJDO, 27.500%, 9/02/2024 +§x Affirm 9/09/2022 486 515 514
001N-7R17, 29.000%, 3/01/2023 tx# Affirm 3/04/2022 194 192 42
001R-J4M4, 28.000%, 7/26/2023 18§x Affirm 7/29/2022 474 484 485
001U-W029, 30.000%, 8/13/2023 1§x Affirm 2/16/2023 139 142 141
002D-5LHA, 28.000%, 5/10/2023 1t§x Affirm 5/19/2022 56 57 56
002E-57HN, 15.830%, 11/03/2023 t§x# Affirm 11/07/2022 684 706 705
002F-8049, 35.770%, 2/22/2024 tx Affirm 2/27/2023 500 504 503
002M-B3HO, 29.590%, 10/07/2023 t§x Affirm 10/14/2022 441 455 455
002T-ZIQV, 24.200%, 4/03/2023 1§x Affirm 1/06/2023 42 42 41
002W-KP1G, 21.900%, 7/26/2023 t§x Affirm 7/29/2022 832 850 852
002X-LRGO, 5.962%, 4/24/2023 t§x« Affirm 10/27/2022 84 83 83
0033-V990, 29.600%, 12/09/2023 t§x Affirm 12/13/2021 240 248 248
0034-GKL8, 15.000%, 5/01/2024 1t§x Affirm 11/04/2022 215 225 223
0035-YGAW, 4.848%, 8/26/2023 1§x« Affirm 9/01/2022 192 188 187
0037-D31L, 28.500%, 4/11/2023 1§x Affirm 4/14/2022 100 100 100
003C-SJ5W, 28.000%, 5/16/2022 tx#" Affirm 11/19/2021 113 116 9
003Q-YDBW, 30.000%, 8/21/2023 1t§x Affirm 2/24/2023 286 285 284
003S-8UBE, 28.000%, 1/03/2024 t§x Affirm 1/06/2023 179 182 182
004D-VFGN, 29.510%, 5/02/2023 1+§x# Affirm 5/05/2022 108 109 109
004E-001S, 11.890%, 7/03/2023 18§x Affirm 1/06/2023 67 68 68
004Q-1JQB, 29.530%, 3/28/2023 t§x# Affirm 1/03/2023 55 55 55
004R-ZV2Z, 26.700%, 8/13/2023 18§x Affirm 2/16/2023 333 339 337
004X-3V1S, 15.800%, 3/12/2023 1+§x Affirm 9/15/2022 35 35 35
004X-Q4C3, 27.500%, 4/01/2023 tx# Affirm 2/04/2022 341 342 344
004Y-IWV2, 29.490%, 3/28/2022 tx#" Affirm 12/31/2021 379 378 30
0052-L4AB, 4.421%, 3/21/2023 t§x« Affirm 3/24/2022 121 117 121
0054-A7C6, 15.740%, 4/25/2023 18§x Affirm 10/28/2022 156 157 158
005D-Q6QR, 23.700%, 11/25/2024 1§x Affirm 12/01/2022 621 667 675
005F-2KV5, 29.810%, 2/17/2024 1§x Affirm 2/24/2023 152 158 157
005L-JSYZ, 25.990%, 1/19/2024 1§x Affirm 1/23/2023 89 93 93
005M-PN5D, 28.500%, 5/04/2023 1§x Affirm 5/09/2022 58 59 59
005Z-ROGR, 12.840%, 12/28/2023 1§x Affirm 1/03/2023 50 52 51
006A-ZY04, 25.000%, 7/18/2023 1§x Affirm 1/23/2023 44 45 45
006C-UKSS, 29.430%, 3/08/2023 1§x Affirm 3/11/2022 35 35 35
006K-XLSY, 29.460%, 7/22/2023 1§x Affirm 7/28/2022 107 108 110
006U-EM6H, 29.520%, 4/11/2023 1t§x Affirm 10/14/2022 76 76 76
006X-1J1C, 18.900%, 5/21/2023 1§x Affirm 11/25/2022 34 35 35
0075-UR32, 30.000%, 2/01/2024 1§x Affirm 2/06/2023 1,740 1,805 1,788
007G-Y3FL, 26.900%, 2/21/2024 18§x Affirm 2/24/2023 280 291 291
0070-6BA8, 27.100%, 3/19/2024 +§x Affirm 9/22/2022 472 494 493
007P-XTV4, 29.660%, 7/17/2024 18§x Affirm 1/20/2023 588 613 617
007U-FXLJ, 28.000%, 3/26/2023 t§x Affirm 9/29/2022 9 9 10
007V-D3T2, 25.000%, 10/28/2023 1§x# Affirm 11/03/2022 421 435 434
0081-FQBG, 22.200%, 5/06/2023 t§x Affirm 5/12/2022 781 789 788
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United States - 88.31% (continued)
0082-PUV7, 27.500%, 2/13/2024 t§x
0086-MJZP, 28.500%, 1/03/2024 t§x
0088-KZGQ, 11.760%, 3/07/2023 t§x
008H-XN48, 29.640%, 11/15/2023 1t§x
008K-J8B6, 26.500%, 5/07/2023 t§x
0094-EL5V, 29.810%, 2/28/2023 tx#"
009C-S28S, 28.500%, 5/04/2023 1§x
009F-16QP, 29.520%, 4/28/2023 t§x#
0091-Z6UN, 29.500%, 5/16/2023 1§x
009Y-R883, 29.610%, 12/27/2023 1§x
00A1-P88K, 29.810%, 2/07/2023 tx#"
00A5-ZACQ, 29.450%, 5/12/2023 t§x
00A7-J0IM, 28.000%, 11/07/2023 1t§x#
00A9-FWLYV, 29.520%, 4/11/2023 1§x
00A9-GG3U, 27.100%, 10/05/2023 +§x#
00A9-QQ5S, 29.520%, 4/28/2023 t§x
00AL-IKZ6, 7.592%, 3/16/2023 t§x«
00AO-0QSB, 29.710%, 1/03/2023 +x#"
00AQ-1PZ0, 28.000%, 10/05/2023 t§x
00AU-SYEC, 15.830%, 11/26/2022 tx#"
00AZ-9QLH, 26.500%, 7/03/2023 1§x#
00B0-OWQ5, 20.700%, 6/12/2023 1§x
00B2-G1S8, 27.500%, 1/12/2024 t§x
00B2-MRA2, 20.900%, 6/12/2023 t§x#
00B7-KISN, 29.740%, 1/28/2024 1§x#
00B8-3HOA, 29.130%, 12/28/2023 1§x#
00BE-AV19, 27.052%, 4/03/2023 t§x#
00BH-NS7C, 19.750%, 5/14/2023 1§x
00BL-HH9D, 33.990%, 8/01/2023 t§x#
00BN-G18W, 15.750%, 4/26/2023 1t§x
00BP-IGMP, 28.000%, 4/11/2023 tx
00BQ-0PU1, 29.710%, 1/07/2023 tx#"
00BY-VD2A, 26.500%, 10/07/2023 1§x
00C0-BK4N, 28.000%, 5/07/2024 1§x
00C1-93AS, 15.790%, 10/13/2023 +§x#
00CK-8RSK, 29.510%, 4/12/2023 t§x
00CR-61T9, 27.100%, 4/17/2023 t§x
00D2-COH4, 29.620%, 12/12/2023 1§x#
00D5-6VRC, 29.810%, 2/28/2023 1+§x#"
00D5-M2RJ, 29.660%, 6/12/2023 t§x
00D8-ZG1Y, 25.000%, 6/01/2023 t§x
00DH-OAHS, 29.420%, 3/14/2023 tx#
00DI-JGV2, 29.230%, 2/01/2024 18§x
00DJ-9NRA, 27.100%, 11/18/2023 t§x
00DM-9UGA, 29.670%, 11/07/2023 1§x
00DM-XZQS, 28.000%, 11/28/2023 t§x
00DN-AOHX, 29.550%, 8/28/2024 tx#
00DQ-0022, 21.900%, 7/08/2023 t§x
00E1-1SDP, 29.900%, 7/11/2023 t§x
00E7-NCRC, 16.700%, 11/04/2023 t§x
00EG-RPDU, 27.500%, 6/08/2023 1§x
00EI-GL9A, 19.000%, 11/28/2023 t§x
00EM-NCUS8, 11.870%, 11/14/2023 1§x
00ES-AIAI, 32.730%, 5/04/2023 1t§x
00FC-0UH3, 29.530%, 10/13/2022 tx#"
00FC-BCW1, 27.100%, 4/19/2024 1§x#
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$ 1,053
941
14
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58
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62
39
97
143
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148
554
161
103
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185
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56
148
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1,321
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$ 1,093
902
14
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62
39
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245
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158
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56
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21
M
1,370
165
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47
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386

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.
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FAIR
VALUE

$ 1,082
919
14
342
58
8
62
40
98
148
50
148
571
162
106
524
184
82
40
18
110
40
183
149
162
185
480
552
171
57
148
35
521
214
153
21
M
1,369
167
263
191
24
242
544
247
153
1,775
81
330
614
47
62
114
169
1"
387
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Schedule of Investments As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 88.31% (continued)
00FE-3YG1, 26.500%, 3/01/2024 tx Affirm 9/06/2022 $ 3,016 $ 3,165 § 3,107
00FR-NIYP, 27.100%, 1/05/2024 1§x Affirm 1/09/2023 88 92 91
00FT-2NB3, 29.590%, 10/11/2023 t§x Affirm 10/14/2022 210 217 217
00FY-QB6M, 29.650%, 9/19/2023 t§x# Affirm 9/22/2022 169 167 171
00G1-KJZ5, 11.840%, 3/19/2024 18§x Affirm 9/22/2022 317 328 334
00G1-SN3T, 21.900%, 2/10/2024 1+§x Affirm 2/16/2023 109 113 113
00G4-69VP, 19.700%, 2/14/2024 t§x Affirm 2/17/2023 223 232 232
00GH-9LRH, 27.500%, 9/30/2022 tx#" Affirm 4/04/2022 100 103 8
00GR-5PH®6, 26.500%, 4/11/2023 18§x# Affirm 4/14/2022 30 30 30
00GS-1J0E, 30.000%, 8/21/2023 18§x Affirm 2/24/2023 70 71 71
00H5-BBQ6, 19.900%, 11/28/2023 1§x Affirm 12/01/2022 138 143 143
00H8-MKBQ, 22.690%, 1/03/2024 1§x Affirm 1/06/2023 434 442 442
00HS-QM35, 29.710%, 1/26/2023 tx#" Affirm 1/31/2022 1,710 1,743 137
00HZ-4S08, 29.980%, 4/11/2023 18§x Affirm 1/17/2023 128 129 128
00HZ-IUNS5, 29.520%, 4/07/2023 18§x Affirm 4/11/2022 205 206 207
00HZ-O2RY, 29.640%, 5/10/2024 t§x Affirm 11/17/2022 287 303 302
0018-59ZI, 28.000%, 10/06/2023 18§x Affirm 10/11/2022 117 121 121
00IA-INU2, 28.000%, 9/28/2024 t§x# Affirm 10/03/2022 415 443 440
00IF-OWGC, 35.990%, 7/28/2023 t§x# Affirm 2/02/2023 610 622 615
00IF-NMKZ, 29.610%, 3/27/2023 tx# Affirm 9/30/2022 48 49 19
00IK-SC98, 29.000%, 11/04/2024 +§x# Affirm 11/10/2022 447 478 477
0010-UOXA, 35.640%, 1/17/2024 +§x# Affirm 1/20/2023 325 338 337
001S-18G3, 15.790%, 11/07/2024 1t§x Affirm 11/10/2022 662 709 714
00IT-7SHL, 28.000%, 5/28/2023 t§x Affirm 12/02/2021 36 37 37
00J2-9YM4, 11.870%, 11/28/2023 1§x# Affirm 12/02/2022 159 164 166
00J4-2MLN, 28.200%, 3/15/2023 18§x Affirm 3/18/2022 27 27 27
00J6-E3SE, 27.100%, 3/21/2023 t§x Affirm 3/24/2022 43 43 44
00J9-33ZW, 29.000%, 1/28/2023 tx#" Affirm 2/03/2022 677 712 54
00JC-HBH9, 29.920%, 7/17/2023 1§x Affirm 1/20/2023 60 61 61
00JF-VTVB, 29.810%, 2/16/2024 1§x Affirm 2/21/2023 84 87 85
00JH-JBYO, 29.720%, 1/17/2024 1§x Affirm 1/20/2023 190 194 195
00JN-4PC2, 30.000%, 5/13/2023 18§x Affirm 2/16/2023 145 145 144
00JN-BX2J, 29.650%, 6/02/2023 t§x# Affirm 12/06/2021 94 93 84
00JV-IBZH, 29.570%, 4/11/2023 1§x Affirm 10/14/2022 27 27 27
00JZ-N614, 27.100%, 7/20/2023 t§x Affirm 7/25/2022 54 55 55
00KB-1ALP, 29.640%, 5/28/2024 t§x# Affirm 12/05/2022 338 358 361
00KD-11GD, 29.500%, 6/02/2022 tx#" Affirm 12/06/2021 7 7 1
00KG-0OCJ7, 29.000%, 12/21/2022 tx#" Affirm 9/26/2022 260 262 21
00KI-UU04, 28.000%, 10/05/2023 1§x Affirm 10/11/2022 603 621 618
00KJ-HLXC, 28.000%, 3/19/2023 t§x Affirm 9/22/2022 47 47 47
00KM-QEHG, 30.000%, 8/02/2023 1§x Affirm 2/06/2023 139 142 141
00KU-3BNY, 29.910%, 7/12/2022 tx#" Affirm 1/21/2022 50 49 4
00KU-N1K3, 29.450%, 5/03/2023 t§x# Affirm 5/06/2022 129 129 130
00L7-2J8Q, 29.510%, 4/11/2023 tx# Affirm 4/14/2022 937 925 75
00L8-3IR0, 29.730%, 1/14/2023 tx#" Affirm 1/21/2022 44 43 4
00L9-VH2B, 6.031%, 4/19/2023 1§x« Affirm 10/24/2022 440 437 436
00LC-E7K3, 12.990%, 4/28/2023 t§x# Affirm 11/03/2022 42 42 43
OOLF-IBUY, 25.000%, 10/17/2023 t§x# Affirm 10/20/2022 161 166 166
00LG-TU9Z, 29.810%, 2/07/2023 t8§x#" Affirm 2/10/2022 100 100 79
00LL-1BS2, 29.710%, 1/03/2024 1§x Affirm 1/06/2023 148 155 154
00LL-V1GC, 29.130%, 12/23/2023 1§x Affirm 12/30/2022 184 181 186
00LP-08SL, 27.137%, 3/01/2023 +§x« Affirm 12/05/2022 68 64 68
00LQ-RI3C, 18.900%, 9/12/2023 t§x Affirm 9/15/2022 84 86 86
00LR-GFIZ, 27.450%, 11/04/2023 1§x Affirm 11/10/2022 233 240 240
00LZ-Y3QM, 28.000%, 7/10/2023 1§x Affirm 1/13/2023 164 167 166
00M4-XP30, 35.770%, 2/13/2024 1§x Affirm 2/16/2023 143 144 143

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
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Schedule of Investments

As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL

48

United States - 88.31% (continued)
00M9-1GJ7, 28.000%, 5/11/2023 t§x
00MH-HIO2, 29.660%, 6/09/2023 1§x
00MP-C5HR, 26.500%, 11/04/2023 1§x
00MP-CBK3, 29.610%, 3/13/2023 tx#
00MV-140B, 27.100%, 10/21/2024 t§x
00MY-BILQ, 29.570%, 8/02/2023 1t§x
00MZ-1AOM, 15.840%, 11/04/2023 t§x
00N4-KQN7, 29.710%, 1/03/2023 tx#*
00NL-R15Z, 29.670%, 6/23/2023 1§x
00NP-CUA1, 27.900%, 7/14/2023 1§x
O00NU-RBYO, 4.434%, 7/14/2023 1t§x«
0000-GPVH, 29.620%, 12/19/2023 1§x
000G-C9QP, 19.900%, 7/04/2023 t§x
000L-3681, 22.200%, 4/11/2023 1§x
000M-065L, 7.409%, 3/01/2023 1t§x«
000U-HPSU, 18.900%, 7/09/2023 t§x#
000V-CD5J, 28.000%, 7/10/2023 1§x
000Y-13HN, 28.500%, 4/11/2023 t§x
00P2-NSWM, 29.760%, 5/24/2022 tx#"
00P7-QPHB, 4.807%, 8/08/2023 t§x«
00P8-P9Z9, 23.407%, 10/07/2022 tx#"«
00PD-YDK4, 29.620%, 12/08/2022 tx#"
00PE-QGAF, 25.000%, 4/11/2023 1§x
00PG-50CQ, 27.100%, 10/25/2025 tx
00PI-28YD, 21.900%, 8/02/2023 1§x
00PJ-PF82, 29.540%, 6/06/2023 1§x
00PJ-UCNW, 29.160%, 6/28/2023 t§x#
00PN-OVWH, 25.000%, 1/03/2024 t§x
00Q3-Z8RJ, 15.800%, 5/07/2024 t§x
00Q4-HWS55, 15.710%, 2/02/2023 +x#"
00Q9-RVLO, 25.890%, 1/12/2024 t§x
00QA-CIYX, 30.000%, 1/03/2024 t§x#
00QH-1S3V, 29.220%, 1/18/2023 tx#"
00QH-S2GT, 11.991%, 7/17/2023 1§x
00QT-QYXN, 27.500%, 5/26/2023 1t§x
00QU-VS2M, 29.470%, 7/08/2023 1§x
00QV-V550, 29.700%, 6/01/2023 t§x
00QX-PBRR, 29.560%, 4/14/2024 1§x
00R1-OCMD, 16.830%, 6/28/2023 t§x
00R3-YC5N, 19.900%, 10/28/2023 1§x#
00RA-F3WO, 29.710%, 1/24/2023 tx#"
00RE-KTQT, 29.430%, 5/28/2023 t§x
00RN-NSBO, 32.620%, 9/19/2023 1§x
00RT-52ZJ, 11.830%, 10/11/2023 1§x
00RW-EBH2, 27.100%, 11/04/2023 1§x
00S4-FG5R, 29.730%, 1/18/2023 tx#"
00SD-I6LF, 29.570%, 4/28/2024 tx#
00SH-YOTS6, 29.710%, 1/13/2024 t§x
00SK-HDDT, 22.770%, 11/22/2023 t§x
00SM-BV2F, 21.750%, 7/03/2023 1§x#
00T7-RF67, 28.500%, 1/28/2023 tx#"
00TD-OWERB, 29.630%, 3/28/2023 1§x
00TQ-478E, 27.000%, 4/10/2023 1§x
00TU-OZVE, 28.000%, 4/12/2024 tx
00U1-5ZSI, 29.820%, 3/02/2023 1+§x#
00U7-7AXU, 29.890%, 7/12/2023 t§x

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.
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Schedule of Investments As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 88.31% (continued)
00UI-4NAS, 23.700%, 6/19/2023 18§x# Affirm 12/22/2022 $ 364 $ 369 $ 371
00VB-QLPQ, 12.958%, 5/21/2023 1§x« Affirm 2/24/2023 152 148 148
00VT-VTIP, 28.500%, 12/19/2023 t§x Affirm 12/22/2022 259 269 270
00VU-IGRF, 15.790%, 8/01/2023 1§x# Affirm 8/04/2022 91 91 92
00VV-7HSA, 25.000%, 4/14/2023 1§x Affirm 4/18/2022 171 172 172
00WO0-ZBLYV, 29.000%, 4/21/2022 tx#" Affirm 1/27/2022 194 192 16
00W4-0E3L, 29.810%, 2/13/2024 t§x Affirm 2/16/2023 170 177 175
00WB-06KM, 29.680%, 11/14/2023 t§x Affirm 11/17/2022 194 197 199
00WC-XJGO, 24.950%, 4/11/2023 tx# Affirm 10/14/2022 189 193 79
00WG-QRWO, 29.800%, 2/07/2023 tx#" Affirm 2/10/2022 384 379 31
00WI-FE72, 29.720%, 1/28/2023 tx#" Affirm 2/03/2022 95 100 8
00WL-XR6U, 29.660%, 5/22/2023 tx# Affirm 11/26/2021 128 123 10
00WV-OLNU, 11.760%, 3/14/2023 1§x Affirm 3/17/2022 22 22 22
00WY-660G, 29.540%, 4/04/2023 tx# Affirm 4/07/2022 21 21 21
00WY-S004, 27.890%, 1/03/2024 t§x Affirm 1/06/2023 80 81 80
00X1-BI33, 19.700%, 6/12/2023 t§x Affirm 12/15/2022 786 801 800
00X2-P6TZ, 27.500%, 12/12/2025 tx Affirm 12/15/2022 1,350 1,450 1,447
00X4-3TKH, 29.890%, 9/06/2023 1t§x Affirm 9/09/2022 1,001 975 987
00X4-T5MW, 7.321%, 4/03/2023 1+§x« Affirm 1/06/2023 250 248 249
00XB-BFN6, 29.680%, 11/17/2022 tx#" Affirm 11/22/2021 670 705 54
00XH-RLTS, 28.500%, 11/28/2022 tx#" Affirm 12/02/2021 586 598 47
00XL-H1RL, 15.750%, 6/08/2023 1t§x Affirm 6/13/2022 237 241 241
00XQ-Z60N, 29.660%, 6/12/2023 t8§x Affirm 12/15/2022 1,552 1,554 1,551
00XR-7R2X, 29.580%, 7/04/2024 1§x Affirm 1/09/2023 94 94 94
00YE-853V, 29.500%, 8/14/2023 +§x Affirm 2/17/2023 77 77 76
00YF-2WDX, 19.900%, 6/12/2023 1§x Affirm 12/15/2022 41 41 41
00YF-H7VY, 22.560%, 3/28/2023 tx# Affirm 3/31/2022 238 246 19
00YR-4ZN4, 29.690%, 11/28/2023 1§x# Affirm 12/01/2022 437 452 458
00YX-AXS4, 29.640%, 5/04/2024 tx Affirm 11/10/2022 1,541 1,618 1,612
00YZ-3GRO, 29.420%, 3/10/2023 t§x Affirm 3/14/2022 26 26 26
00Z0-XDDG, 28.000%, 5/07/2023 t§x Affirm 11/10/2022 390 395 394
00Z4-TU74, 11.684%, 3/01/2023 t§x« Affirm 12/05/2022 17 17 17
00Z5-3UJ3, 28.500%, 4/04/2023 18§x Affirm 4/07/2022 452 452 454
00ZH-2YZX, 27.100%, 4/28/2023 t§x# Affirm 11/03/2022 22 22 22
00ZS-GESL, 11.820%, 6/09/2023 1§x Affirm 12/15/2022 1 11 11
00ZT-TYO0Q, 15.850%, 1/18/2024 +§x Affirm 1/23/2023 107 112 112
00ZV-PISW, 26.500%, 1/28/2024 18§x# Affirm 2/02/2023 100 104 105
010A-5MOF, 25.163%, 10/28/2023 1§x Affirm 11/03/2022 104 107 107
010A-WIQ2, 29.000%, 6/28/2023 t§x# Affirm 1/03/2023 67 68 69
010G-S1C2, 26.500%, 11/07/2023 18§x Affirm 11/10/2022 302 312 312
010H-PP1H, 30.000%, 8/10/2023 1§x Affirm 2/16/2023 52 54 53
0101-28FJ, 28.000%, 7/26/2023 tx# Affirm 7/29/2022 245 257 91
0110-QFUR, 23.700%, 8/01/2023 1§x Affirm 8/04/2022 231 236 235
0111-WD3K, 15.750%, 4/28/2023 1t§x# Affirm 5/05/2022 52 53 53
0115-UPWV, 29.460%, 7/11/2023 1§x Affirm 7/14/2022 147 150 150
011C-HI9W, 29.620%, 12/28/2023 t§x# Affirm 1/03/2023 257 252 261
011D-UNMM, 19.900%, 9/13/2023 t8§x Affirm 9/16/2022 174 179 178
011M-D8WH, 4.821%, 8/28/2023 t§x« Affirm 9/01/2022 56 55 54
011T-1BOO0, 20.900%, 2/23/2025 tx Affirm 2/27/2023 809 867 866
011Y-4FM6, 29.610%, 12/28/2023 1§x# Affirm 1/03/2023 565 575 589
011Z-5K1H, 16.700%, 5/17/2023 18§x Affirm 5/20/2022 175 177 178
0127-4760, 29.680%, 11/23/2023 1§x Affirm 11/28/2022 335 340 345
012C-CQIZ, 19.900%, 11/04/2024 +§x# Affirm 11/10/2022 481 514 509
012I-KJC8, 29.650%, 9/22/2023 1§x Affirm 9/26/2022 77 76 78
012M-LGRC, 15.800%, 12/09/2023 18§x Affirm 12/15/2022 227 231 232
012X-NY28, 7.321%, 3/13/2023 t§x« Affirm 12/16/2022 29 29 29
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United States - 88.31% (continued)
0139-PONE, 34.370%, 6/12/2023 t§x
013J-XF74, 4.821%, 8/28/2023 t§x«
013Y-5E2X, 29.610%, 6/20/2023 tx#
0142-MCBY, 29.700%, 11/25/2023 t§x
0145-1ZCR, 27.100%, 12/12/2023 1§x
0145-BELW, 29.870%, 1/28/2023 tx#"
0149-ZHS8, 25.000%, 4/20/2024 t§x
014E-UV0X, 29.650%, 9/09/2023 1§x
014N-9BKT, 29.810%, 2/16/2024 t§x
014P-1X46, 29.710%, 1/26/2023 tx#"
014P-YO1F, 7.592%, 3/09/2023 t§x«
014R-1LRU, 31.500%, 10/28/2023 1§x
014V-V804, 29.510%, 4/04/2023 1§x
014W-X10Q, 29.680%, 11/07/2023 1§x
0153-6BJ3, 29.530%, 6/08/2023 1§x
0155-AUKK, 29.650%, 9/06/2023 1§x
015A-OGUH, 29.490%, 3/09/2023 1§x
015J-52V7, 29.620%, 12/21/2022 tx#"
0150-BPZB, 29.630%, 5/28/2024 1§x
015T-3WC4, 28.500%, 4/12/2023 t§x
015X-Q2BR, 13.840%, 4/09/2023 1§x
015Y-DEGY, 29.470%, 7/26/2023 1§x
0161-VS8N, 29.700%, 11/28/2022 tx#"
016M-ABCG, 29.910%, 7/17/2023 18§x
016N-JJ22, 29.450%, 5/04/2023 1§x
0160-T3CR, 18.900%, 4/11/2023 1t§x
016Q-5XYG, 29.900%, 7/17/2023 1§x
016S-62JH, 29.700%, 6/09/2023 t§x
016X-4XSU, 29.680%, 11/07/2023 1§x
0170-U2UU, 27.500%, 7/26/2023 t§x
0179-5ANV, 28.000%, 3/13/2023 1§x#
017D-MHYR, 29.520%, 4/25/2023 18§x
017J-6VT6, 26.500%, 3/14/2023 1§x
017J-Z4XW, 26.500%, 12/12/2023 t§x
017N-C1HZ, 29.690%, 11/22/2022 tx#"
017N-XGN1, 15.000%, 7/28/2023 t§x#
017V-AGVQ, 29.210%, 1/27/2024 t§x
017X-SAPF, 11.800%, 4/11/2023 t§x
017Z-7P4Q, 11.978%, 3/28/2023 1§x«
0181-LU3D, 10.840%, 6/08/2023 t§x
0182-WSTO0, 26.500%, 11/04/2023 t§x
018C-0KQH, 26.500%, 7/14/2023 t§x
018C-7R71, 27.500%, 1/03/2024 t§x
018D-GW?7V, 16.700%, 7/17/2024 18§x
018E-46JE, 10.840%, 4/25/2024 1§x
0181-99K0, 29.720%, 1/25/2023 tx#"
018W-1TGT, 15.820%, 5/14/2024 t§x
0192-H7BG, 27.500%, 5/18/2023 1§x
019A-0PK®6, 29.800%, 11/01/2023 t§x#
019N-FZHC, 11.840%, 10/28/2025 tx
019P-0409, 6.093%, 5/28/2023 t§x«
01A3-PZSX, 27.500%, 9/12/2023 1§x
01A3-YOTN, 29.530%, 4/05/2023 t§x
01AN-VR5Q, 7.409%, 3/01/2023 1§x«
01AQ-9SNE, 29.820%, 4/03/2023 1§x#
01AU-RXUC, 29.500%, 3/23/2023 t§x
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ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 88.31% (continued)
01AU-ZA9E, 7.928%, 5/15/2023 1§x« Affirm 2/21/2023 $ 51 § 50 $ 50
01AZ-24V6, 29.560%, 8/09/2023 1§x Affirm 8/12/2022 274 280 281
01B0-JY1U, 28.000%, 1/19/2024 1§x Affirm 1/23/2023 1,022 1,065 1,063
01B7-TPMC, 27.500%, 6/06/2023 +§x# Affirm 6/09/2022 241 245 245
01BG-I5KT, 30.450%, 2/21/2024 1+§x Affirm 2/24/2023 317 307 306
01BI-40C4, 35.610%, 11/28/2023 t§x# Affirm 12/01/2022 498 506 517
01BJ-K3YK, 26.500%, 5/12/2023 1§x Affirm 5/16/2022 73 74 74
01BX-L6UF, 29.500%, 5/28/2022 tx#" Affirm 12/02/2021 96 97 8
01BZ-GBS8, 29.420%, 3/07/2023 tx# Affirm 3/10/2022 134 141 11
01C8-ZT9B, 28.500%, 4/25/2023 18§x Affirm 10/28/2022 47 48 48
01CF-5MU2, 29.720%, 6/28/2023 t§x# Affirm 1/03/2023 38 39 39
01CG-6TES, 18.000%, 2/01/2024 1§x Affirm 2/06/2023 151 157 157
01CZ-JUIG, 15.790%, 3/22/2024 t§x Affirm 9/26/2022 520 547 543
01D0-BKWS8, 4.472%, 4/28/2023 1+§x« Affirm 5/05/2022 125 125 124
01D4-SWPJ, 29.650%, 9/07/2023 1§x Affirm 9/12/2022 655 668 670
01D9-70QZ, 29.610%, 12/08/2022 tx#" Affirm 12/13/2021 207 203 17
01D9-XVWG, 15.780%, 5/04/2023 18§x Affirm 5/09/2022 205 206 207
01DA-JQNM, 22.590%, 7/19/2023 18§x Affirm 7/22/2022 21 215 216
01DJ-8EUP, 29.140%, 11/26/2023 1§x Affirm 12/02/2021 546 564 579
01DU-N46S, 16.700%, 1/06/2025 t§x Affirm 1/12/2023 935 1,006 999
01DW-GDES, 29.100%, 7/06/2023 1§x Affirm 1/12/2023 57 58 58
01DX-ZRCF, 27.100%, 6/28/2023 t+§x# Affirm 7/01/2022 259 263 267
01DY-IRLG, 28.500%, 1/17/2024 t§x Affirm 1/20/2023 127 132 132
01E1-4A2W, 29.150%, 5/19/2023 1§x Affirm 11/26/2021 44 44 45
01E1-WA4LY, 32.000%, 4/24/2023 18§x Affirm 10/28/2022 42 42 42
01E2-6I1QR, 22.200%, 9/24/2022 tx#" Affirm 3/28/2022 230 236 18
01E4-JDL2, 27.450%, 5/07/2022 tx#" Affirm 2/10/2022 129 128 10
01E5-LAC4, 15.920%, 5/07/2024 1§x Affirm 11/10/2022 268 282 279
01EA-2WY1, 28.500%, 7/17/2023 1§x Affirm 1/20/2023 297 304 303
01EO-ZLD6, 29.620%, 3/22/2024 1§x Affirm 9/26/2022 663 698 692
01EP-UF5G, 24.950%, 2/10/2024 1§x Affirm 2/16/2023 199 207 206
01ET-RPN7, 29.540%, 6/08/2023 1§x Affirm 6/13/2022 199 201 202
01EU-IPV1, 29.000%, 2/13/2024 1§x Affirm 2/16/2023 1,210 1,261 1,256
01FE-OZ7Z, 29.470%, 8/01/2023 1§x Affirm 8/04/2022 434 441 441
01FF-F3S2, 29.790%, 2/15/2024 t§x Affirm 2/21/2023 130 126 125
01FL-OPZ4, 29.680%, 11/14/2023 t§x Affirm 11/17/2022 179 181 183
01FN-2DHJ, 17.000%, 1/13/2024 18§x Affirm 1/20/2023 144 150 150
01FW-U639, 29.520%, 4/11/2023 tx# Affirm 4/14/2022 250 247 20
01FY-E375, 15.820%, 9/15/2023 1§x Affirm 9/19/2022 113 116 116
01G3-5835, 29.590%, 10/07/2023 1§x Affirm 10/14/2022 241 247 248
01G4-EY4W, 25.000%, 10/13/2023 1§x Affirm 10/17/2022 82 84 84
01G5-5Q18, 16.700%, 1/17/2024 +§x Affirm 1/20/2023 1,369 1,425 1,429
01G5-6HMU, 29.650%, 5/28/2023 1§x Affirm 12/03/2021 47 47 48
01GI-6ETH, 29.530%, 4/21/2023 t§x Affirm 10/27/2022 67 68 68
01GR-MWO9, 25.000%, 3/22/2024 1§x# Affirm 9/26/2022 152 159 158
01GU-0BQQ, 25.990%, 1/03/2024 1+§x Affirm 1/06/2023 131 136 136
01GY-60K4, 28.000%, 1/17/2026 tx Affirm 1/20/2023 3,655 3,934 3,920
01H2-ABMM, 19.900%, 4/06/2023 1t§x Affirm 1/12/2023 32 32 32
01H8-01ND, 10.840%, 5/04/2023 18§x Affirm 5/09/2022 153 154 154
01H8-WOCP, 27.500%, 12/28/2023 t§x Affirm 1/03/2023 85 83 85
01H9-Y2DW, 28.000%, 7/05/2023 t§x Affirm 7/08/2022 111 113 113
01HA-AT0R, 15.740%, 4/08/2023 1§x Affirm 4/14/2022 64 64 64
01HD-WYEQ, 29.680%, 11/22/2022 tx#" Affirm 11/26/2021 166 169 13
01HM-MPAD, 28.000%, 7/17/2023 1t§x Affirm 1/20/2023 148 151 150
01HQ-GSEH, 15.850%, 5/07/2023 t§x# Affirm 11/10/2022 79 80 80
01IF-V8YR, 29.690%, 11/04/2023 1§x Affirm 11/10/2022 658 679 677
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United States - 88.31% (continued)
011X-6QBG, 11.970%, 7/19/2023 1§x
01J6-ZZC9, 27.100%, 10/06/2024 t§x
01J9-5RUL, 29.750%, 9/28/2023 t§x#
01JP-TR43, 10.840%, 3/28/2023 t§x#
01JT-0QBQ, 29.590%, 10/28/2023 t§x
01JV-K9K3, 29.420%, 3/08/2023 tx#
01K4-TOSP, 29.590%, 12/12/2023 1§x
01K5-5TP2, 27.500%, 5/03/2023 1§x
01KI-26JH, 15.700%, 6/08/2023 tx#
01KL-TEKS, 29.540%, 4/03/2023 1§x#
01KO-TKAR, 27.500%, 5/12/2023 t§x
01KU-016D, 29.510%, 2/28/2022 +x#"
01L0-MZ8F, 35.650%, 1/12/2024 t§x
01L4-CG56, 4.951%, 1/10/2024 t§x«
01L7-0NT2, 29.470%, 7/26/2023 t§x
01L8-IX9N, 25.000%, 3/19/2023 tx#
01LA-0719, 26.500%, 5/14/2024 1§x
01LE-R5QR, 27.100%, 5/04/2024 t§x
01LG-ICHL, 29.710%, 1/11/2023 tx#"
01LK-ZWBK, 25.000%, 4/11/2023 1§x
01LX-8MY1, 29.510%, 4/08/2023 t§x
01M4-8SOR, 10.840%, 3/12/2023 t§x
01M5-XP3L, 30.000%, 1/04/2024 1§x
01MF-VOKT, 11.870%, 9/12/2023 1§x
01MI-1FB9, 29.460%, 7/25/2023 tx#
01MJ-DX5C, 27.100%, 11/01/2024 1§x
01ML-3Y1W, 29.440%, 5/28/2023 tx#
01MQ-DPCU, 26.500%, 5/02/2023 t§x
01MS-5Z0T, 25.000%, 3/19/2024 t§x
01MS-H2V6, 29.630%, 6/15/2023 1§x
01MS-N2S2, 27.137%, 3/01/2023 t§x«
01MZ-2QBN, 29.650%, 9/08/2023 1§x#
01MZ-9RFL, 26.200%, 6/19/2023 1§x
01MZ-HMOK, 29.650%, 5/28/2023 tx#
01N1-4FG7, 29.570%, 4/24/2024 tx
01N2-SETC, 29.680%, 11/17/2022 tx#"
01N3-OM25, 28.500%, 6/09/2023 t§x
01N6-EHWG, 22.930%, 7/13/2023 1§x
010A-97H3, 29.160%, 1/24/2024 tx#
010B-CPE3, 27.100%, 8/06/2023 tx#
010C-C742, 15.236%, 4/17/2023 1§x
010D-6XC6, 27.830%, 12/14/2022 tx#"
010S-QF8F, 15.800%, 5/04/2024 1§x
01P3-79GP, 15.790%, 1/03/2024 1§x
01P7-SKQR, 15.780%, 10/11/2023 t§x
01P8-6VWI, 15.790%, 2/28/2024 1§x#
01PB-CYLZ, 29.670%, 6/12/2023 t§x
01PG-F3CD, 11.810%, 10/07/2023 t§x#
01PJ-9W87, 30.000%, 8/13/2023 1§x
01PK-CSCN, 11.840%, 6/23/2023 1§x
01PN-VO6T, 32.630%, 9/13/2023 t§x
01PZ-ATWS3, 26.500%, 7/28/2024 1§x#
01Q1-YQZO, 19.900%, 6/02/2023 1t§x
01Q8-50KQ, 15.850%, 1/10/2024 t§x
01QK-100C, 7.409%, 3/01/2023 t§x«
01QL-YKWH, 15.840%, 11/07/2023 1§x
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United States - 88.31% (continued)
01QN-POE3, 29.820%, 2/21/2024 1§x Affirm 2/24/2023 $ 209 $ 211§ 210
01QO0-99FT, 23.200%, 7/17/2024 tx Affirm 1/20/2023 304 323 323
01QT-KOTH, 29.420%, 3/28/2023 1§x Affirm 3/31/2022 65 65 66
01RC-5YIK, 15.720%, 7/26/2023 tx# Affirm 7/29/2022 280 294 22
01RC-EIG2, 29.640%, 12/20/2022 tx#" Affirm 12/23/2021 90 89 7
01RC-SB69, 22.900%, 5/13/2023 1§x Affirm 2/16/2023 51 52 51
01RF-OF9C, 29.530%, 3/06/2023 1§x Affirm 9/09/2022 9 9 9
01RK-FXWL, 23.700%, 12/19/2023 18§x Affirm 12/22/2022 199 207 208
01RR-191Z, 29.760%, 5/14/2023 tx# Affirm 11/17/2022 424 424 189
01S9-KK72, 23.000%, 8/16/2023 1+§x Affirm 2/21/2023 94 96 96
01SH-XHKG, 28.000%, 11/03/2023 t§x Affirm 11/07/2022 172 175 174
01SM-Y3J5, 23.700%, 5/14/2023 t§x Affirm 2/17/2023 649 658 656
01ST-92A5, 29.560%, 11/04/2024 18§x Affirm 11/10/2022 951 997 1,009
01SY-MB8H, 29.640%, 12/07/2022 tx#" Affirm 12/10/2021 108 109 9
01T2-JOWK, 28.000%, 10/25/2025 1§x Affirm 10/31/2022 900 978 995
01T4-2LC1, 28.000%, 10/07/2023 t8§x Affirm 10/14/2022 126 130 130
01TH-YAOH, 11.830%, 10/11/2023 1§x Affirm 10/14/2022 229 236 236
01TT-SJE4, 29.590%, 10/11/2023 18§x Affirm 10/14/2022 646 666 667
01TV-09MZ, 29.510%, 4/11/2023 1§x Affirm 4/14/2022 284 284 285
01U1-MUB8N, 27.137%, 3/01/2023 t8§x« Affirm 12/05/2022 86 82 86
01U6-P3U4, 35.610%, 11/07/2023 1§x Affirm 11/10/2022 580 599 596
01U7-RLWI, 29.410%, 7/09/2023 t§x Affirm 1/12/2023 74 74 73
01U9-7IKW, 29.810%, 2/07/2023 1§x#" Affirm 2/10/2022 41 40 39
01UB-UREU, 27.500%, 3/19/2023 1§x Affirm 12/23/2022 43 43 43
01UE-WEYO0, 29.680%, 11/28/2022 tx#" Affirm 12/02/2021 135 137 11
01UR-I7CZ, 15.790%, 12/24/2022 tx#" Affirm 12/30/2021 159 162 13
01UT-C4ZI, 29.590%, 7/01/2023 1+§x Affirm 7/08/2022 54 55 54
01UW-A2XQ, 15.800%, 4/04/2023 18§x Affirm 4/07/2022 292 292 292
01V1-1ZNL, 28.500%, 3/28/2023 1§x# Affirm 4/04/2022 216 214 216
01V4-ON2J, 11.830%, 10/17/2023 1§x Affirm 10/20/2022 195 200 201
01VD-QP28, 26.500%, 4/11/2023 1t§x Affirm 10/14/2022 26 26 26
01VF-QOTR, 29.720%, 1/17/2024 t§x Affirm 1/20/2023 82 83 83
01VK-VWKS, 29.520%, 4/28/2023 1+§x# Affirm 5/05/2022 37 38 38
01VQ-VJ49, 28.200%, 11/14/2023 t§x Affirm 11/17/2022 39 39 39
01VR-EEQL, 29.680%, 11/22/2022 tx#" Affirm 11/26/2021 344 351 28
01VS-JFEO, 29.650%, 6/20/2022 tx#" Affirm 12/23/2021 126 124 10
01VW-MM8W, 29.600%, 12/06/2022 tx#" Affirm 12/09/2021 125 123 10
01VY-QHJ1, 29.510%, 2/28/2022 tx#" Affirm 12/03/2021 147 146 12
01W5-2PHO0, 29.680%, 11/07/2023 1§x Affirm 11/10/2022 1,123 1,160 1,160
01W7-OFW8, 35.650%, 1/17/2024 1§x Affirm 1/20/2023 649 661 665
01WB-U8SG, 11.870%, 11/21/2023 18§x Affirm 11/25/2022 709 719 729
01WD-ME58, 19.059%, 5/07/2023 1t§x Affirm 11/10/2022 105 106 106
01WD-P3VV, 15.830%, 1/17/2024 t§x Affirm 1/20/2023 95 99 99
01WK-NZ18S, 29.000%, 1/27/2023 tx#" Affirm 1/31/2022 33 33 7
01XF-BEU1, 29.470%, 7/25/2023 1§x Affirm 7/28/2022 90 92 93
01XR-UHB7, 29.470%, 7/26/2023 1§x Affirm 7/29/2022 197 202 203
01XY-W77K, 29.380%, 7/10/2023 1§x Affirm 1/13/2023 79 79 78
01XZ-7TMKC, 29.810%, 2/25/2023 t§x#" Affirm 3/03/2022 38 38 38
01XZ-HD1X, 29.560%, 6/15/2022 tx#" Affirm 12/20/2021 19 19 2
01Y1-49WQ, 25.000%, 9/12/2024 1§x Affirm 9/19/2022 838 889 888
01Y3-24WX, 15.740%, 4/28/2023 t+§x# Affirm 11/03/2022 134 135 134
01Y4-XCU2, 28.000%, 11/21/2023 1t§x Affirm 11/25/2022 85 88 89
01Y6-2SIR, 31.630%, 9/07/2023 1+§x Affirm 9/12/2022 242 248 247
01YF-VDTW, 26.500%, 6/02/2023 1§x Affirm 6/06/2022 41 41 41
01YG-G7EB, 29.480%, 7/25/2023 tx# Affirm 7/28/2022 213 224 17
01YH-7ARS, 18.000%, 5/13/2023 1§x Affirm 2/16/2023 53 54 54
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United States - 88.31% (continued)
01YK-FMZ7, 26.500%, 10/03/2023 1t§x
01YL-DTJP, 26.500%, 4/24/2023 t§x
01YM-3H9M, 26.500%, 11/25/2023 t§x
01YQ-341G, 29.820%, 10/28/2023 1§x#
01YQ-76VK, 27.500%, 11/21/2023 t§x
01YT-NKLX, 30.000%, 7/06/2023 t§x
01Z1-ELNS8, 29.640%, 5/28/2024 t§xi#
0126-V39V, 26.500%, 6/28/2023 t§x#
01Z7-74E9, 28.000%, 4/05/2023 t§x
01ZB-4FPY, 16.000%, 8/14/2023 1§x
01ZK-USDL, 29.680%, 11/18/2023 t§x
01ZR-UFK2, 29.620%, 12/28/2022 tx#"
01ZU-CDOJ, 20.750%, 7/17/2023 t§x
01ZX-14HG, 11.900%, 11/04/2023 1§x
01ZX-MBBM, 27.500%, 7/25/2023 1§x
01ZY-HKUZ, 10.840%, 6/28/2023 1§x#
0122-GZJ4, 30.000%, 5/13/2023 t§x
0206-CPJI, 29.520%, 4/28/2023 t§x#
0208-VJ11, 29.920%, 1/03/2023 tx#"
020E-X2N0, 25.000%, 4/19/2024 1§x
020K-KU09, 29.540%, 6/03/2023 tx#
020P-ASFQ, 4.446%, 4/06/2023 1§x«
020Y-6M87, 35.770%, 2/16/2024 +§x
021H-PX4X, 29.540%, 6/09/2023 1§x
021X-ZL3H, 15.780%, 8/05/2023 t§x
0221-0110, 29.670%, 6/21/2023 1§x
0222-AN05, 28.500%, 11/07/2023 +§x#
0222-1K9L, 29.470%, 7/28/2023 1§x#
0223-MMID, 29.630%, 3/16/2023 1§x
0226-38JL, 29.320%, 8/23/2022 tx#"
022D-D26K, 30.640%, 9/28/2023 t§x
022L-4P2G, 28.000%, 11/07/2023 t§x
022T-3Z50, 29.690%, 11/16/2022 tx#*
0232-P5IM, 4.835%, 9/07/2023 1§x«
0235-B5P4, 29.590%, 10/11/2023 1§x
0237-0325, 29.810%, 3/03/2023 t§x
023A-G9R4, 26.500%, 6/02/2023 t§x
023B-G91L, 29.650%, 6/07/2023 tx#
023U-4JLD, 12.958%, 5/14/2023 t§x«
023V-W3CH, 10.840%, 7/13/2023 t§x
023W-3D95, 29.750%, 5/04/2023 1§x
023X-WJDS, 15.830%, 6/03/2023 tx#
023Z-Q7TN, 29.100%, 1/11/2024 tx#
0241-TOCP, 7.321%, 3/13/2023 1t§x«
0245-EU65, 29.540%, 6/09/2023 t§x
0249-9B03, 4.821%, 9/08/2023 1§x«
024J-DF6D, 29.900%, 7/04/2023 t§x
024J-QYZD, 28.500%, 3/28/2023 1§x#
024R-6AVL, 11.542%, 3/12/2023 t§x«
024S-JX3U, 29.670%, 7/03/2022 x#"
0250-54QT, 29.470%, 7/25/2023 t§x
0251-1JHQ, 29.740%, 5/03/2023 t§x#
0251-BRF3, 27.100%, 10/14/2023 1§x
025M-B4TU, 29.620%, 1/03/2024 t§x
025V-QPV9, 29.590%, 10/28/2023 1§x#
0260-SY3F, 29.660%, 10/05/2023 1§x
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United States - 88.31% (continued)
0264-BQEL, 29.000%, 10/04/2025 tx Affirm 10/07/2022 $ 1,945 § 2,078 $ 2,109
0268-81GX, 26.500%, 9/28/2025 tx# Affirm 10/06/2022 954 1,022 1,028
026E-OPX3, 29.610%, 12/27/2023 t§x Affirm 12/30/2022 163 170 169
026F-NP6B, 16.700%, 2/16/2024 t§x Affirm 2/21/2023 606 632 630
026G-RN2H, 28.000%, 3/19/2023 1§x Affirm 9/22/2022 15 15 15
026T-2LPL, 7.321%, 4/17/2023 1§x« Affirm 1/20/2023 198 197 196
026U-ITLX, 28.500%, 6/12/2023 18§x Affirm 12/15/2022 70 71 71
026X-IM1K, 29.660%, 9/28/2023 +8§x# Affirm 10/03/2022 318 327 330
0274-LNZW, 29.610%, 4/07/2023 1§x Affirm 10/14/2022 49 49 49
0277-7S09, 26.000%, 9/23/2023 1+§x Affirm 9/29/2022 127 131 131
0279-JS3I, 11.940%, 7/09/2023 1§x Affirm 1/12/2023 80 82 81
027A-10W0, 28.000%, 11/07/2024 tx Affirm 11/10/2022 1,189 1,247 1,263
027C-3JZ9, 31.614%, 7/17/2023 18§x Affirm 1/20/2023 174 177 176
027H-EKTX, 29.610%, 10/11/2023 1§x Affirm 10/14/2022 24 24 24
027H-RMED, 28.000%, 6/28/2023 t§x# Affirm 7/05/2022 61 62 63
027N-AXS1, 26.200%, 1/17/2024 1§x Affirm 1/20/2023 610 636 635
0270-PQUO, 26.500%, 1/10/2024 1§x Affirm 1/13/2023 102 106 106
027Q-F7G0, 28.500%, 11/28/2022 tx#" Affirm 12/03/2021 88 93 7
027W-IDK8, 29.510%, 4/12/2023 tx# Affirm 4/15/2022 491 516 39
0280-XJX3, 29.760%, 5/10/2023 1§x Affirm 11/17/2022 233 236 235
0289-17VA, 29.520%, 4/28/2023 t8§x# Affirm 5/05/2022 135 136 137
028K-R7J6, 30.940%, 8/01/2023 +§x# Affirm 2/06/2023 345 343 339
028W-M60C, 4.421%, 5/26/2023 1§x« Affirm 12/02/2021 559 554 551
0292-YZDR, 29.470%, 7/11/2023 tx# Affirm 7/14/2022 363 381 134
0293-7JF7, 19.900%, 5/28/2023 t§x# Affirm 6/03/2022 46 46 46
0295-M75D, 27.100%, 1/03/2024 1+§x Affirm 1/06/2023 563 586 582
0295-S98D, 16.000%, 7/17/2023 1§x Affirm 1/20/2023 76 78 77
0295-U363, 29.560%, 10/17/2024 tx Affirm 10/20/2022 2,187 2,356 2,398
0297-YGW9, 30.000%, 2/02/2024 1§x Affirm 2/06/2023 157 163 160
029Q-K58C, 29.600%, 6/16/2023 tx# Affirm 12/20/2021 234 224 19
029T-999T, 25.000%, 5/14/2024 +§x Affirm 11/17/2022 308 323 323
029T-T73C, 15.000%, 4/12/2023 1§x Affirm 4/15/2022 128 129 129
02A2-0P52, 27.100%, 5/07/2023 1§x Affirm 11/10/2022 180 183 182
02A9-FFHC, 26.500%, 10/17/2023 1§x Affirm 10/20/2022 535 552 554
02AC-MMUS, 33.990%, 12/19/2023 t§x Affirm 12/22/2022 245 249 252
02AE-C107, 29.820%, 2/08/2023 tx#" Affirm 2/11/2022 200 198 16
02AI-H33C, 29.430%, 5/27/2023 tx# Affirm 6/03/2022 109 113 9
02AL-1HJT, 11.970%, 7/13/2023 1§x Affirm 1/20/2023 161 165 164
02AL-60R7, 7.930%, 2/21/2024 1§x Affirm 2/24/2023 1,154 1,204 1,203
02AY-3F78, 28.000%, 8/16/2023 +§x Affirm 2/21/2023 65 67 67
02AY-VOTE, 29.490%, 3/07/2022 tx#" Affirm 12/10/2021 128 127 10
02BB-EIFI, 28.000%, 2/01/2024 tx# Affirm 8/04/2022 282 304 -
02BB-NA65, 29.000%, 1/17/2024 t§x Affirm 1/20/2023 830 865 863
02BZ-X9FS, 29.600%, 10/14/2023 1§x Affirm 10/20/2022 118 117 119
02BZ-ZUD2, 35.770%, 2/13/2024 1§x Affirm 2/16/2023 859 866 859
02C3-PJRQ, 23.700%, 5/14/2024 tx Affirm 11/17/2022 1,628 1,710 1,708
02C6-QPLO, 29.110%, 12/20/2023 tx# Affirm 12/23/2021 497 536 40
02C9-G6XS, 29.630%, 6/01/2024 t§x Affirm 12/05/2022 225 225 227
02CA-TPEN, 7.409%, 3/01/2023 t§x« Affirm 12/05/2022 26 25 26
02CB-T4C7, 29.460%, 7/25/2023 1§x Affirm 7/28/2022 101 103 104
02CB-XICO, 29.460%, 5/24/2023 t§x Affirm 5/27/2022 54 54 54
02CD-3NH]I, 6.355%, 8/05/2023 t§x« Affirm 8/11/2022 439 427 430
02CD-N1Y0, 26.500%, 10/25/2023 1§x Affirm 10/28/2022 572 591 592
02DE-DVNC, 29.450%, 5/09/2023 tx# Affirm 5/19/2022 375 395 30
02DF-KZ8G, 22.900%, 6/20/2023 t§x Affirm 12/30/2022 166 169 169
02DN-58P7, 6.021%, 5/02/2023 t§x« Affirm 11/07/2022 91 90 90
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United States - 88.31% (continued)
02DP-AFAP, 29.660%, 7/18/2024 tx Affirm 1/23/2023 $ 957 §$ 998 § 1,004
02DP-P7Z6, 29.650%, 1/03/2024 1+§x Affirm 1/06/2022 799 765 779
02DQ-HQ57, 29.630%, 5/04/2024 t8§x Affirm 11/10/2022 187 187 190
02DW-03XR, 29.630%, 4/04/2023 1§x Affirm 4/07/2022 65 65 65
02E8-XMON, 27.100%, 12/27/2023 1t§x Affirm 12/30/2022 489 508 508
02E9-WEDT, 30.000%, 8/13/2023 1§x Affirm 2/16/2023 58 59 59
02EB-0FIS, 27.500%, 11/07/2023 18§x Affirm 11/10/2022 391 404 402
02EC-H696, 29.680%, 11/18/2023 1§x Affirm 11/25/2022 942 975 980
02EC-V62N, 5.949%, 7/13/2023 1§x« Affirm 7/18/2022 103 101 101
02ED-A23E, 26.500%, 11/07/2023 t§x# Affirm 11/10/2022 369 374 377
02EF-QPDL, 4.951%, 12/12/2023 t§x« Affirm 12/15/2022 935 900 901
02EH-DHDM, 10.840%, 11/04/2023 t§x Affirm 11/10/2022 125 129 129
02EI-BINW, 28.000%, 4/20/2023 18§x Affirm 10/24/2022 93 94 94
02ES-A2VU, 19.900%, 6/13/2023 1§x Affirm 12/16/2022 91 93 93
02F1-DTKR, 5.008%, 11/10/2023 18§x« Affirm 11/17/2022 185 178 178
02F2-LOBF, 28.000%, 3/21/2024 t§x Affirm 9/26/2022 225 237 236
02FA-3C00, 29.480%, 7/25/2023 t§x Affirm 7/28/2022 55 54 56
02FB-AH04, 28.000%, 4/04/2023 1t§x Affirm 4/07/2022 113 113 113
02FJ-1TDF, 29.700%, 11/28/2022 tx#" Affirm 12/02/2021 35 35 3
02FJ-WC88, 29.540%, 6/03/2023 tx# Affirm 6/09/2022 251 264 92
02FL-M59U, 28.000%, 6/07/2023 18§x Affirm 6/10/2022 246 248 250
02FS-USWE, 29.620%, 3/28/2023 1+§x# Affirm 10/03/2022 58 58 59
02FT-HNCL, 4.421%, 6/07/2023 1§x« Affirm 6/10/2022 288 285 285
02FV-4E58, 27.588%, 7/17/2023 1§x Affirm 1/20/2023 633 644 640
02FY-CWRR, 29.750%, 6/02/2023 1§x Affirm 12/06/2021 87 88 88
02G5-K7GV, 15.890%, 2/08/2023 t§x* Affirm 2/11/2022 53 52 50
02GL-HTMJ, 29.690%, 11/26/2022 tx#" Affirm 12/02/2021 154 161 12
02GQ-WU67, 29.730%, 8/22/2024 tx Affirm 2/27/2023 420 444 443
02GX-KSKL, 33.490%, 8/16/2023 1§x Affirm 2/21/2023 782 804 801
02H4-4AMQ, 29.650%, 9/06/2023 t8§x Affirm 9/09/2022 171 176 174
02H7-6JBU, 14.700%, 5/14/2024 1§x Affirm 11/17/2022 450 475 473
02H9-2YM8, 27.500%, 10/03/2023 t§x Affirm 10/06/2022 37 38 37
02H9-AN9M, 29.540%, 6/28/2023 1+§x# Affirm 7/05/2022 380 378 385
02HC-6JJ3, 28.000%, 3/07/2023 1§x Affirm 9/12/2022 48 48 46
02HI-61TE, 20.900%, 6/20/2023 18§x Affirm 12/23/2022 23 23 23
02HL-6T90, 25.000%, 4/18/2024 t8§x# Affirm 10/21/2022 295 309 305
02HP-TXGJ, 25.000%, 3/08/2024 1§x Affirm 9/12/2022 196 204 204
02HZ-1W1J, 29.520%, 4/11/2023 tx# Affirm 4/14/2022 277 286 22
0214-NHGJ, 27.500%, 10/28/2023 t§x Affirm 11/03/2022 491 507 512
02IA-87RJ, 29.460%, 5/28/2023 1§x Affirm 6/03/2022 102 101 102
02IC-1HDQ, 29.650%, 9/15/2023 tx# Affirm 9/19/2022 111 115 9
0210-796V, 6.927%, 12/01/2023 t§x« Affirm 12/05/2022 1,211 1,151 1,156
021U-905Y, 4.472%, 3/28/2023 1§x« Affirm 4/04/2022 299 288 298
02J6-E9Q6, 27.100%, 5/01/2023 t§x# Affirm 11/04/2022 35 36 36
02JB-VVEZ, 29.810%, 2/28/2023 tx#" Affirm 3/03/2022 149 147 12
02JC-KY03, 11.684%, 3/01/2023 t§x« Affirm 12/05/2022 36 35 36
02JJ-SU5B, 29.890%, 7/04/2023 18§x Affirm 1/09/2023 147 150 149
02JK-LO37, 29.420%, 3/28/2023 t§x# Affirm 4/04/2022 95 95 95
02JS-R4PH, 4.434%, 3/24/2023 1§x« Affirm 3/28/2022 279 268 277
02K0-PKNG, 29.660%, 6/09/2022 tx#" Affirm 12/13/2021 344 353 28
02K5-UACN, 28.500%, 10/14/2023 1§x Affirm 10/20/2022 479 475 485
02KB-ES5U, 29.860%, 7/17/2023 t§x Affirm 1/20/2023 65 65 65
02L9-5KC5, 30.000%, 7/03/2023 t§x Affirm 1/06/2023 235 239 236
02LD-AUXZ, 27.100%, 6/28/2023 t+§x# Affirm 1/06/2023 87 89 90
02LE-I75N, 29.180%, 2/23/2025 tx Affirm 2/27/2023 894 921 919
02LH-W7X5, 29.810%, 12/02/2022 tx#" Affirm 12/06/2021 98 96 8
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United States - 88.31% (continued)
02LK-M686, 29.420%, 3/28/2023 tx# Affirm 4/01/2022 $ 81 $ 80 $ 1
02LK-QOTI, 25.000%, 9/08/2023 1§x Affirm 9/12/2022 249 255 255
02LU-KX83, 16.000%, 4/09/2023 1§x Affirm 1/12/2023 50 50 50
02LY-1PJN, 29.620%, 3/09/2024 1§x Affirm 9/15/2022 305 321 322
02M2-LLXP, 29.530%, 4/03/2023 t§x Affirm 1/06/2023 100 100 100
02M3-IG3T, 29.470%, 7/07/2023 18§x Affirm 7/11/2022 144 144 145
02MH-361X, 29.650%, 1/24/2024 tx# Affirm 1/27/2022 734 676 59
02MX-0RCL, 29.520%, 5/02/2023 t§x Affirm 5/05/2022 374 377 377
02MX-PRPS, 27.500%, 4/08/2023 18§x Affirm 4/14/2022 55 56 56
02MZ-GT36, 29.420%, 3/17/2023 1§x Affirm 3/21/2022 33 33 33
02N6-UI9N, 28.000%, 11/21/2023 1§x Affirm 11/25/2022 230 238 239
02ND-3HXJ, 29.680%, 9/06/2023 1§x Affirm 9/09/2022 47 47 47
02NI-59ND, 29.470%, 7/11/2023 18§x Affirm 7/14/2022 113 116 115
02NJ-6AA2, 30.000%, 7/11/2023 18§x Affirm 1/17/2023 48 48 47
02NN-3ESY, 15.750%, 6/06/2023 1t§x Affirm 6/09/2022 275 277 279
02NV-YGHK, 29.680%, 11/07/2023 t§x Affirm 11/10/2022 119 121 122
0201-EQLW, 26.500%, 4/11/2023 1+§x Affirm 10/14/2022 15 15 15
0202-WERK, 29.610%, 6/17/2023 18§x Affirm 12/23/2021 64 63 64
0204-EOEQ, 28.000%, 7/25/2023 t§x# Affirm 7/28/2022 51 52 52
0205-0KDM, 9.680%, 5/26/2023 t§x« Affirm 5/31/2022 324 317 318
0206-9Y9E, 26.500%, 2/13/2024 1+§x Affirm 2/16/2023 578 602 600
0206-TLCQ, 28.000%, 7/17/2023 t§x# Affirm 1/20/2023 86 88 88
020A-913P, 4.807%, 9/06/2023 1§x« Affirm 9/09/2022 681 665 664
020E-DBPA, 35.990%, 8/01/2023 1§x Affirm 2/06/2023 62 63 62
020I-YTAB, 29.640%, 9/26/2023 1§x Affirm 9/29/2022 150 149 152
020K-Y 166, 29.600%, 6/28/2023 t§x Affirm 7/05/2022 363 370 371
0200-Q6GE, 30.000%, 8/16/2023 t§x Affirm 2/21/2023 110 113 112
020U-2RO0P, 29.420%, 3/10/2023 1§x Affirm 3/14/2022 108 108 108
020V-3PNF, 29.530%, 6/06/2023 18§x Affirm 6/09/2022 164 166 166
020W-1THT, 26.500%, 5/18/2023 1§x Affirm 5/23/2022 36 36 36
020Y-TT9K, 29.690%, 11/17/2022 tx#" Affirm 11/22/2021 321 327 26
02P2-QPPI, 18.900%, 3/26/2023 t§x Affirm 9/29/2022 17 17 17
02PC-4CZ4, 7.409%, 3/01/2023 1§x« Affirm 12/05/2022 103 102 103
02PC-A059, 27.500%, 12/27/2022 tx#" Affirm 12/30/2021 19 20 2
02PJ-DP5C, 35.770%, 2/22/2024 tx Affirm 2/27/2023 1,400 1,412 1,408
02PK-H1SW, 29.570%, 12/19/2024 1§x Affirm 12/22/2022 784 845 848
02PL-A419, 29.400%, 8/13/2023 1§x Affirm 2/16/2023 150 154 153
02PM-7RJE, 30.000%, 4/04/2023 1§x Affirm 1/09/2023 337 334 332
02PN-OS5TP, 28.451%, 4/28/2023 1§x# Affirm 11/03/2022 70 71 72
02PR-OP48, 29.760%, 5/23/2023 t§x Affirm 12/01/2022 228 231 232
02PX-BQMN, 4.421%, 5/03/2023 1§x« Affirm 5/06/2022 405 402 402
02Q1-VZUB6, 33.950%, 4/11/2023 18§x# Affirm 10/14/2022 69 70 69
02Q6-4010, 29.460%, 7/25/2023 18§x Affirm 7/28/2022 256 262 265
02QA-DHTD, 27.500%, 10/21/2023 1§x Affirm 10/27/2022 483 479 491
02Q0-MC4D, 29.810%, 11/02/2023 18§x Affirm 11/07/2022 185 182 185
02Q0O-XHS9, 26.500%, 9/16/2023 1§x Affirm 9/22/2022 100 103 103
02R2-0534, 19.680%, 7/06/2023 1§x Affirm 1/12/2023 229 229 229
02RL-W7GT, 29.500%, 7/04/2022 tx#" Affirm 1/07/2022 75 74 6
02RS-0OP65, 29.660%, 9/28/2023 1§x Affirm 10/06/2022 295 301 308
02RU-01BN, 15.840%, 1/24/2023 tx#" Affirm 1/27/2022 34 34 3
02RU-SFPJ, 5.917%, 6/19/2023 t§x« Affirm 12/22/2022 820 806 805
02RY-2Z2R, 19.900%, 3/27/2023 18§x Affirm 12/30/2022 37 38 38
02S1-K2PP, 29.610%, 12/13/2023 1§x Affirm 12/16/2022 257 267 267
02S4-7MRY, 5.932%, 7/14/2023 t8§x« Affirm 7/18/2022 196 192 193
02S4-7WUO0, 15.000%, 3/19/2023 1§x Affirm 9/22/2022 10 10 10
02S5-32H6, 29.710%, 1/09/2024 1§x Affirm 1/12/2023 479 488 489
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United States - 88.31% (continued)
02S85-V1SX, 22.200%, 5/17/2023 1§x
02S8-RNVG, 28.500%, 10/11/2023 1§x
02SF-NSAP, 29.430%, 3/14/2023 t§xi#
02SM-NXJP, 28.500%, 1/03/2025 tx
02SN-UHNM, 22.900%, 11/28/2023 1§x
02TE-LAEV, 29.430%, 3/21/2023 tx#
02TG-G037, 29.100%, 12/23/2023 1§x
02TJ-1FT9, 29.690%, 11/03/2023 18§x
02TP-JXCM, 29.650%, 9/09/2023 t§x
02U4-VL84, 7.830%, 5/22/2023 tx«
02UD-1C1K, 29.680%, 11/21/2023 t§x
02UF-17ZM, 27.500%, 4/21/2023 tx
02UJ-TBQ7, 30.000%, 7/03/2023 t§x#
02UL-G4C8, 23.700%, 3/25/2023 1§x
02V3-8Q97, 28.000%, 5/23/2023 t§x
02V3-JE8F, 15.840%, 1/27/2023 tx#"
02V4-NDHB, 29.810%, 2/07/2023 tx#"
02V7-695R, 35.650%, 1/13/2024 t§x
02V8-HHOD, 27.100%, 3/14/2024 1+§x
02V9-JQM1, 29.650%, 9/09/2023 t§x
02VD-P7GE, 30.000%, 1/09/2024 t§x
02VE-AQ5E, 29.610%, 12/06/2022 tx#"
02VK-HQN1, 7.321%, 4/17/2023 1§x«
02VW-OHMYV, 6.093%, 5/28/2023 1§x«
02W5-0LQW, 26.500%, 6/08/2023 1§x
02W6-YVZA, 29.190%, 1/03/2024 t§x
02W6-Z6KC, 27.000%, 1/17/2024 +§x
02WB-NEVS, 27.100%, 5/07/2023 1§x
02WI-4BGX, 29.450%, 5/05/2023 1§x
02WM-KK29, 19.900%, 10/11/2023 1§x
02WQ-6504, 27.500%, 7/26/2023 1t§x
02WR-N2S5, 28.000%, 7/17/2024 tx
02X1-U4BYV, 28.500%, 4/20/2023 t§x
02X2-R7Q3, 29.690%, 11/28/2023 t§x#
02XB-1C6C, 29.460%, 5/27/2023 t§x
02XH-G550, 28.000%, 7/03/2023 1§x
02X1-4300, 28.000%, 6/06/2023 1§x
02XQ-8WTD, 5.008%, 11/28/2023 1§x«
02XW-H53I, 11.930%, 5/07/2023 +§x
02Y3-1SQO0, 28.500%, 6/01/2024 t§x
02Y6-WQ4B, 29.650%, 9/22/2023 1t§x
02Y7-WA9S, 28.000%, 3/20/2023 1§x
02YE-M5S1, 29.600%, 9/09/2024 1+§x
02YG-9Z2QZ, 32.100%, 7/12/2023 t§x#
02YS-TSO0H, 28.000%, 5/07/2023 1§x
02YY-JLMW, 27.100%, 6/07/2023 1§x
02YZ-9Y7S, 34.990%, 1/17/2024 1§x
0278-U3RZ, 29.630%, 6/12/2023 t§x
02ZA-SDFH, 22.850%, 2/25/2023 tx#"
02ZD-UX9A, 29.640%, 5/14/2024 tx
02ZD-XCLG, 15.800%, 5/07/2024 1§x
02ZF-BGUA, 27.500%, 6/28/2023 1§x#
02ZQ-UBRC, 11.840%, 7/17/2023 t§x
0301-9E80, 29.630%, 6/15/2023 1§x
0304-PQRK, 27.100%, 4/04/2024 t8§x
0308-2Q23, 28.000%, 8/09/2023 1§x
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302
1,510
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72
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2,063
121
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2,315
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COST
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396
299
1,589
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125
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285
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213
1,180
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56
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34
222
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221
52
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40
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$
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VALUE
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397
304
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125
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42
42
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251
477
17
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131
57
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34
221
131
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2,190
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46
218
53
1,654
39
533
540
10
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107
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1
2,360
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47
49
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PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 88.31% (continued)
030V-5VBN, 29.620%, 8/01/2023 1§x Affirm 8/04/2022 $ 78 3 80 $ 79
0312-4CSC, 29.420%, 3/03/2023 1t§x Affirm 3/07/2022 23 22 23
0317-UH8S, 29.760%, 5/07/2023 1§x Affirm 11/10/2022 383 388 387
0318-XSIG, 29.570%, 12/28/2024 +8§x# Affirm 1/06/2023 635 668 687
031G-ADSP, 28.000%, 4/13/2023 18§x Affirm 4/18/2022 38 38 39
031H-KCR1, 28.500%, 4/11/2023 1§x Affirm 10/14/2022 30 30 30
031T-UY2E, 15.730%, 4/25/2023 tx# Affirm 4/28/2022 279 290 22
031X-0SAG, 29.630%, 3/28/2023 t§x# Affirm 10/03/2022 75 75 76
031X-QWJT, 7.151%, 2/28/2023 1§x « Affirm 12/01/2022 64 63 63
031Y-F29V, 29.710%, 1/17/2024 1§x Affirm 1/20/2023 710 723 728
031Y-RP5B, 15.820%, 11/03/2023 1§x Affirm 11/07/2022 217 224 224
0326-6M0V, 22.900%, 11/28/2024 +x# Affirm 12/05/2022 1,006 1,079 1,085
032B-0HWX, 23.000%, 5/10/2023 t§x Affirm 2/16/2023 489 495 491
032C-IUEX, 9.810%, 3/28/2023 tx# Affirm 4/04/2022 675 692 677
032L-RYSO, 29.810%, 2/03/2023 tx#" Affirm 2/07/2022 485 502 52
0320-HG1S, 29.290%, 1/21/2023 tx#" Affirm 7/25/2022 280 285 173
032R-FM3U, 28.500%, 5/07/2024 t§x Affirm 11/10/2022 184 184 186
032X-FOYH, 29.590%, 10/11/2023 1§x Affirm 10/14/2022 630 644 648
0338-2ZYG, 28.500%, 11/18/2022 tx#" Affirm 11/22/2021 220 231 18
033B-BDKA, 35.530%, 12/15/2023 1§x Affirm 12/19/2022 239 248 249
0330-6EY7, 28.000%, 4/05/2023 1§x# Affirm 4/08/2022 47 47 47
033R-6JGA, 22.575%, 4/17/2023 1§x Affirm 10/20/2022 52 52 52
033S-00JU, 29.680%, 11/25/2023 1§x Affirm 12/01/2022 377 383 389
033U-0H17, 11.780%, 3/07/2023 1§x Affirm 3/10/2022 8 8 8
033W-CMXA, 22.600%, 4/04/2023 1§x Affirm 4/07/2022 165 165 165
0340-2738, 29.480%, 7/13/2023 1§x Affirm 7/18/2022 49 48 49
0342-76LK, 26.500%, 3/27/2023 t§x Affirm 12/30/2022 101 101 102
0345-DHGK, 27.100%, 6/09/2023 1§x Affirm 6/13/2022 193 192 195
034C-BFUU, 29.000%, 1/17/2024 1§x Affirm 1/20/2023 441 459 459
034E-P7X5, 29.610%, 6/17/2023 tx# Affirm 12/23/2021 235 225 19
034G-EQOV, 29.710%, 3/10/2023 tx# Affirm 1/13/2022 10 10 10
034M-X58J, 35.650%, 1/27/2024 1t§x Affirm 2/02/2023 352 345 351
034N-EKT4, 19.900%, 11/14/2023 1§x Affirm 11/17/2022 131 135 135
034P-124A, 10.939%, 3/28/2023 t§x# Affirm 10/06/2022 75 76 76
034Q-QZEG, 30.600%, 3/12/2023 1t§x Affirm 9/15/2022 40 40 40
034S-10UR, 27.500%, 11/07/2023 t§x Affirm 11/10/2022 197 204 204
034S-QP6l, 26.500%, 4/28/2024 18§x Affirm 11/03/2022 206 217 218
0359-OMUZ, 29.650%, 9/12/2023 1§x Affirm 9/15/2022 150 153 154
035A-48FQ, 29.360%, 11/05/2022 tx#" Affirm 5/09/2022 40 40 3
035G-Y38A, 29.440%, 5/28/2023 1§x# Affirm 6/03/2022 138 138 138
035I-ISIB, 29.680%, 11/28/2023 t§x# Affirm 12/01/2022 508 516 527
035L-4WHO, 19.900%, 10/03/2026 tx Affirm 10/06/2022 2,185 2,370 2,371
035S-KC6S, 29.510%, 4/06/2023 1§x Affirm 4/11/2022 68 68 68
035T-RKFF, 22.200%, 12/12/2023 1§x Affirm 12/15/2022 630 653 653
035U-RGUP, 29.760%, 10/03/2023 1§x# Affirm 10/06/2022 182 180 183
035Y-OMAO, 28.000%, 1/03/2024 t§x Affirm 1/06/2023 864 899 887
0366-44XZ, 27.100%, 11/07/2023 t§x Affirm 11/10/2022 176 181 181
0367-K5CE, 29.590%, 10/03/2023 1§x Affirm 10/06/2022 582 595 592
036S-9P4Q, 30.000%, 5/10/2023 1+§x Affirm 2/16/2023 64 65 64
036T-502ZV, 22.200%, 7/26/2023 1§x Affirm 7/29/2022 111 113 114
036W-RRFO, 29.620%, 12/15/2022 tx#" Affirm 12/20/2021 42 41 3
0374-1XJQ, 29.520%, 4/11/2023 1t§x Affirm 4/14/2022 24 25 25
0374-SAEA, 4.951%, 11/07/2023 t§x« Affirm 11/10/2022 300 290 298
0378-8811, 29.620%, 6/28/2023 1§x Affirm 1/06/2023 85 85 86
037A-830Y, 5.986%, 5/28/2023 1§x« Affirm 12/02/2022 232 229 228
037J-68JG, 29.610%, 12/09/2023 1§x Affirm 12/15/2022 229 238 237
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United States - 88.31% (continued)
037S-JXVK, 33.990%, 7/03/2023 t§x
0380-SZPO, 11.940%, 7/09/2023 t§x
038D-WXJR, 17.900%, 4/04/2023 t§x
038H-STRI, 18.900%, 11/02/2023 1§x
0381-26Y4, 29.540%, 7/01/2023 t§x
0380-2D75, 28.000%, 10/24/2023 1§x
0390-DD4A, 26.500%, 4/24/2023 t§x
039F-MCUI, 18.900%, 4/24/2023 t§x
039H-CB50, 21.518%, 9/09/2022 tx#"«
039H-GNPF, 29.450%, 5/23/2023 tx#
039S-69JM, 28.000%, 6/03/2023 +§x
03A5-5CIR, 5.760%, 5/28/2023 t§x«
03A9-TMLI, 14.836%, 9/28/2022 tx#"«
03AH-FD4J, 29.740%, 8/02/2022 x#"
03AM-BBH4, 19.900%, 11/03/2023 1§x
03AT-R59U, 29.610%, 12/28/2022 tx#"
03AX-552V, 30.000%, 10/11/2023 1§x
03B6-Q50A, 27.100%, 3/07/2023 t§x
03B6-SIPZ, 7.321%, 3/12/2023 t§x«
03BE-JY4L, 29.910%, 1/04/2023 tx#"
03BH-UIHH, 15.700%, 5/03/2023 1§x
03BJ-VL7M, 11.910%, 10/03/2023 t§x
03BR-Q760, 29.810%, 2/16/2024 t§x
03BS-GTSO, 29.430%, 3/07/2023 1§x
03BU-4254, 4.421%, 4/12/2023 18§x«
03C0-VQSO, 29.600%, 12/21/2023 1§x
03C1-Y2WZ, 26.500%, 5/05/2023 1§x
03C3-E65G, 29.640%, 6/07/2022 tx#"
03C3-Y9QL, 28.000%, 12/28/2022 tx#"
03CB-YZWM, 27.100%, 12/13/2023 1t§x
03CD-PREE, 29.000%, 1/10/2024 1§x
03CG-KQFD, 27.100%, 3/14/2023 1§x
03CJ-JQPD, 27.500%, 7/28/2023 1§x#
03CN-QC79, 35.570%, 6/23/2023 1§x
03CT-F45C, 19.900%, 7/27/2023 1§x
03D1-GJ19, 22.770%, 1/13/2023 tx#"
03D3-JS91, 29.680%, 11/07/2023 t§x
03DB-HIT0, 27.100%, 10/11/2023 t§x
03DF-MJDM, 15.690%, 3/09/2023 t§x
03DV-022K, 28.000%, 4/11/2023 t§x
03DW-PCO5, 19.900%, 11/14/2023 1§x
03DY-WMYY, 29.590%, 10/28/2023 +§x#
03E9-9D27, 29.660%, 6/12/2023 1§x
03EC-A12V, 29.610%, 3/22/2023 tx#
03EE-MLZP, 28.000%, 3/14/2023 1§x
03EH-PMUM, 19.750%, 12/28/2023 1t§x
03EI-5S9Y, 15.790%, 12/12/2023 1§x
03EL-3CA4T, 4.807%, 9/27/2023 t§x«
03EL-9HBO, 28.000%, 10/05/2023 1t§x
03FB-1AK?7, 27.500%, 9/21/2023 tx#
03FE-D9A5, 17.700%, 4/09/2023 t§x
03FI-MOZ0, 29.840%, 10/04/2023 t§x
03FL-O7ZT, 29.710%, 1/17/2024 t§x
03FR-KMOT, 35.650%, 1/09/2024 1§x
03FS-DARW, 29.520%, 4/25/2023 1§x
03FS-UMPZ, 29.540%, 11/03/2022 tx#"
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385
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35
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FAIR
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1
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83
196
35
35
202
486
443
76
89
574
186
995
126
85
46
265
159
272
418

(Continued)



Schedule of Investments As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 88.31% (continued)
03FU-O6HG, 27.000%, 6/01/2024 1§x# Affirm 12/05/2022 $ 240 $ 252§ 249
03G1-ORRY, 29.500%, 6/06/2023 1§x Affirm 6/09/2022 8 8 6
03GA-8AF2, 29.710%, 1/03/2024 1§x Affirm 1/06/2023 168 165 165
03GF-IPAT, 9.880%, 9/26/2023 18§x Affirm 9/29/2022 521 535 537
03GG-RNE3, 29.650%, 6/01/2023 tx# Affirm 12/06/2021 227 217 18
03GL-H40lI, 11.829%, 4/28/2023 t§x« Affirm 2/02/2023 39 38 38
03H3-1210, 4.951%, 12/12/2023 t§x« Affirm 12/15/2022 161 155 155
03H7-ORMK, 15.860%, 1/17/2024 t§x Affirm 1/20/2023 128 133 132
03HH-NUS8F, 35.360%, 3/12/2023 t+§x# Affirm 12/15/2022 44 43 43
03HJ-911J, 28.500%, 2/28/2023 tx#" Affirm 3/03/2022 385 380 31
03HL-NXJ3, 29.560%, 10/17/2024 +§x Affirm 10/20/2022 866 933 949
03HR-DWOQ, 29.550%, 5/28/2023 t§x# Affirm 6/03/2022 265 264 264
03HT-SJRM, 29.640%, 9/06/2023 1§x Affirm 9/09/2022 123 126 126
03HX-AIBK, 29.720%, 6/28/2023 1§x# Affirm 1/03/2023 59 60 61
0313-3WN1, 26.500%, 11/17/2022 tx#" Affirm 11/22/2021 556 566 44
0310-DUXY, 29.650%, 9/06/2023 t§x Affirm 9/09/2022 234 240 240
03IR-5URY, 5.605%, 6/22/2022 tx#"« Affirm 12/27/2021 40 39 3
031V-B9K4, 29.620%, 12/12/2023 1§x Affirm 12/15/2022 170 177 176
03J3-C0O17, 29.550%, 10/04/2023 1§x Affirm 10/07/2022 72 74 73
03J8-MFSF, 15.820%, 11/04/2023 t§x Affirm 11/10/2022 571 563 572
03J8-Z32R, 28.500%, 12/12/2023 1§x Affirm 12/15/2022 466 484 483
03JB-RMVH, 28.000%, 5/17/2023 t§x Affirm 5/20/2022 120 121 122
03JC-03FD, 29.610%, 12/23/2023 1§x Affirm 12/30/2022 278 288 291
03JC-UDUN, 11.980%, 7/13/2023 1§x Affirm 1/20/2023 115 118 118
03JG-D24B, 29.610%, 11/14/2024 tx Affirm 11/17/2022 1,039 1,113 1,108
03JO-EPYC, 29.640%, 9/14/2023 1§x Affirm 9/19/2022 63 64 64
03JR-Y251, 29.610%, 12/16/2022 tx#" Affirm 12/20/2021 442 451 35
03JS-CAQU, 28.000%, 4/28/2024 t8§x# Affirm 11/03/2022 207 219 218
03JY-D3KD, 6.093%, 5/28/2023 t§x« Affirm 12/05/2022 2,121 2,091 2,076
03K1-GPXO, 26.500%, 6/03/2023 t§x Affirm 6/09/2022 241 244 244
03K2-HGEN, 16.700%, 9/02/2023 t§x Affirm 9/09/2022 598 613 613
03KI-9C7N, 27.100%, 12/09/2023 t8§x# Affirm 12/15/2022 154 159 160
03KN-CS3F, 22.900%, 7/13/2023 18§x Affirm 1/20/2023 207 212 211
03KX-TOJ6, 26.500%, 10/21/2023 18§x Affirm 10/27/2022 366 378 380
03L9-HLY1, 22.860%, 11/02/2023 18§x Affirm 11/07/2022 762 773 777
03LA-5CNT, 29.670%, 9/15/2023 18§x Affirm 9/22/2022 130 129 132
03LD-MKWG, 4.966%, 12/01/2023 +§x« Affirm 12/05/2022 150 144 148
03LF-HICX, 29.910%, 7/12/2022 tx#" Affirm 1/18/2022 44 44 3
03LG-JIB6, 28.000%, 3/07/2023 t§x Affirm 3/10/2022 22 22 22
03LN-BHBZ, 29.690%, 4/03/2023 t§x Affirm 10/06/2022 30 30 30
03M1-04XQ, 30.000%, 4/09/2023 1§x Affirm 1/12/2023 92 91 89
03M3-SLKU, 29.620%, 12/28/2023 1§x# Affirm 1/03/2023 120 122 122
03M7-KVHT, 29.590%, 3/26/2023 t§x Affirm 9/29/2022 35 35 35
03MD-A6MH, 29.710%, 1/24/2023 tx#" Affirm 1/27/2022 879 856 70
03MD-CYOT, 29.650%, 9/19/2023 18§x Affirm 9/22/2022 367 374 378
03MQ-IWAL, 28.000%, 5/25/2024 t§x Affirm 12/01/2022 322 339 338
03MS-8SRK, 26.500%, 10/28/2023 1§x Affirm 11/03/2022 133 137 138
03MT-9T8C, 26.500%, 4/17/2023 1§x Affirm 10/20/2022 90 91 91
03N5-NBW?2, 29.650%, 6/03/2023 tx# Affirm 12/09/2021 524 501 42
03N7-6BPY, 29.460%, 5/26/2023 1§x Affirm 5/31/2022 41 41 42
03N7-E79F, 6.067%, 3/01/2023 t§x« Affirm 9/06/2022 28 28 28
03NB-3TOB, 22.660%, 4/17/2024 1§x Affirm 10/20/2022 170 176 180
03ND-2BE7, 11.542%, 3/12/2023 18§x« Affirm 12/15/2022 38 37 38
03NP-50U6, 25.000%, 4/12/2024 1§x Affirm 10/17/2022 130 136 134
03NP-YYME, 28.000%, 2/16/2024 1§x Affirm 2/21/2023 228 230 229
03NS-BKJ7, 29.630%, 12/19/2023 1§x Affirm 12/22/2022 58 59 59
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United States - 88.31% (continued)
03NU-NOXS5, 29.810%, 2/13/2024 1t§x
03NY-SVQS, 15.810%, 6/12/2023 1§x
03NZ-LZYV, 29.680%, 11/21/2023 18§x
0302-MMK4, 29.610%, 6/24/2023 18§x
0305-A41Z, 17.900%, 11/07/2023 1§x
0306-1T8D, 29.620%, 12/13/2023 1§x
030B-HP2I, 29.620%, 12/12/2023 t§x
030J-Y18T, 29.520%, 4/11/2023 t§x
030K-HIN3, 29.520%, 4/04/2023 1§x
030ON-ILCA, 5.917%, 6/12/2023 t§x«
030P-4TD6, 22.200%, 11/07/2023 1§x#
030R-Y8WS, 15.720%, 7/12/2023 1§x
030S-EAQJ, 25.700%, 9/19/2023 1§x
03P5-84B0, 29.590%, 10/11/2023 t§x#
03PJ-8ETY, 22.200%, 10/11/2022 tx#"
03PP-17JU, 29.590%, 10/07/2023 t§x
03PT-LGQJ, 29.520%, 4/12/2023 t§x
03PX-DXNX, 29.640%, 11/23/2023 tx#
03Q1-93PP, 26.500%, 3/19/2024 1§x
03Q2-OGNI, 27.100%, 9/15/2023 1§x
03Q4-FZ18, 29.640%, 5/25/2024 1§x
03Q8-EU9Y, 29.500%, 5/03/2024 tx
03Q8-RT0G, 29.510%, 4/14/2023 tx#
03Q9-VGRN, 29.720%, 8/22/2024 tx
03QC-VW6Q, 15.940%, 7/09/2023 1§x
03QF-JTC9, 29.620%, 12/09/2023 1§x
03QG-FB5L, 15.990%, 4/25/2023 18§x
03QJ-884R, 29.900%, 7/09/2023 t§x
03QJ-NVTW, 33.490%, 1/03/2024 1t§x
03QK-AAQL, 35.900%, 7/04/2023 t§x
03QZ-POFY, 29.590%, 11/14/2025 tx
03R0-H7XD, 11.810%, 4/07/2023 t§x
03R1-LQXX, 25.000%, 11/07/2023 1§x
03R2-R3B4, 29.150%, 6/13/2022 +x#"
03R8-BU9O0, 27.500%, 1/03/2025 t§x
03RR-E7ZA, 29.590%, 10/11/2023 18§x
03RT-X66l, 25.000%, 4/21/2024 t§x
03SD-4AXL, 4.890%, 8/28/2023 t§x«
03SE-M6H5, 15.950%, 7/17/2023 t§x
03SF-OHYN, 29.680%, 6/19/2023 1§x
03SH-9E2C, 29.580%, 10/24/2023 t§x#
03SS-45MW, 28.500%, 1/25/2023 tx#"
03SX-ISNO, 29.480%, 7/25/2023 +§x#
03SX-S1DH, 29.640%, 12/03/2023 t§x
03TO-PC6T, 28.000%, 10/24/2023 1t§x
03T3-HCKYV, 29.520%, 4/04/2023 1§x
03T4-RNVZ, 26.200%, 6/07/2023 t§x
03T7-HCBH, 18.900%, 9/28/2024 t§x
03TC-DY07, 35.900%, 1/03/2024 t§x
03TQ-30BG, 27.500%, 10/05/2023 1t§x
03TU-2EUI, 4.994%, 1/06/2024 t§x«
03TU-ZRZF, 29.690%, 11/07/2023 1§x
03TY-PFP4, 15.860%, 10/03/2023 t§x
03TZ-170Z, 4.446%, 4/06/2023 t§x«
03U7-KOBL, 26.500%, 4/11/2023 1§x
03UB-EXES, 25.000%, 3/07/2023 1§x

PLATFORM

Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm

ORIGINAL
ACQUISITION DATE

2/16/2023
12/15/2022
11/25/2022
12/30/2021
11/10/2022
12/16/2022
12/15/2022

4/14/2022

4/07/2022
12/15/2022
11/10/2022

7/15/2022

9/22/2022
10/14/2022

4/14/2022
10/14/2022

4/15/2022
11/29/2021

9/22/2022

9/19/2022
12/01/2022
11/07/2022

4/18/2022

2/27/2023

1/12/2023
12/15/2022
10/28/2022

1/12/2023

1/06/2023

1/09/2023
11/17/2022
10/14/2022
11/10/2022
12/16/2021

1/06/2023
10/14/2022
10/27/2022

9/06/2022

1/20/2023
12/22/2022
10/31/2022

1/28/2022

7/28/2022
12/09/2021
10/28/2022

4/07/2022

6/10/2022
10/06/2022

1/06/2023
10/11/2022

1/12/2023
11/10/2022
10/06/2022

4/11/2022

4/14/2022

3/10/2022

PRINCIPAL
AMOUNT

$ 800
38
208
64
47
251
1,943
481
238
304
594
196
262
114
171
581
19
574
256
66
280
959
41
274
99
181
343
200
312
162
2,713
82
326
21
513
73
123
80
89
170
486
1,905
120
445
376
123
629
532
222
256
882
106
974
377
93
35

COST

$ 831
39
212
63
49
255
1,910
484
239
299
602
200
269
113
176
599
19
619
270
68
294
1,012
406
290
100
188
346
205
317
162
2,910
83
321
21
554
72
129
78

91
172
482
2,003
120
459
389
123
627
564
226
263
846
105
1,001
375
94
35
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FAIR
VALUE

$ 826
39
214
64
48
258
1,922
485
239
299
606
200
270
115
14
599
19
46
267
68
293
1,004
33
289
100
188
347
203
313
159
2,909
83
326
2
551
73
127
78
90
172
493
152
122
461
389
123
631
566
225
263
847
106
999
375
94
35
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ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 88.31% (continued)
03U9-3GK3, 28.000%, 2/01/2024 +§x# Affirm 2/06/2023 $ 357 % 372§ 369
03UE-3L7N, 29.810%, 2/21/2024 t§x Affirm 2/24/2023 151 157 157
03UF-CXBW, 29.520%, 4/07/2023 1t§x Affirm 10/14/2022 527 530 529
03UK-0HOC, 29.590%, 10/07/2023 tx# Affirm 10/14/2022 150 148 51
03UR-2Z10, 27.500%, 11/14/2024 tx Affirm 11/17/2022 1,050 1,128 1,135
03UT-080U, 29.690%, 11/28/2022 tx#" Affirm 12/02/2021 139 146 1
03UY-RONN, 27.500%, 7/28/2023 t§x# Affirm 8/04/2022 46 47 48
03V7-6TCE, 28.000%, 4/03/2023 1§x Affirm 10/06/2022 55 55 55
03V8-LNU4, 29.500%, 3/21/2022 tx#" Affirm 12/27/2021 57 56 5
03VA-BWF3, 25.130%, 4/10/2023 1§x Affirm 1/13/2023 41 41 41
03VK-AEVZ, 26.500%, 1/24/2023 tx#" Affirm 1/27/2022 238 251 19
03VL-B5CX, 29.520%, 4/11/2023 1§x Affirm 4/14/2022 36 37 37
03VS-NTV7, 15.910%, 2/23/2024 tx Affirm 2/27/2023 138 144 144
03VZ-POQP, 29.700%, 5/18/2023 t§x Affirm 11/25/2022 25 25 25
03W3-G9TO, 29.610%, 12/03/2022 tx#" Affirm 12/09/2021 241 246 19
03W5-8S8Y, 15.800%, 6/12/2023 18§x Affirm 12/15/2022 97 98 98
03W8-IG0U, 29.540%, 6/08/2023 18§x Affirm 6/13/2022 148 147 148
03W8-ZBNZ, 29.490%, 1/21/2024 t§x Affirm 7/25/2022 189 195 198
03WE-78Al, 27.500%, 7/26/2023 1§x# Affirm 7/29/2022 21 215 218
03WW-EOYK, 29.600%, 12/16/2023 1t§x Affirm 12/20/2021 105 109 106
03WW-RIHC, 29.880%, 8/10/2023 t§x Affirm 2/16/2023 54 55 54
03X2-W7UB6, 7.321%, 4/03/2023 1§x« Affirm 1/06/2023 96 95 95
03X3-L2UN, 29.650%, 7/09/2024 t§x# Affirm 1/12/2023 406 432 430
03X4-PLDM, 29.520%, 4/12/2023 tx# Affirm 4/15/2022 78 77 13
03X5-LLVE, 29.480%, 7/05/2023 18§x Affirm 7/08/2022 125 127 127
03XB-LOAU, 26.500%, 5/28/2023 +§x# Affirm 12/02/2022 144 146 147
03XD-MEIK, 29.660%, 1/21/2024 t§x Affirm 1/27/2022 330 315 324
03XP-KIIO, 29.590%, 10/11/2023 18§x Affirm 10/14/2022 186 185 188
03XR-G6BQ, 29.720%, 1/10/2023 tx#" Affirm 1/13/2022 159 162 13
03XS-65X1, 15.840%, 1/11/2024 1§x Affirm 1/17/2023 955 972 979
03XU-6690, 28.000%, 4/27/2023 t§x Affirm 5/02/2022 40 40 41
03XU-LUPY, 22.700%, 12/09/2023 1§x Affirm 12/15/2022 271 281 280
03XW-Y1LH, 15.830%, 6/09/2023 1§x Affirm 12/15/2022 88 90 90
03XX-78WQ, 4.960%, 5/25/2023 t§x Affirm 12/01/2022 58 59 59
03Y3-MCC1, 11.840%, 9/13/2023 t§x Affirm 9/16/2022 90 92 92
03Y4-3A1G, 15.000%, 10/13/2026 tx Affirm 10/17/2022 2,514 2,725 2,698
03Y8-48DK, 29.810%, 2/07/2023 tx#" Affirm 2/10/2022 166 175 13
03YC-16C3, 11.780%, 5/26/2023 1§x# Affirm 5/31/2022 296 299 303
03YV-MO0Q, 29.500%, 4/15/2023 1§x Affirm 4/21/2022 113 114 114
03Z6-Q8LYV, 29.990%, 4/09/2023 1§x Affirm 1/12/2023 210 212 211
03Z6-X1XQ, 19.900%, 4/07/2023 18§x Affirm 10/14/2022 30 30 30
03Z8-5V2N, 26.200%, 12/23/2023 18§x Affirm 12/30/2022 529 549 554
03Z9-ZM7R, 27.100%, 11/23/2023 t§x# Affirm 12/01/2022 98 101 102
03ZC-LEJ3, 27.497%, 2/28/2023 1§x"« Affirm 12/05/2022 27 26 26
03ZM-KUFY, 27.000%, 1/03/2024 1+§x Affirm 1/06/2023 148 154 153
0401-KNBY, 29.750%, 5/22/2022 tx#" Affirm 11/26/2021 28 28 2
0402-HS1F, 26.500%, 10/28/2024 t§x Affirm 11/03/2022 493 524 525
0403-0JK9, 29.470%, 7/05/2023 18§x Affirm 7/08/2022 180 183 183
040A-20UD, 29.620%, 12/12/2023 1§x Affirm 12/15/2022 441 433 441
040E-QQ7L, 19.750%, 5/05/2023 1§x Affirm 5/09/2022 132 133 133
040H-SGJY, 29.470%, 7/18/2023 tx# Affirm 7/21/2022 88 91 16
040J-VZSD, 23.700%, 2/16/2024 tx Affirm 2/21/2023 109 113 113
040M-FIQY, 22.680%, 10/11/2023 1§x# Affirm 10/14/2022 147 151 152
040M-P94F, 25.000%, 4/07/2023 tx# Affirm 4/11/2022 75 78 1
040Q-AIPO, 28.000%, 11/07/2023 t§x Affirm 11/10/2022 217 224 224
0410-YXOV, 35.650%, 1/09/2024 1§x Affirm 1/12/2023 451 470 468
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United States - 88.31% (continued)
0411-N7F6, 19.700%, 7/19/2023 1§x
0415-1UUB, 28.000%, 4/22/2023 1§x
041B-NO7A, 29.350%, 6/28/2022 tx#"
041C-KR1H, 29.510%, 4/11/2023 1§x
041C-LP1G, 27.500%, 12/09/2023 t§x
041J-QHTK, 29.000%, 5/16/2022 tx#"
041L-8SK9, 23.900%, 1/13/2024 t§x
041P-WERS, 5.962%, 4/11/2023 1§x«
041V-HDPN, 27.500%, 3/22/2023 t§x
0420-WM12Z, 29.470%, 7/27/2023 1§x
0429-FBR4, 15.840%, 1/13/2023 tx#"
042B-380M, 27.100%, 5/04/2023 1§x
042B-U3D9, 29.710%, 1/14/2023 tx#*
042C-XENB, 29.690%, 11/22/2022 tx#"
042H-2IP7, 15.760%, 10/11/2022 tx#"
042M-QDEP, 29.520%, 4/13/2023 tx#
042N-DX1S, 28.000%, 4/18/2024 1§x
042S-DBSN, 4.459%, 4/08/2023 1§x«
042U-6GQO, 26.500%, 5/01/2023 18§x
042V-SQPV, 11.840%, 10/20/2023 1§x
042Y-R7EH, 28.000%, 10/19/2023 t§x
0437-H5XR, 27.500%, 11/04/2023 t§x
0437-MFOH, 29.560%, 10/17/2024 1§x
0438-FOHYV, 26.500%, 7/28/2023 t§x#
043A-CSHS, 29.540%, 7/01/2023 t§x
043H-E5EOQ, 6.057%, 5/25/2023 t§x«
043J-BGJE, 23.900%, 12/12/2023 t§x
043K-AO4E, 27.500%, 5/21/2024 1t8§x
043M-YQTS6, 26.500%, 11/26/2022 tx#"
043Q-SVNO, 29.510%, 4/22/2023 tx#
043R-H2PC, 29.810%, 2/17/2024 1§x
044A-48LF, 28.500%, 2/07/2023 tx#"
044A-MXX1, 29.450%, 6/01/2022 tx#"
044C-ZBLI, 29.500%, 1/03/2024 1§x
044D-UY92, 30.000%, 5/16/2023 t§x
044P-WV2J, 15.820%, 11/28/2023 t§x#
044R-FFG8, 28.000%, 7/18/2023 t§x
044W-S87Z, 28.200%, 12/15/2023 1§x
0451-2LT9, 5.894%, 2/15/2023 +§x «
045D-6GQ8, 22.750%, 8/13/2024 1§x
045L-YGBN, 22.900%, 8/23/2024 tx
0450-WBOA, 29.710%, 2/01/2024 18§x
045U-QKF6, 24.950%, 10/17/2023 t§x
045X-P8B5, 29.120%, 1/09/2024 1§x
045Y-8KQH, 29.720%, 11/18/2022 tx#"
046B-ZVKV, 29.650%, 9/12/2023 t§x
046D-6AHK, 28.200%, 11/26/2022 tx#"
046F-CBND, 28.000%, 5/03/2023 t§x
046F-E8Q6, 18.000%, 8/17/2023 t§x
046H-AYZW, 28.500%, 5/03/2023 t§x
0460-H7EW, 29.650%, 9/19/2023 1§x
046S-6MFA, 29.640%, 6/01/2024 1§x
046S-B2A8, 15.720%, 7/26/2023 1§x
046Z-R6BI, 28.500%, 1/11/2025 t§x
047L-FA3A, 28.000%, 7/11/2023 tx#
047Z-PV17, 29.640%, 5/21/2024 1§x

PLATFORM

Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm

ACQUISITION DATE

1/23/2023
4/28/2022
3/31/2022
4/14/2022
12/15/2022
11/19/2021
1/20/2023
10/14/2022
3/25/2022
8/01/2022
1/18/2022
11/10/2022
1/21/2022
11/26/2021
4/14/2022
4/18/2022
10/21/2022
4/14/2022
11/04/2022
10/24/2022
10/24/2022
11/10/2022
10/20/2022
2/02/2023
7/08/2022
12/01/2022
12/15/2022
11/25/2022
12/02/2021
4/28/2022
2/24/2023
2/11/2022
12/06/2021
1/06/2023
2/21/2023
12/01/2022
7/21/2022
12/19/2022
8/18/2022
2/16/2023
2/27/2023
2/06/2023
10/20/2022
1/12/2023
11/22/2021
9/19/2022
12/02/2021
5/06/2022
2/24/2023
5/06/2022
9/22/2022
12/05/2022
7/29/2022
1/17/2023
7/14/2022
11/25/2022

AMOUNT

342

20
568

32
181
166

91
393
386
347
110

28
635
169

76
535
234
147
114
116
352
410
951

41
193
372
208
418
157
132
793
235
221
182
292
248
116
217

95
172
297
267
390
163

88

75
194

51

74

89
152
342
123
891
238
371

$

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.

Stone Ridge Funds

Annual Report

February 28, 2023

COST

351
20
564
32
187
167
94
390
386
354
112
28
607
171
76
562
247
146
115
119
360
424
1,025
42
196
367
216
442
160
137
824
234
220
189
296
257
119
213
92
182
314
279
403
170
93
75
204
51
76
90
155
343
126
939
235
392

$

FAIR
VALUE

350
21
45
32

188
13
94

390

389

356

28
51
14

93
245
146
115
120
364
423
1,043
42
196
366
216
441
13

821
53
18

183

295

261

119

217
94

181

314

277

403

169

75
16
51
76
90
156
346
127
941
19
392
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Schedule of Investments As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 88.31% (continued)
0483-RYJN, 19.900%, 4/24/2024 +§x Affirm 10/31/2022 $ 66 $ 69 $ 67
0483-YTVK, 27.100%, 4/25/2024 1§x Affirm 10/28/2022 324 342 339
0485-JJVZ, 29.430%, 3/14/2023 18§x Affirm 3/17/2022 2 2 2
0480-888L, 22.730%, 7/28/2024 1§x Affirm 2/02/2023 270 288 289
048R-K6AR, 19.900%, 11/07/2023 1§x Affirm 11/10/2022 167 173 172
048S-1NFB, 35.650%, 1/11/2024 t§x Affirm 1/17/2023 510 532 526
048Y-VNWT, 29.210%, 1/12/2023 tx#" Affirm 1/21/2022 6 6 2
0491-1QZS, 26.500%, 5/03/2023 1+§x Affirm 11/07/2022 31 31 31
0497-VDMZ, 28.000%, 1/09/2024 1§x Affirm 1/12/2023 1,240 1,292 1,286
049B-PZ7T, 29.820%, 11/02/2023 1§x Affirm 11/07/2022 272 281 280
049C-191B, 11.810%, 6/08/2023 1t§x Affirm 6/13/2022 1,774 1,800 1,802
049F-MHFK, 29.440%, 3/07/2023 tx# Affirm 3/10/2022 9 9 2
049G-IL7T, 11.880%, 11/28/2023 1§x# Affirm 12/02/2022 248 252 255
049R-PPBT, 28.500%, 1/21/2023 tx#" Affirm 1/27/2022 528 555 42
049S-DPEW, 32.750%, 5/07/2023 1t§x Affirm 11/10/2022 98 99 99
049W-S6YF, 30.000%, 7/03/2023 1+§x Affirm 1/06/2023 392 398 394
049X-NHMW, 4.434%, 4/28/2023 1§x« Affirm 5/02/2022 270 268 266
04A2-F1SH, 29.680%, 11/21/2023 1§x Affirm 11/25/2022 459 452 464
04A3-X7CH, 26.310%, 6/28/2023 t§x# Affirm 7/05/2022 572 579 590
04A5-ZI4R, 6.093%, 5/28/2023 t8§x« Affirm 12/05/2022 505 498 494
04AH-MHES8, 35.760%, 2/14/2024 t§x Affirm 2/17/2023 363 352 349
04AH-RNXH, 29.000%, 11/26/2022 tx#" Affirm 12/02/2021 59 62 5
04AI-6BC2, 22.630%, 4/04/2023 tx# Affirm 4/07/2022 365 360 29
04AT-G0X3, 29.520%, 4/12/2023 1§x Affirm 4/15/2022 24 24 24
04AY-NGUC, 23.700%, 11/02/2023 1§x Affirm 11/07/2022 276 280 279
04B5-HMEC, 29.890%, 7/17/2023 1§x Affirm 1/20/2023 145 147 146
04BA-EKUW, 11.860%, 5/01/2023 1§x Affirm 11/04/2022 43 44 44
04BB-14GS, 27.100%, 4/13/2023 1§x Affirm 10/20/2022 18 18 18
04BG-973H, 29.710%, 4/04/2023 18§x Affirm 10/07/2022 67 67 66
04BG-J2BE, 29.550%, 2/08/2024 1§x Affirm 8/11/2022 786 811 802
04BL-ECYR, 26.500%, 10/05/2023 1§x Affirm 10/11/2022 520 536 534
04BP-BM4L, 28.000%, 3/06/2024 t§x# Affirm 9/09/2022 100 105 101
04BP-YRV4, 29.680%, 11/28/2022 tx#" Affirm 12/02/2021 240 236 19
04BT-9F2Y, 29.650%, 7/28/2024 1§x Affirm 2/02/2023 390 415 417
04C1-QN50, 19.750%, 7/25/2023 1§x Affirm 7/28/2022 118 121 121
04C3-3FHA, 23.900%, 4/17/2023 1§x Affirm 1/20/2023 41 41 41
04C7-T54B, 27.100%, 4/11/2023 18§x Affirm 10/14/2022 37 38 38
04CC-RQPF, 29.740%, 5/28/2024 t§x# Affirm 12/05/2022 302 319 321
04CD-SIIK, 25.200%, 9/28/2023 t§x# Affirm 10/03/2022 498 508 520
04CE-EJSF, 28.000%, 9/19/2023 tx# Affirm 9/22/2022 266 279 100
04CE-QZST, 27.000%, 12/07/2023 18§x Affirm 12/15/2022 206 214 214
04CF-X0SD, 29.620%, 12/28/2023 1§x Affirm 1/06/2023 181 189 192
04CH-UYSM, 29.640%, 12/17/2023 1§x Affirm 12/23/2021 235 243 246
04CU-PHOF, 29.920%, 7/04/2023 tx# Affirm 1/07/2022 328 307 26
04CW-BPLY, 29.530%, 4/18/2023 1§x Affirm 10/21/2022 23 23 23
04CW-0X3lI, 29.580%, 10/28/2023 +§x# Affirm 11/03/2022 272 270 272
04CZ-KN7J, 4.835%, 10/19/2023 t§x« Affirm 10/24/2022 374 363 363
04D2-3GC1, 26.500%, 9/12/2023 1§x Affirm 9/15/2022 126 129 129
04D3-DGPX, 29.620%, 12/22/2022 tx#" Affirm 12/27/2021 144 141 43
04D4-41U9, 4.421%, 7/05/2023 18§x« Affirm 7/08/2022 427 421 420
04DS-FFJL, 15.890%, 5/23/2023 1§x Affirm 11/28/2022 76 78 78
04E0-7CLP, 29.600%, 3/12/2023 1§x Affirm 9/16/2022 23 23 23
04E1-7UIP, 7.409%, 3/01/2023 t§x« Affirm 12/05/2022 18 18 18
04E3-H5EJ, 22.200%, 4/03/2023 1§x Affirm 1/06/2023 93 93 92
04E4-YHFP, 20.056%, 5/28/2023 1§x# Affirm 12/01/2022 312 317 320
04EP-453R, 27.100%, 1/03/2024 1§x Affirm 1/06/2023 755 770 769
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United States - 88.31% (continued)
04EP-RYXX, 26.500%, 3/21/2024 t§x
04EQ-NNQM, 5.952%, 5/14/2023 t§x«
04F2-QCLG, 15.710%, 5/04/2023 +§x#
04F5-DKJB, 11.684%, 3/01/2023 t§x«
04FH-NHK7, 29.710%, 1/04/2024 t§x
04FQ-TCJM, 26.500%, 3/28/2023 t§x#
04FU-0SJU, 25.000%, 5/04/2023 t§x
04FU-IXVS, 28.000%, 4/05/2023 1§x
04G1-PF35, 28.000%, 11/18/2024 tx
04GF-NS49, 28.000%, 12/09/2023 t§x
04GG-X8YG, 28.500%, 5/23/2023 t§x
04GM-78Y2, 27.100%, 8/28/2023 t§x#
04GP-F311, 29.640%, 12/28/2022 tx#"
04GR-EKXH, 24.950%, 5/13/2023 1§x
04GT-ENLO, 27.100%, 4/20/2024 +§x
04GV-RPI9, 29.450%, 5/06/2023 1§x
04H6-9KDW, 27.100%, 5/23/2023 1§x
04H6-T7AO, 28.000%, 5/21/2024 1§x
04H9-DUAP, 22.200%, 11/01/2023 t§x
04HH-SLTC, 28.000%, 5/14/2023 t§x
04HI-L23I, 29.760%, 1/03/2024 1§x
04HK-LAVG, 29.000%, 2/17/2023 tx#"
04HM-QR8W, 20.000%, 9/02/2023 1§x
04HQ-BFAL, 4.405%, 5/28/2023 t§x«
04HW-VUZJ, 16.700%, 5/07/2024 t§x
04HX-CCXJ, 29.450%, 5/06/2023 1§x
0414-786V, 29.430%, 3/25/2023 1§x
0414-HS04, 29.730%, 5/07/2023 t§x
0415-UHD1, 30.000%, 5/21/2023 1§x
0419-MDQU, 29.510%, 4/21/2023 tx#
04IF-XORS, 30.000%, 1/04/2024 1§x
041K-CMBB, 29.880%, 7/11/2023 1§x
04IM-XSP4, 15.200%, 1/19/2025 tx
04IN-ONLH, 26.500%, 5/09/2023 1§x
04J9-O1AL, 28.000%, 4/17/2023 1§x
04J9-QBV7, 5.996%, 3/06/2023 t§x«
04JB-0O0DU, 19.750%, 1/10/2024 1§x
04JC-BCI8, 11.829%, 3/14/2023 t§x«
04J0-N6U8, 29.640%, 5/28/2024 1§x
04K4-VV2C, 29.000%, 4/04/2024 tx
04K4-XKE8, 28.200%, 11/04/2025 tx
04K5-EBO2, 29.680%, 12/01/2022 tx#"
04KB-GPH2, 29.320%, 2/21/2024 1§x
04KP-ADEK, 26.500%, 5/03/2024 1§x
04KR-QSFU, 30.990%, 6/27/2023 1t§x
04KT-X82A, 29.720%, 1/11/2023 tx#"
04KU-70WC, 25.000%, 4/05/2023 1§x
04L9-88B0, 29.720%, 6/06/2023 t§x#
04LB-RONF, 28.000%, 10/11/2023 t§x
04LC-DET6, 29.660%, 9/12/2023 1§x
04LE-EENG, 28.000%, 3/24/2023 1§x
04LF-UP1X, 27.100%, 5/07/2024 +§x
04LG-OFJT, 29.650%, 9/28/2023 1§x
04LK-WVHE, 31.600%, 11/07/2023 1t§x
04LN-9NTO, 29.000%, 7/06/2023 1§x
04M7-63TX, 6.021%, 5/02/2023 1§x«

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.
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Annual Report

ACQUISITION DATE

9/26/2022
11/17/2022
5/09/2022
12/05/2022
1/13/2023
4/04/2022
11/10/2022
4/08/2022
11/25/2022
12/15/2022
5/26/2022
9/09/2022
1/03/2022
5/19/2022
10/24/2022
5/12/2022
5/26/2022
11/25/2022
11/04/2022
11/17/2022
1/06/2023
2/22/2022
9/09/2022
12/02/2021
11/10/2022
5/12/2022
3/31/2022
11/10/2022
2/24/2023
4/25/2022
1/09/2023
1/17/2023
1/23/2023
5/12/2022
1/20/2023
9/09/2022
1/13/2023
12/19/2022
12/05/2022
10/11/2022
11/10/2022
12/06/2021
2/24/2023
11/07/2022
12/30/2022
1/14/2022
4/08/2022
6/09/2022
10/20/2022
9/16/2022
3/28/2022
11/10/2022
10/06/2022
11/10/2022
1/12/2023
11/07/2022

February 28, 2023

AMOUNT

366
163
134
44
386
87
477
33
1,921
132
69
66
81
307
405
39
22
274
398
27
575
38
523
687
198
37
28
66
273
110
363
48
3,741
54
122
540
406
55
226
1,215
1,778
334
100
368
144
143
36
28
214
228
18
381
926
1,087
359
321

COST

385
162
134
43
380
87
483
34
2,064
134
69
68
83
307
428
39
23
285
410
27
599
38
537
680
208
37
28
67
272
114
356
48
4,041
55
123
525
423
53
239
1,282
1,840
328
104
388
147
145
36
29
220
227
18
403
946
1,122
365
318

FAIR
VALUE

382
161
135
44
382
87
482
34
2,083
135
70
67
7
311
425
39
23
289
410
27
596
3
536
674
205
37
28
67
271
23
356
48
4,054
55
122
538
422
54
236
1,267
1,874
27
104
386
147
11
36
28
221
230
18
400
961
1,123
364
318
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Schedule of Investments As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 88.31% (continued)
04MD-PX83, 7.409%, 3/01/2023 t§x« Affirm 12/05/2022 $ 31§ 31 § 31
04ME-5I3C, 22.630%, 4/11/2023 1§x Affirm 10/14/2022 182 184 184
04MG-5E35, 28.500%, 7/28/2023 tx# Affirm 8/01/2022 714 747 15
04MU-TGQI, 35.600%, 11/25/2023 +§x Affirm 12/01/2022 104 108 108
04N7-Z6WM, 25.000%, 9/20/2023 18§x Affirm 9/23/2022 274 282 282
04NX-V0Q2, 29.570%, 4/24/2024 1§x Affirm 10/27/2022 104 108 108
0400-MOXT, 29.620%, 12/14/2022 tx#" Affirm 12/17/2021 278 288 22
0403-149U, 11.700%, 4/11/2022 tx#* Affirm 1/14/2022 127 129 10
0404-Z02N, 35.700%, 5/25/2023 1t§x Affirm 12/01/2022 332 332 335
040B-Z7BS, 29.760%, 5/23/2022 tx#" Affirm 11/26/2021 136 139 1
040H-W2H0, 28.000%, 5/07/2023 t§x Affirm 11/10/2022 47 47 47
040K-H982, 22.200%, 10/21/2025 tx Affirm 10/31/2022 4,714 5,057 5,071
040N-5J1P, 27.500%, 10/11/2023 18§x Affirm 10/14/2022 72 74 72
0400-K308, 29.690%, 12/28/2024 1§x# Affirm 1/03/2023 357 385 389
040R-ZLTM, 22.200%, 8/01/2023 1§x Affirm 8/04/2022 260 266 266
040S-WOVY, 28.000%, 4/21/2023 1t8§x Affirm 10/28/2022 8 8 8
04PI-ZCCO, 29.810%, 2/28/2023 tx#" Affirm 3/03/2022 379 374 30
04PO-8LNF, 29.520%, 4/19/2023 1§x Affirm 10/24/2022 222 224 224
04PY-X7TV, 29.900%, 7/13/2023 1§x Affirm 1/20/2023 486 497 493
04Q1-QNBN, 4.446%, 5/11/2023 t§x« Affirm 5/16/2022 129 127 127
04Q2-HVDU, 13.840%, 2/21/2024 t§x Affirm 2/24/2023 244 254 254
04Q3-RGPD, 34.140%, 11/07/2023 1§x# Affirm 11/10/2022 189 191 193
04QA-OTWN, 29.750%, 5/28/2023 1§x# Affirm 12/01/2022 93 94 95
04QD-A1H8, 28.296%, 11/07/2023 1§x Affirm 11/10/2022 1,437 1,484 1,485
04QD-KXYC, 10.840%, 5/17/2023 18§x Affirm 5/23/2022 199 201 202
04QF-VODE, 30.000%, 7/04/2023 18§x Affirm 1/09/2023 104 105 104
04QI-REFY, 28.000%, 2/07/2023 tx#" Affirm 2/11/2022 242 250 19
04RA-RBAJ, 23.700%, 2/15/2024 t§x Affirm 2/21/2023 105 109 109
04RB-AEV1, 30.630%, 3/06/2023 1§x Affirm 9/09/2022 12 12 12
04RL-MXNJ, 30.000%, 7/03/2023 1§x Affirm 1/06/2023 127 130 129
04RM-JJ5L, 29.120%, 12/12/2023 18§x Affirm 12/15/2022 189 192 194
04RO-BIR7, 29.710%, 1/07/2023 tx#" Affirm 1/13/2022 95 99 10
04RT-ZN98, 29.780%, 5/26/2022 tx#" Affirm 12/02/2021 155 156 12
04S8-478K, 19.750%, 3/19/2023 1§x Affirm 9/22/2022 142 142 143
04SK-FFEC, 11.880%, 11/14/2023 1§x Affirm 11/17/2022 154 159 160
04SL-WS8P, 29.640%, 5/14/2024 18§x Affirm 11/17/2022 212 212 215
04SM-HARX, 29.490%, 8/01/2024 1§x Affirm 2/06/2023 358 378 375
04SX-RX00, 29.890%, 7/17/2023 +§x# Affirm 1/20/2023 155 156 154
04TA-6TC8, 16.700%, 10/11/2023 t§x# Affirm 10/14/2022 429 442 443
04TH-134B, 27.500%, 7/03/2023 1§x# Affirm 1/06/2023 581 593 591
04TN-FOUW, 28.000%, 10/21/2023 18§x Affirm 10/28/2022 183 187 190
04TN-GMN4, 15.790%, 3/19/2023 18§x Affirm 9/22/2022 149 149 150
04UD-HZ67, 15.750%, 6/08/2023 1§x Affirm 6/13/2022 64 65 66
04UM-U68X, 29.720%, 1/18/2024 1§x Affirm 1/23/2023 320 315 319
04UN-02Z3, 26.500%, 3/28/2023 t+§x# Affirm 10/06/2022 185 185 188
04UP-PUV4, 15.986%, 4/12/2023 1§x Affirm 1/17/2023 174 173 172
04UQ-YIEA, 35.600%, 11/21/2023 1§x Affirm 11/25/2022 221 229 229
04UR-9LEP, 35.650%, 1/28/2024 1§x# Affirm 2/02/2023 1,183 1,205 1,228
04UT-CFA1, 7.321%, 3/12/2023 1§x« Affirm 12/15/2022 87 86 87
04UW-4AXY, 29.500%, 5/02/2023 1t§x Affirm 5/05/2022 42 42 42
04V5-GXGV, 15.820%, 11/25/2023 1§x Affirm 12/01/2022 152 158 158
04VE-FFQC, 29.810%, 2/21/2024 1§x Affirm 2/24/2023 567 592 590
04VG-TVSJ, 29.620%, 12/12/2023 18§x Affirm 12/15/2022 844 858 864
04VH-P3YV, 29.450%, 5/04/2023 +§x# Affirm 5/09/2022 38 38 38
04VN-UAT7N, 28.500%, 3/07/2023 1§x Affirm 3/10/2022 78 78 78
04VQ-RWXR, 18.900%, 7/22/2023 1§x Affirm 7/28/2022 105 107 107
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United States - 88.31% (continued)
04VY-4QDI, 19.900%, 10/19/2023 1§x
04W1-E2MW, 29.480%, 4/06/2023 1§x
04WF-7DDZ, 26.950%, 6/09/2024 1§x
04WG-H3GG, 19.900%, 10/19/2023 t§x
04WG-HFCO, 29.490%, 2/07/2023 tx#"
04WJ-3DWI, 29.810%, 2/21/2024 1§x
04WR-QDIS, 29.520%, 4/12/2023 t§x
04WZ-2TBD, 29.650%, 9/27/2023 t§x
04X3-ZHP6, 29.740%, 5/07/2023 1§x
04XA-23AC, 15.820%, 6/28/2023 t§x#
04XC-1QJ6, 29.600%, 6/20/2023 tx#
04XE-GGUE, 29.720%, 1/17/2024 t§x
04XF-EMOD, 17.900%, 8/10/2025 tx
04XH-31YF, 28.000%, 10/05/2023 1§x
04XM-4ZDB, 29.640%, 5/14/2024 1§x
04XV-MXMX, 29.650%, 5/28/2023 tx#
04XV-UP4Q, 15.740%, 4/07/2023 1§x
04XY-A4VM, 15.750%, 6/28/2023 1t§x
04Y7-KKG6, 28.500%, 5/14/2023 t§x
04YF-T510, 29.540%, 6/06/2023 tx#
04YK-WVBT, 29.230%, 1/28/2023 tx#"
04YU-LS9B, 27.100%, 5/03/2024 t§x
04YY-8AD4, 6.031%, 4/19/2023 1t§x«
04Z8-1ZMZ, 29.670%, 2/13/2025 t§x
04ZA-E3TG, 29.710%, 1/11/2024 1§x
04ZB-8NLQ, 29.710%, 1/17/2024 1§x
04ZK-HL2J, 26.500%, 10/21/2023 1§x
04Z0O-EP7A, 29.540%, 6/08/2023 1§x
04ZU-TAV4, 27.500%, 9/28/2023 t§x#
04ZW-4E80, 11.800%, 10/26/2022 tx#"
04ZX-T5K®6, 26.500%, 6/28/2023 t§xi#
0501-2QP2, 28.500%, 10/17/2023 t§x
0502-LOAL, 29.710%, 1/03/2023 tx#*
050D-KXUP, 29.670%, 11/23/2023 t§x#
050G-CBF2, 25.000%, 11/14/2023 1§x
050L-12S0, 4.421%, 5/17/2023 1§x«
050M-P7LY, 6.138%, 3/02/2023 t§x«
050N-BVPF, 27.100%, 3/06/2023 1§x
050S-1DR6, 29.640%, 5/21/2024 t§x
050Y-5332, 19.900%, 5/06/2023 t§x
051A-WZAZ, 28.500%, 11/14/2023 1§x
051B-GD95, 29.660%, 9/28/2023 t§x#
051H-LRUT, 28.000%, 10/17/2023 t§x
051J-FIIT, 33.490%, 11/21/2023 1§x
051Q-X4PV, 28.000%, 7/18/2023 1§x
051R-UYKB, 29.510%, 4/08/2023 t§x
051S-1YXO, 26.500%, 11/03/2023 1§x
051U-3044, 20.178%, 10/18/2023 1§x
051Z-1EKT, 29.810%, 2/07/2023 tx#"
0521-EFKL, 29.100%, 7/13/2023 t§x
0526-09MW, 26.500%, 3/11/2023 tx#
052A-9ZJR, 18.900%, 6/01/2024 1§x
052A-WXI5, 15.740%, 7/25/2023 1§x#
052G-8I0R, 28.000%, 7/08/2023 t§x
052I1-571C, 28.000%, 5/04/2023 +§x
052M-DGUX, 29.470%, 3/28/2023 tx#
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11/25/2022
7/21/2022
4/14/2022
11/07/2022
10/21/2022
2/10/2022
1/20/2023
3/17/2022
12/05/2022
7/28/2022
7/14/2022
5/09/2022
4/04/2022

AMOUNT

114
21
720
78
74
216
83
457
48
110
229
104
6,440
77
293
105
72
126
427
1,632
75
271
196
732
363
697
83
566
113
109
513
145
142
183
976
393
234
49
226
164
242
437
160
84
87
162
440
241
571
42
246
286
74
224
69
468

COST

$ 118
21
749
81
75
225
83
467
49
113
219
102
6,875
80
304
100
72
128
431
1,612
76
286
194
780
370
727
86
573
116
112
524
144
149
190
1,009
389
228
49
226
165
250
450
165
85
88
163
454
248
591
43
258
301
75
228
69
462
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FAIR
VALUE

118
21
757
81
46
224
83
473
49
114
18
103
6,885
78
308
1
72
129
431
131
6
284
194
776
372
725
87
574
118
9
528
147
1
192
1,012
388
234
49
231
165
251
456
166
86
89
164
454
249
46
43
20
300
76
228
69
98
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Schedule of Investments As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 88.31% (continued)
052P-HQDR, 19.900%, 4/19/2024 t§x Affirm 10/28/2022 $ 216 $ 227  $ 227
052R-DJ3G, 20.900%, 11/28/2023 t§x# Affirm 12/01/2022 142 147 148
052T-DF9G, 28.000%, 11/02/2024 t§x Affirm 11/07/2022 775 832 834
0530-9M4T, 25.000%, 8/09/2023 1§x Affirm 8/12/2022 345 353 353
0534-AM56, 29.650%, 9/28/2023 18§x# Affirm 10/06/2022 116 120 122
0537-GXMD, 11.790%, 7/11/2023 tx# Affirm 7/14/2022 106 110 19
053B-IKMK, 28.000%, 2/02/2024 1§x Affirm 8/05/2022 194 203 199
053B-OW3F, 25.000%, 2/08/2023 tx#" Affirm 2/11/2022 1,052 1,042 84
053C-9YH9, 33.990%, 1/28/2024 1§x# Affirm 2/02/2023 410 428 430
053E-BZ4S, 27.100%, 9/06/2023 18§x Affirm 9/09/2022 109 112 112
053M-M4E9, 27.500%, 12/12/2023 1§x Affirm 12/15/2022 276 281 282
053V-3GQQ, 27.100%, 5/04/2023 t§x Affirm 5/09/2022 154 155 155
053X-NWNG, 26.500%, 12/09/2023 t8§x Affirm 12/15/2022 145 151 151
054H-1UKZ, 26.500%, 11/28/2023 1§x# Affirm 12/01/2022 205 212 215
054J-2LI10, 19.900%, 10/03/2023 1t§x Affirm 10/06/2022 79 81 81
054K-LM3S, 22.720%, 5/14/2024 t§x Affirm 11/17/2022 509 537 535
054N-6TQX, 19.900%, 5/14/2024 +§x# Affirm 11/17/2022 166 174 171
054P-JAEV, 29.500%, 4/11/2023 1§x Affirm 4/14/2022 16 16 16
054T-CZPK, 27.500%, 4/11/2023 1§x Affirm 10/14/2022 96 97 97
054V-HL5B, 27.500%, 5/10/2023 1§x# Affirm 11/17/2022 130 131 131
0550-0O5UF, 22.900%, 8/16/2024 tx Affirm 2/21/2023 1,224 1,293 1,288
0550-XVKW, 15.780%, 10/11/2023 +§x# Affirm 10/14/2022 143 147 148
0556-EV30, 29.590%, 10/12/2023 1§x Affirm 10/17/2022 225 224 228
0559-8GWU, 25.000%, 6/28/2023 t§x Affirm 7/05/2022 35 35 36
055B-RSKD, 29.680%, 11/10/2023 1t§x Affirm 11/17/2022 1,466 1,488 1,502
055C-GNIN, 29.450%, 5/12/2023 tx# Affirm 5/16/2022 151 157 2
0562-2C6P, 29.510%, 4/04/2023 tx# Affirm 4/07/2022 709 700 57
0563-J4T4, 29.000%, 4/04/2023 1§x Affirm 4/07/2022 79 79 79
0563-QDZW, 26.500%, 4/13/2023 t§x# Affirm 10/17/2022 73 73 73
0566-9J7T, 19.900%, 5/07/2023 1§x Affirm 11/10/2022 39 39 39
056B-L4TX, 27.500%, 12/16/2023 1t§x Affirm 12/22/2022 228 237 238
056P-BH02, 19.750%, 4/25/2023 18§x Affirm 10/28/2022 73 74 74
056P-XFGQ, 22.200%, 4/05/2023 1§x Affirm 4/08/2022 31 31 31
056R-YVN4, 28.000%, 7/08/2023 t§x# Affirm 7/14/2022 229 232 198
056T-3ZFA, 29.750%, 5/19/2022 tx#" Affirm 11/26/2021 78 80 6
0575-GAET, 29.710%, 1/10/2023 tx#" Affirm 1/21/2022 78 75 12
0576-0FVC, 17.900%, 8/02/2023 1§x# Affirm 8/05/2022 179 183 183
0577-K64P, 29.610%, 12/06/2022 tx#" Affirm 12/09/2021 122 124 10
057D-20CH, 21.900%, 5/15/2023 t§x Affirm 2/21/2023 80 81 81
057J-AlJN, 29.660%, 9/28/2023 t§x# Affirm 10/03/2022 173 177 181
057K-5720, 15.920%, 5/03/2024 1+§x Affirm 11/07/2022 496 523 521
057L-X5BE, 27.500%, 3/15/2023 1+§x Affirm 3/18/2022 58 58 58
057Q-X0AJ, 29.590%, 10/04/2023 1§x Affirm 10/07/2022 374 371 376
057R-4RDX, 28.500%, 12/29/2022 tx#" Affirm 7/05/2022 662 675 53
057T-40V3, 29.500%, 4/11/2023 tx# Affirm 4/14/2022 40 39 16
057W-KK9E, 27.500%, 6/06/2023 1§x Affirm 6/09/2022 39 40 39
0580-JZXV, 23.900%, 6/09/2023 1§x Affirm 12/15/2022 172 176 175
058C-Z5M0, 29.570%, 4/24/2024 tx Affirm 10/27/2022 4,072 4,227 4,317
058E-91J7, 30.000%, 4/10/2022 tx#" Affirm 1/13/2022 22 22 2
058J-BEKR, 29.650%, 9/28/2023 1t§x Affirm 10/03/2022 158 162 162
058J-RLZO, 29.980%, 7/09/2023 1§x Affirm 1/12/2023 48 49 49
058L-1AlJ, 21.518%, 10/14/2022 tx#"« Affirm 7/18/2022 41 40 3
058M-VZBE, 29.520%, 4/26/2023 1§x Affirm 4/29/2022 257 259 262
058P-79DB, 19.750%, 4/07/2023 18§x Affirm 4/11/2022 68 69 69
058P-GGUW, 29.630%, 3/23/2023 1§x Affirm 9/29/2022 14 14 14
058R-11Y4, 26.500%, 5/12/2023 1§x Affirm 5/16/2022 39 39 39
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United States - 88.31% (continued)
058Z-24KN, 28.000%, 7/05/2023 t§x
058Z-B809, 29.680%, 11/26/2022 tx#"
0590-GLOR, 29.630%, 4/04/2023 1+§x#
0593-YQFA, 15.900%, 11/28/2022 tx#"
0594-E3QG, 28.000%, 11/28/2023 t§x#
0596-BCAP, 6.093%, 5/28/2023 t§x«
059C-9060, 28.500%, 6/28/2023 1+§x#
059C-QF47, 30.500%, 10/28/2023 t§x#
059M-BNUO, 29.650%, 10/03/2023 1§x
059N-3VA9, 28.500%, 1/12/2024 1§x
059N-DKIL, 30.510%, 4/11/2023 +§x
05A0-5CIJ, 29.580%, 10/11/2023 1§x
05A2-16CG, 30.000%, 8/15/2023 1§x
05AJ-FBIR, 30.000%, 5/14/2023 1§x
05AV-CLFN, 29.400%, 7/03/2023 t§x
05AV-E5R7, 22.900%, 12/13/2023 1§x
05AY-QEJB, 15.850%, 1/11/2024 t§x
05B0-LJEI, 28.500%, 4/12/2023 1§x
05BY-80ZN, 29.440%, 3/23/2023 txi#
05C1-WRPS5, 29.620%, 3/12/2024 1t§x
05C3-SC64, 15.710%, 3/28/2023 1§x
05C3-WLNT, 28.500%, 5/02/2023 t§x
05C5-DMWS5, 29.690%, 11/07/2023 1§x
05C6-HTR3, 35.770%, 2/21/2024 1§x
05CA-80AO0, 4.203%, 3/03/2025 t§x«
05CF-8TMN, 4.405%, 5/28/2023 t§x«
05CV-JMZ0, 29.560%, 9/19/2023 1§x
05DB-UH9D, 25.000%, 5/28/2023 t§x#
05DE-1SLT, 28.500%, 9/15/2023 18§x#
05DG-7XZN, 5.760%, 5/22/2023 t§x«
05DN-ADVN, 16.000%, 7/03/2023 t§x
05DS-PNEJ, 26.500%, 10/17/2023 t§x
05E9-15Z8S, 29.590%, 5/02/2023 t§x
05EP-2XIY, 26.500%, 4/04/2023 tx#
05ER-YNPE, 6.057%, 5/04/2023 t§x«
05EU-RZU9, 29.580%, 12/28/2022 tx#"
05EW-061M, 29.660%, 6/28/2023 1§x
05F0-1Q05, 28.000%, 4/03/2023 1§x
05F2-F4KX, 28.000%, 11/25/2023 t§x
05F9-XVW9, 29.500%, 8/10/2023 t§x
05FC-N6E9, 28.000%, 10/28/2023 1§x#
05FD-ZXD5, 19.900%, 12/14/2024 t§x
05FF-1XVD, 7.321%, 3/13/2023 t§x«
05FN-AE22, 26.200%, 1/03/2024 1§x#
05FP-ZPRY, 29.880%, 7/10/2023 1§x
05FQ-M9WS, 29.620%, 12/12/2023 t§x
05FT-CMGH1, 25.000%, 8/24/2023 1§x
05G6-WP3F, 22.200%, 4/05/2023 t§x
05GC-LDIH, 29.680%, 11/28/2023 t§x#
05GD-EH5H, 15.790%, 6/16/2023 t§x
05GD-QDI2, 4.821%, 8/28/2023 t§x«
05GH-YFP3, 11.205%, 11/20/2023 t§x«
05GN-4VYA, 15.000%, 7/17/2024 1§x
05GV-4WMP, 29.610%, 11/18/2024 t§x
05GV-X49Q, 28.000%, 10/11/2023 1§x
05GW-CP4E, 29.610%, 11/04/2024 1§x

PLATFORM

Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm

ACQUISITION DATE

1/09/2023
12/02/2021
4/07/2022
12/03/2021
12/01/2022
12/05/2022
7/05/2022
11/03/2022
10/06/2022
1/17/2023
10/14/2022
10/14/2022
2/21/2023
2/17/2023
1/06/2023
12/22/2022
1/17/2023
1/17/2023
3/28/2022
9/15/2022
4/04/2022
5/05/2022
11/10/2022
2/24/2023
3/11/2022
12/02/2021
9/22/2022
12/01/2022
9/19/2022
11/26/2021
1/06/2023
10/20/2022
5/05/2022
10/07/2022
11/10/2022
12/31/2021
1/03/2023
1/06/2023
12/01/2022
2/16/2023
11/03/2022
12/19/2022
12/16/2022
1/06/2023
1/13/2023
12/15/2022
8/29/2022
4/08/2022
12/01/2022
12/22/2022
9/01/2022
5/27/2022
1/20/2023
11/25/2022
10/14/2022
11/10/2022

$

AMOUNT

61
115
100
384
317
324
59
137
1,328
99
99
187
391
547
100
134
214
410
55
489
38
314
167
753
433
188
238
109
263
571
1,229
433
106
44
351
30
78
73
166
50
150
719
163
329
53
706
58
688
238
46
2,228
122
307
612
66
723

$

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.

Stone Ridge Funds

Annual Report

February 28, 2023

COST

63
118
101
391
322
319

60
140

1,368
103

99
191
402
554
100
139
218
410

58
514

38
317
164
782
399
186
243
1M1
261
569

1,256
446
108

45
347

29

78

73
172

51
154
772
160
323

54
718

59
691
246

47

2,176
113
325
656

68
775

FAIR
VALUE

62
9
79
31
329
317
61
140
1,366
102
99
191
401
551
99
137
219
406
10
508
39
317
167
780
396
185
243
112
266
562
1,249
448
107
18
347

79
73
174
51
154
772
162
324
54
720
59
691
249
47
2,161
116
324
656
66
773
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Schedule of Investments As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 88.31% (continued)
05H1-F96F, 29.540%, 6/08/2023 18§x Affirm 6/13/2022 $ 204 $ 203 $ 205
05H7-3B1K, 19.900%, 6/28/2023 1§x# Affirm 7/05/2022 59 60 61
05HN-QBCG, 28.000%, 6/28/2023 +§x# Affirm 7/01/2022 1,300 1,323 1,329
0512-DQLB, 21.750%, 12/28/2023 t§x Affirm 1/03/2023 110 114 115
0516-45WA, 29.620%, 12/09/2023 1§x Affirm 12/15/2022 268 273 274
051A-RX94, 11.700%, 10/19/2026 tx Affirm 10/27/2022 1,618 1,754 1,762
051G-YUKR, 29.620%, 1/26/2023 tx#" Affirm 1/31/2022 50 53 3
051J-5CDP, 29.900%, 7/11/2023 t§x# Affirm 1/17/2023 1,060 1,080 951
05IL-E2Y2, 29.450%, 5/04/2023 1§x# Affirm 5/09/2022 127 129 129
05IM-0W9G, 29.430%, 5/02/2023 +§x# Affirm 5/05/2022 46 46 46
0510-37M5, 27.100%, 5/04/2023 1§x Affirm 11/10/2022 99 100 100
051Y-0J16, 27.690%, 1/03/2024 1§x# Affirm 1/06/2023 581 603 600
05J8-FEMO, 29.620%, 12/09/2023 18§x Affirm 12/15/2022 303 314 314
05J9-5IMV, 29.710%, 1/10/2024 1§x Affirm 1/13/2023 215 220 220
05J9-FMXT, 22.660%, 4/11/2023 18§x Affirm 10/14/2022 38 38 38
05JA-IGX4, 28.000%, 10/04/2023 1§x Affirm 10/07/2022 81 84 83
05JA-WONS9, 29.620%, 12/21/2022 tx#" Affirm 12/27/2021 82 84 23
05JD-6TX8, 19.900%, 6/28/2023 1§x# Affirm 1/03/2023 103 105 106
05JQ-M2PR, 28.500%, 5/02/2023 1§x Affirm 5/05/2022 189 191 190
05JU-36HJ, 28.000%, 3/20/2024 1§x Affirm 9/23/2022 901 948 943
05JZ-TER2, 19.900%, 1/03/2024 t§x Affirm 1/06/2023 49 51 50
05JZ-Z98P, 24.950%, 10/21/2024 1§x Affirm 10/28/2022 947 1,020 1,044
05K0-SMQL, 29.810%, 2/04/2023 tx#" Affirm 2/10/2022 184 182 15
05K2-NGFV, 29.400%, 9/16/2022 tx#" Affirm 3/21/2022 46 47 4
05K7-K6JF, 33.990%, 5/28/2023 1§x Affirm 12/01/2022 139 140 141
05KB-L2XM, 15.780%, 6/09/2024 1§x Affirm 12/15/2022 245 259 259
05KJ-RH50, 28.000%, 4/04/2023 18x Affirm 4/07/2022 70 70 70
05KK-MVE7, 27.137%, 3/12/2023 1+§x« Affirm 12/16/2022 39 37 38
05KK-WO0QK, 29.810%, 2/09/2023 tx#" Affirm 2/14/2022 670 661 54
05KN-C7EG, 28.000%, 5/12/2023 t§x Affirm 5/16/2022 112 113 113
05KS-JTO8, 35.880%, 7/10/2023 +§x# Affirm 1/13/2023 155 158 132
05KV-0814, 29.997%, 3/26/2023 t§x# Affirm 9/29/2022 107 107 108
05KW-3PQY, 27.100%, 2/03/2023 tx#" Affirm 2/07/2022 170 179 14
05L3-P0Z5, 29.500%, 9/12/2023 18§x Affirm 9/16/2022 346 353 356
05L4-NQSE, 29.570%, 4/24/2024 t§x Affirm 10/27/2022 337 356 353
05L5-0YV9, 15.830%, 11/14/2023 1§x Affirm 11/17/2022 382 388 392
05LC-DZAS, 11.542%, 3/12/2023 t§x« Affirm 12/15/2022 202 197 200
05LF-3QUO, 28.500%, 9/06/2023 t§x# Affirm 9/09/2022 645 662 661
05LH-0OZZW, 10.840%, 10/11/2023 t§x Affirm 10/14/2022 76 78 78
05LK-YDNE, 29.690%, 7/12/2023 tx# Affirm 1/21/2022 157 147 13
05LM-65RV, 29.610%, 6/13/2023 tx# Affirm 12/16/2021 124 118 -
05LX-4EBI, 5.962%, 4/03/2023 t§x« Affirm 10/06/2022 44 43 43
05LZ-6527, 29.420%, 3/28/2023 18§x Affirm 4/04/2022 12 12 12
05LZ-JM90, 15.690%, 3/21/2023 t§x# Affirm 3/24/2022 69 68 70
05M1-333L, 27.100%, 10/12/2023 1§x# Affirm 10/17/2022 181 186 184
05MC-36G7, 29.810%, 2/13/2024 1§x Affirm 2/16/2023 3,399 3,427 3,401
05MC-T8IK, 11.790%, 4/03/2023 18§x Affirm 10/06/2022 22 22 22
05MC-ZF60, 12.000%, 5/04/2022 tx#" Affirm 2/10/2022 34 34 3
05ME-IRY8, 15.840%, 1/27/2023 tx#" Affirm 1/31/2022 151 154 32
05ME-WHGP, 15.810%, 12/16/2023 1§x Affirm 12/22/2022 91 92 93
05MG-BQNV, 27.500%, 11/07/2023 t§x Affirm 11/10/2022 1,148 1,186 1,187
05MO-ER2B, 29.470%, 7/05/2023 1§x# Affirm 7/08/2022 154 157 157
05MV-A7PQ, 29.900%, 7/18/2023 t8§x Affirm 1/23/2023 175 179 177
05N2-PKUJ, 30.000%, 8/15/2023 1§x Affirm 2/21/2023 91 93 93
05N9-0UZ6, 29.580%, 4/28/2024 t§x# Affirm 11/03/2022 315 327 329
05NB-OSGU, 26.810%, 9/19/2023 1§x Affirm 9/22/2022 229 236 237
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United States - 88.31% (continued)
05ND-UT6K, 29.710%, 1/13/2024 t§x
05NF-P9B4, 29.010%, 3/12/2023 1§x
05NI-CENG, 29.710%, 1/09/2024 1§x
05NJ-NFQB, 28.000%, 10/21/2023 t§x
05NL-VXRE, 35.770%, 2/21/2024 1§x
05NP-LQR®6, 26.500%, 2/13/2024 t§x
05NT-2JFM, 27.500%, 6/28/2023 t§x#
05NU-ZTY4, 15.800%, 12/28/2023 t§x
0508-D6HD, 29.620%, 3/28/2024 t§x#
050B-XWUS8, 26.787%, 3/12/2023 t§x«
050D-2N4E, 29.810%, 2/28/2023 t§x#"
050D-N6FL, 29.580%, 10/04/2023 t§x
050I-TU3V, 29.710%, 1/17/2024 t§x
050L-AZ7Z, 19.900%, 11/07/2023 1t§x
050S-WLR9, 7.592%, 3/09/2023 t§x«
050T-VEVK, 29.800%, 2/14/2023 tx#"
050V-VERE, 4.966%, 12/15/2023 t§x«
05P3-HWWM, 15.840%, 1/26/2023 tx#"
05P6-M6M3, 27.500%, 7/03/2024 tx
05PA-073W, 27.500%, 3/16/2024 t§x
05PC-66N3, 15.830%, 7/03/2023 1§x
05PH-1GN3, 24.950%, 9/19/2024 t§x
05PH-L8QI, 29.710%, 10/28/2023 +§x#
05PK-Z716, 28.000%, 7/08/2023 1§x
05PP-RWL2, 7.321%, 3/12/2023 1§x«
05PQ-D719, 28.000%, 11/22/2022 +x#"
05Q0-91SQ, 10.840%, 1/17/2025 tx
05Q0-L3FM, 27.100%, 5/10/2023 1§x
05Q5-4UE2, 15.810%, 5/28/2024 t§x#
05Q7-WJQO, 19.900%, 11/07/2023 1§x
05Q9-C1S6, 17.900%, 4/05/2023 t§x
05QM-2AMR, 29.410%, 7/13/2023 1§x
05QU-DZKA, 29.650%, 7/05/2023 1t§x
05QV-PTIA, 28.000%, 4/12/2023 t§x
05R3-NFPO, 29.620%, 12/23/2023 1§x
05R7-SUQI, 22.200%, 10/28/2023 t§x#
05RC-WIKO, 15.950%, 7/19/2023 1§x
05RE-AH9V, 15.700%, 3/27/2023 t§x
05RE-FX4J, 29.620%, 12/14/2022 tx#"
05RI-VDEN, 29.650%, 6/14/2022 tx#"
05RX-DWVJ, 29.450%, 5/28/2023 t§x#
05S85-IHAU, 29.710%, 1/12/2023 tx#"
05SL-CH9M, 19.750%, 5/01/2024 tx
05SU-RDRS3, 22.750%, 8/14/2023 t§x
05SW-HNYP, 15.000%, 5/07/2023 t§x
05SZ-BFO0T, 27.500%, 6/02/2023 t§x
05T0-1LI9, 22.200%, 5/04/2024 t§x
05T1-X2GH, 7.409%, 3/01/2023 t§x«
05T3-EVZI, 11.684%, 3/01/2023 t§x«
05T4-Y90I, 29.610%, 12/28/2023 t§x#
05TG-JDF4, 19.900%, 10/06/2023 t§x
05TM-VVB6, 29.520%, 4/11/2023 tx#
05TO-HLNN, 29.520%, 4/14/2023 1§x
05TZ-TVYV, 29.450%, 3/28/2023 tx#
05U9-1LNU, 28.500%, 4/17/2023 1§x
05UB-HZL6, 29.610%, 11/21/2024 1§x
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AMOUNT

$ 96
26
197
83
2,211
157
128
128
249
66
54
168
496
541
59
165
330
988
1,689
303
83
616
177
558
39
55
2,927
42
265
139
388
239
99
78
305
294
125
26
202
43
125
71
1,300
159
125
19
658
268
90
90
226
238
304
130
37
491

COST

$ 100
26
194
85
2,297
163
130
130
258
63
54
173
488
558
58
163
317
1,007
1,793
319
85
653
183
569
39
57
3,150
42
280
144
390
245
100
78
317
304
128
26
198
43
126
68
1,364
163
126
19
694
263
88
92
233
250
304
135
37
516
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FAIR
VALUE

99
26
195
86
2,290
163
131
132
265
65
54
172
493
559
59
13
318
79
1,754
316
84
653
182
569
39

3,148
42
283
143
390
243
100
79
313
308
128
26
16

M

1,360
163
126

19
689
267

90

93
232
102
308

57

37
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Schedule of Investments As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 88.31% (continued)
05UE-O0IU, 29.610%, 6/28/2023 18§x# Affirm 1/03/2023 $ 27 % 27 % 27
05V7-8V1P, 28.000%, 12/22/2022 tx#" Affirm 12/27/2021 288 293 23
05VJ-COFN, 29.510%, 4/11/2023 1§x Affirm 10/14/2022 48 48 48
05VJ-PGCO, 26.500%, 5/02/2023 1§x Affirm 5/05/2022 177 179 179
05VK-IIXD, 25.000%, 11/28/2023 +§x# Affirm 12/01/2022 235 243 245
05VM-YTAB, 29.810%, 2/28/2023 tx#" Affirm 3/03/2022 128 126 10
05VX-RYZG, 29.620%, 12/22/2022 tx#" Affirm 12/27/2021 249 254 20
05WB-FZZB, 33.490%, 5/18/2023 t§x Affirm 11/25/2022 313 316 317
05WN-V5LK, 29.710%, 1/10/2024 +§x Affirm 1/13/2023 861 897 895
05WU-QR6V, 29.710%, 1/24/2023 tx#" Affirm 1/27/2022 87 91 7
05WZ-X2CE, 27.000%, 6/01/2024 1§x Affirm 12/05/2022 277 292 290
05X0-4TJ2, 15.840%, 1/11/2024 t§x Affirm 1/17/2023 235 245 244
05XJ-O10M, 28.500%, 2/18/2023 tx#" Affirm 2/25/2022 824 814 453
05XZ-WH4H, 15.000%, 10/21/2024 1+§x Affirm 10/27/2022 703 747 748
05Y7-5YSQ, 15.830%, 6/12/2023 t§x# Affirm 12/15/2022 183 186 186
05Y9-SRYQ, 23.700%, 5/24/2023 t§x Affirm 5/27/2022 58 59 59
05YC-URE?7, 15.730%, 4/11/2023 1§x Affirm 4/14/2022 26 26 26
05YG-2387, 28.500%, 10/14/2023 18§x Affirm 10/20/2022 222 229 229
05YH-3Y5V, 4.980%, 1/28/2024 t§x« Affirm 2/02/2023 1,113 1,064 1,066
05Y1-B552, 29.520%, 4/28/2023 1§x Affirm 11/03/2022 37 37 37
05YM-7RRG, 25.000%, 5/04/2024 1+§x Affirm 11/10/2022 339 356 355
05YV-8150, 27.450%, 7/26/2023 18§x Affirm 7/29/2022 117 120 121
05YZ-C5IH, 18.000%, 3/28/2023 t§x# Affirm 1/06/2023 29 29 29
05Z8-2QK4, 28.500%, 1/03/2023 tx#" Affirm 1/06/2022 45 47 4
05ZC-lUQJ, 35.990%, 1/03/2024 +§x Affirm 1/06/2023 1,343 1,396 1,378
05ZC-PP1G, 20.000%, 1/10/2023 tx#" Affirm 1/13/2022 2,146 2,188 172
05ZG-37WU, 29.510%, 5/02/2023 1§x Affirm 5/05/2022 30 30 30
05ZI-119E, 29.590%, 10/11/2023 1§x Affirm 10/14/2022 134 137 137
05ZL-5FBL, 29.600%, 10/06/2023 t§x Affirm 10/11/2022 76 78 78
05ZS-1AID, 15.710%, 7/18/2023 1§x Affirm 7/21/12022 96 98 98
0601-HCTH, 18.900%, 9/15/2023 1§x Affirm 9/22/2022 112 115 115
060A-E7WG, 30.000%, 8/13/2023 t§x Affirm 2/16/2023 62 63 62
060G-04IG, 29.660%, 7/18/2024 1§x Affirm 1/23/2023 151 151 151
060I-KEPO, 29.420%, 3/07/2023 18§x Affirm 3/10/2022 16 15 16
060J-OWET, 28.000%, 3/01/2023 t§x Affirm 3/04/2022 5 5 5
060M-JE70, 29.450%, 5/09/2023 1§x Affirm 5/12/2022 118 120 119
060T-INRF, 28.000%, 4/01/2023 1§x Affirm 4/07/2022 331 332 332
060W-R4LG, 29.690%, 11/03/2023 1+§x Affirm 11/07/2022 434 448 447
060Y-FZPJ, 29.620%, 12/27/2023 t§x Affirm 12/30/2022 416 409 420
060Z-AHX9, 29.700%, 11/04/2023 t§x Affirm 11/10/2022 85 87 86
0611-SM21, 30.000%, 6/02/2022 tx#" Affirm 12/06/2021 428 421 34
0617-RI6C, 29.610%, 11/14/2024 1+§x Affirm 11/17/2022 683 734 739
061C-OFLG, 29.620%, 12/12/2023 1§x Affirm 12/15/2022 115 113 115
061L-OU40, 29.000%, 1/24/2023 tx#" Affirm 1/27/2022 30 30 2
061Q-A0HK, 28.500%, 6/12/2023 1§x Affirm 12/15/2022 83 85 85
061Q-QHXD, 27.472%, 10/05/2023 1t§x Affirm 10/11/2022 280 289 289
061T-5H1T, 16.700%, 1/18/2024 +§x Affirm 1/23/2023 428 446 446
0620-1PBS, 28.500%, 11/04/2024 t§x Affirm 11/10/2022 365 383 387
0620-E9RP, 4.396%, 5/23/2023 1§x« Affirm 11/26/2021 173 171 171
0629-C1GD, 29.930%, 7/18/2023 1§x Affirm 1/23/2023 75 75 75
062H-KEWK, 35.500%, 10/11/2023 t§x Affirm 10/14/2022 212 219 219
062K-Q70G, 29.600%, 9/19/2024 +§x Affirm 9/22/2022 845 901 908
062N-884B, 29.710%, 1/06/2024 1§x Affirm 1/12/2023 1,086 1,068 1,075
062Q-GT4Q, 30.000%, 8/01/2023 1§x Affirm 2/06/2023 114 116 115
062S-2PMY, 16.700%, 4/28/2023 1§x# Affirm 5/05/2022 64 65 65
062X-DD5T, 15.000%, 11/21/2023 1§x Affirm 11/25/2022 189 195 195
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As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL
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United States - 88.31% (continued)
0633-Y5CW, 29.660%, 7/01/2023 t§x
0637-3LKH, 29.460%, 8/01/2023 t§x#
0638-PFYF, 28.500%, 1/09/2024 t§x
063C-KPOG, 26.500%, 4/24/2024 1§x
063G-PJZV, 29.610%, 3/28/2023 tx#
063H-NZWS5, 29.590%, 6/12/2023 t§x
063J-ELQI, 29.720%, 5/26/2022 tx#"
063M-OOCR, 29.450%, 5/12/2023 1§x
063T-90TM, 15.670%, 3/07/2023 tx#
063T-XUAU, 29.810%, 3/08/2023 tx#
063U-DGHZ, 28.500%, 6/07/2023 t§x
0645-PK5U, 7.409%, 3/01/2023 t§x«
064B-LHEH, 29.760%, 5/28/2023 1§x#
064B-SKMP, 5.932%, 7/14/2023 t§x«
0641-5N3A, 35.990%, 8/16/2023 t§x
0641-AA6N, 28.120%, 7/17/2023 +§x
064J-HO2T, 27.500%, 10/28/2024 t§x
064X-2BMJ, 29.170%, 6/28/2023 1§x
0652-C327, 11.810%, 4/08/2023 t§x
0652-JIA5, 27.100%, 11/01/2023 1§x
0652-LNEW, 11.820%, 6/09/2023 1t§x
0657-945U, 19.750%, 3/02/2023 t§x
065B-BOCE, 32.460%, 4/28/2023 1§x
065E-L8XK, 19.900%, 12/12/2023 t§x#
065P-RSOM, 29.996%, 4/03/2023 1§x
066H-REN3, 15.750%, 6/28/2023 t§x
066K-LF3M, 27.100%, 3/09/2023 t§x
066N-PW79, 15.740%, 4/05/2023 t§x
066X-5Q3R, 20.087%, 11/07/2023 1§x
0671-MJ4V, 4.966%, 11/28/2023 t§x«
0671-P4G3, 27.950%, 8/14/2023 t§x
067F-Z30S, 29.550%, 6/07/2023 t§x
067H-2C1P, 29.520%, 4/28/2023 1§x
067M-HVMT, 28.000%, 11/03/2023 1§x
0670-2JNV, 29.810%, 2/07/2023 tx#"
0670-CQTO, 25.000%, 5/23/2024 t§x
067T-YBOQ, 29.440%, 5/11/2023 1§x
0688-KH5D, 15.840%, 1/26/2023 tx#"
068A-UPES, 29.650%, 9/12/2023 1§x
0680-1ZRM, 25.000%, 7/08/2023 1§x
0693-61QG, 29.710%, 1/19/2024 t§x
069F-FFOF, 15.730%, 4/26/2023 1§x
069G-AB33, 29.710%, 1/18/2023 tx#"
069I-WL9R, 28.500%, 10/19/2023 tx
069K-I1Y4E, 29.720%, 1/05/2024 1§x
069K-WFGT, 27.500%, 10/04/2024 1§x#
069L-DCPG, 27.100%, 10/13/2023 t§x
0690-5TB1, 27.100%, 9/12/2023 1§x
0690-HD9U, 22.930%, 7/24/2022 tx#"
0690-Y7WX, 28.000%, 4/24/2023 1t§x
069R-1UN1, 23.200%, 10/07/2023 1§x
069V-7QBN, 26.500%, 6/28/2023 t§x#
069Y-DVJZ, 25.000%, 7/05/2023 t§x
06A1-VWNB, 25.000%, 5/13/2023 1§x
06A7-1597, 27.500%, 12/28/2023 tx
06A7-NHZZ, 27.100%, 7/20/2023 1§x#

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.
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AMOUNT

127
187
476
263
157
32
18
97
57
326
47
37
151
226
450
42
657
201
49
175
128
320
98
171
57
167
12
67
116
M
70
55
121
183
345
272
55
425
93
87
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38
520
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399
161
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49
21
99
56
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76

COST

130
191
496
278
162
32
18
97
60
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46
36
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221
448
42
703
204
50
180
129
320
99
177
58
169
12
68
119
107
7
56
120
189
340
286
55
446
93
89
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38
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616
282
426
166
167
49
21
102
57
213
122
347
78

FAIR
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276
6
32
1
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5
26
47
37
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221
445
42
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205
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57
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56
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93
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625
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166
167

21
102
58
213
122
348
78

(Continued)



Schedule of Investments As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 88.31% (continued)
06AD-XLUA, 34.490%, 10/28/2023 1§x# Affirm 11/03/2022 $ 160 $ 164 $ 164
06AJ-NM47, 29.490%, 2/01/2024 18§x Affirm 8/04/2022 242 254 253
06AP-TZBF, 29.560%, 2/09/2024 1§x Affirm 8/12/2022 273 286 287
06AU-U3B8, 29.570%, 4/07/2024 1§x Affirm 10/14/2022 295 312 308
06AV-LQGM, 29.510%, 4/11/2023 1+§x Affirm 4/14/2022 24 24 24
06B3-F7LT, 29.760%, 12/28/2022 tx#" Affirm 1/06/2022 147 141 12
06BA-4LPR, 29.710%, 1/24/2023 tx#" Affirm 1/27/2022 28 27 5
06BB-KN5L, 29.810%, 2/07/2023 tx#" Affirm 2/10/2022 762 784 61
06BC-JFI5, 29.810%, 2/13/2024 1§x Affirm 2/16/2023 2,652 2,754 2,738
06BU-K3AU, 7.641%, 5/21/2023 1+§x« Affirm 2/24/2023 104 102 102
06BX-A3GR, 27.500%, 11/07/2023 t§x Affirm 11/10/2022 1,144 1,160 1,168
06C5-JY6R, 28.500%, 12/28/2023 1t8§x# Affirm 1/03/2023 325 319 329
06CA-RL7M, 29.680%, 11/28/2023 tx# Affirm 12/01/2022 635 645 512
06CB-4BX3, 29.450%, 5/28/2023 t§x# Affirm 6/03/2022 69 70 70
06CC-LCBYV, 29.660%, 6/19/2023 1§x Affirm 12/22/2022 190 192 192
06CC-V2H8, 19.900%, 4/17/2023 t§x Affirm 1/20/2023 129 130 130
06CD-78P4, 26.500%, 2/01/2024 1+§x Affirm 8/04/2022 187 196 192
06CI-JWK8, 28.500%, 5/04/2023 1§x# Affirm 5/09/2022 73 72 61
06CV-YT70, 29.480%, 1/05/2023 tx#" Affirm 7/08/2022 110 113 1
06CW-T78Y, 26.500%, 4/03/2023 18§x Affirm 1/06/2023 118 119 118
06CY-4LHV, 4.821%, 8/28/2023 1+§x« Affirm 9/01/2022 465 454 451
06D1-VYI1, 12.840%, 4/10/2023 1+§x Affirm 1/13/2023 47 48 48
06D5-NV18, 8.685%, 8/07/2022 tx#"« Affirm 2/10/2022 295 283 24
06D7-0TQZ, 29.520%, 4/13/2023 1§x Affirm 4/18/2022 61 61 62
06DE-TM90, 29.450%, 7/26/2023 1§x Affirm 7/29/2022 59 59 60
06DJ-AQ5W, 29.710%, 1/12/2024 +§x Affirm 1/17/2023 305 318 318
06DK-J5TD, 15.800%, 5/14/2024 tx Affirm 11/17/2022 2,493 2,617 2,615
06DP-BP15, 29.470%, 7/08/2023 1§x Affirm 7/14/2022 79 79 80
06DQ-NDQU, 11.820%, 4/28/2024 t§x# Affirm 11/10/2022 431 454 453
06DR-003T, 29.610%, 12/12/2023 1§x Affirm 12/15/2022 260 265 267
06DX-VJZN, 29.680%, 7/18/2023 tx# Affirm 1/21/2022 217 203 17
06E5-EJ09, 29.910%, 1/04/2023 tx#" Affirm 1/07/2022 35 34 3
06EB-YLJA, 29.820%, 4/03/2023 1§x# Affirm 1/06/2023 709 713 709
06EK-Z72N, 21.900%, 2/23/2024 tx Affirm 2/27/2023 112 117 117
06EN-RN1H, 11.850%, 11/02/2024 t§x# Affirm 11/07/2022 453 475 481
06EO-Q59L, 9.097%, 4/03/2023 t§x« Affirm 10/06/2022 42 41 41
06EY-MEQ1, 28.500%, 6/27/2023 1§x# Affirm 12/30/2022 78 79 80
06F8-PANR, 29.520%, 4/04/2023 1§x Affirm 10/07/2022 227 228 227
06FA-N4UX, 29.500%, 6/12/2023 1§x Affirm 12/15/2022 145 147 147
06FN-500N, 29.670%, 7/05/2023 t§x Affirm 7/08/2022 152 154 153
06FN-KX2P, 17.900%, 11/04/2023 t§x# Affirm 11/10/2022 183 189 189
06FO-Z0GT, 29.810%, 2/28/2023 tx#" Affirm 3/03/2022 152 150 12
06FS-0Z04, 29.710%, 1/09/2024 +§x Affirm 1/12/2023 384 400 399
06FY-RVT3, 11.870%, 1/18/2024 t§x Affirm 1/23/2023 20 21 20
06FZ-6BUZ, 35.990%, 8/17/2023 1§x Affirm 2/24/2023 109 108 108
06G7-21HT, 28.000%, 4/06/2023 1§x Affirm 4/11/2022 34 34 34
06G8-7374, 29.810%, 2/28/2023 tx#" Affirm 3/03/2022 411 422 33
06GA-DBN2, 28.000%, 3/13/2023 t8§x Affirm 12/16/2022 19 19 19
06GE-IJYM, 28.500%, 2/13/2024 1§x Affirm 2/16/2023 885 858 850
06GN-110Z, 22.730%, 6/01/2023 18§x Affirm 12/06/2021 244 248 247
06GT-ASGH, 32.490%, 7/03/2023 1§x Affirm 1/06/2023 215 218 215
06H5-1TKJ, 29.720%, 1/24/2023 tx#" Affirm 1/27/2022 25 26 1
06HB-KQAK, 29.680%, 2/07/2023 tx#" Affirm 11/10/2022 17 17 9
06HE-1XC4, 19.750%, 9/16/2024 tx Affirm 9/22/2022 1,392 1,475 1,476
06HO-02PR, 29.890%, 7/17/2023 1§x Affirm 1/20/2023 62 63 63
06HP-IB1E, 33.990%, 11/07/2023 1§x Affirm 11/10/2022 169 171 172
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Schedule of Investments As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 88.31% (continued)
06HQ-0KNG, 25.000%, 1/06/2024 1§x Affirm 1/12/2023 $ 105 $ 109 $ 108
06HU-W3RD, 27.500%, 3/08/2024 1§x Affirm 9/12/2022 220 232 230
06HY-J19J, 29.760%, 1/03/2024 t§x Affirm 1/06/2023 523 533 532
0611-7MAT, 29.510%, 4/20/2023 t§x Affirm 10/24/2022 142 142 143
061C-08MX, 27.500%, 3/07/2023 18§x Affirm 3/10/2022 218 218 219
061F-8HA4, 4.807%, 8/15/2023 t§x« Affirm 8/18/2022 485 475 474
06IR-Q2LS, 5.008%, 11/28/2023 t§x« Affirm 12/05/2022 783 755 751
061S-KVE2, 10.840%, 4/11/2023 1§x Affirm 10/14/2022 19 19 19
061T-6DO0I, 29.510%, 4/18/2023 1t§x Affirm 10/21/2022 111 112 112
06I1T-LUPK, 28.000%, 11/23/2023 18§x Affirm 11/28/2022 206 209 212
061T-POPB, 22.900%, 7/17/2023 1§x Affirm 1/20/2023 13 14 13
061T-VJC2, 28.000%, 5/14/2024 +§x Affirm 11/17/2022 334 352 350
061U-KB5C, 29.610%, 12/28/2023 1§x Affirm 1/03/2023 98 96 99
06J1-YDDP, 24.950%, 7/20/2023 1§x Affirm 7/25/2022 147 151 151
06J4-ZQ00, 29.710%, 1/04/2023 tx#" Affirm 1/07/2022 44 42 27
06JC-LSBP, 29.670%, 4/28/2023 t§x# Affirm 11/03/2022 62 63 62
06JD-HC2M, 26.500%, 7/25/2023 1§x Affirm 7/28/2022 816 832 843
06JF-0286, 29.540%, 6/08/2023 1§x Affirm 6/13/2022 233 236 236
06JM-RVIF, 29.520%, 4/11/2023 t§x Affirm 4/14/2022 62 62 62
06JQ-8BOM, 22.490%, 8/04/2022 tx#" Affirm 5/09/2022 193 195 15
06JS-D2P4, 29.680%, 11/28/2023 1+§x# Affirm 12/02/2022 739 765 773
06JX-FC3Y, 29.470%, 7/13/2023 tx# Affirm 7/18/2022 239 248 43
06JZ-16BG, 29.610%, 11/07/2024 1t§x Affirm 11/10/2022 550 589 588
06K0-3JUR, 28.500%, 1/03/2024 1§x Affirm 1/06/2023 1,205 1,255 1,238
06K7-AKIY, 28.500%, 10/28/2023 1§x# Affirm 11/03/2022 267 274 274
06KB-FG06, 30.000%, 7/18/2023 1§x Affirm 1/23/2023 48 49 49
06KD-OJPH, 29.620%, 3/13/2023 1§x Affirm 9/16/2022 54 54 54
06KE-8PAO, 19.900%, 5/25/2023 1§x Affirm 12/01/2022 109 110 110
06KR-0Y8S, 29.910%, 7/03/2023 18§x Affirm 1/06/2023 104 104 103
06KR-VBJO, 29.690%, 11/28/2023 +§x# Affirm 12/01/2022 138 143 145
06KS-GH7Z, 25.000%, 6/08/2023 1§x Affirm 6/13/2022 48 49 49
06KV-PO30, 29.610%, 6/10/2023 1§x Affirm 12/16/2021 59 58 59
06KV-PQI2, 27.500%, 10/11/2023 18§x Affirm 10/14/2022 180 185 185
06KW-4S57, 25.000%, 5/02/2023 18§x Affirm 11/07/2022 81 82 82
06KY-32WQ, 28.000%, 7/17/2023 1§x# Affirm 1/20/2023 59 60 60
06L5-74G3, 29.590%, 10/07/2023 18§x Affirm 10/14/2022 56 57 57
06LA-6HSG, 28.000%, 4/04/2023 t+§x# Affirm 4/07/2022 36 36 36
06LC-ONB6W, 22.900%, 7/03/2023 18§x Affirm 1/06/2023 88 90 89
06LE-4FJ6, 16.000%, 5/13/2023 +§x Affirm 2/16/2023 5,000 5,069 5,053
06LH-9W31, 29.710%, 1/18/2023 tx#" Affirm 1/21/2022 75 71 20
06LJ-V22A, 15.810%, 5/19/2023 18§x Affirm 11/26/2021 39 40 40
06LW-423R, 22.650%, 5/02/2023 1§x Affirm 5/06/2022 134 134 134
06LX-IS7V, 35.590%, 6/28/2023 t§x# Affirm 1/03/2023 132 135 136
06LZ-16XG, 10.840%, 4/07/2023 1+§x Affirm 4/11/2022 160 161 160
06MO0-2FH2, 28.000%, 9/12/2023 18§x Affirm 9/15/2022 62 64 64
06M2-VWGY, 27.500%, 10/14/2024 t§x Affirm 10/20/2022 518 553 558
06MC-XV2A, 14.700%, 6/01/2024 t8§x Affirm 12/05/2022 923 971 968
06MD-04TH, 29.660%, 7/05/2023 1§x Affirm 7/08/2022 54 54 54
06MK-6V2G, 15.830%, 11/28/2023 t§x# Affirm 12/02/2022 173 175 179
06MK-9BEM, 28.000%, 11/07/2023 t§x Affirm 11/10/2022 81 84 84
06MN-RMV8, 30.000%, 8/13/2023 t8§x Affirm 2/16/2023 73 74 74
06MU-NXMF, 22.200%, 5/21/2024 tx# Affirm 11/25/2022 402 429 73
06MW-SS8F, 15.840%, 1/28/2024 1§x Affirm 2/02/2023 349 364 367
06MX-9WZQ, 15.710%, 7/22/2023 tx# Affirm 7/28/2022 499 518 40
06MX-MU3T, 29.460%, 5/17/2023 tx# Affirm 5/20/2022 98 97 8
06MY-TVBP, 27.100%, 10/28/2023 t§x Affirm 11/03/2022 190 196 198

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
Stone Ridge Funds | Annual Report | February 28, 2023

76



Schedule of Investments As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 88.31% (continued)
06NO-WEVK, 28.000%, 1/17/2024 18§x Affirm 1/20/2023 $ 140 § 146  $ 146
06N6-OADR, 29.520%, 4/12/2023 1§x# Affirm 4/15/2022 40 40 41
06N7-3SMO, 29.530%, 6/28/2023 t§x# Affirm 7/05/2022 54 55 56
06NA-LLOH, 21.252%, 10/05/2022 tx#"« Affirm 7/08/2022 93 88 7
06NC-D19J, 29.660%, 6/28/2023 1§x# Affirm 1/03/2023 272 276 279
06NC-RGXB, 30.000%, 8/16/2023 1t§x Affirm 2/21/2023 94 96 96
06NE-23UK, 29.710%, 1/24/2023 tx#" Affirm 1/27/2022 38 40 12
06NJ-6X12, 29.540%, 6/28/2023 18§x Affirm 7/01/2022 107 108 110
06NJ-YIUL, 29.650%, 9/12/2023 1+§x Affirm 9/15/2022 302 308 310
06NK-4J32, 29.430%, 3/14/2023 1§x Affirm 3/17/2022 34 34 34
06NR-51PI, 29.540%, 6/06/2023 18§x Affirm 6/09/2022 227 227 228
06NS-KQMD, 29.470%, 7/25/2023 1§x Affirm 7/28/2022 200 199 204
06NU-8S4E, 4.807%, 10/11/2023 18§x« Affirm 10/14/2022 2,690 2,613 2,613
0601-1F61, 35.540%, 12/09/2023 1§x Affirm 12/15/2022 150 156 155
0602-P35I, 29.650%, 6/12/2023 18§x Affirm 12/15/2022 46 46 46
060D-PKTO, 29.990%, 4/04/2023 1§x Affirm 1/09/2023 167 168 167
060I1-R18V, 29.650%, 9/22/2023 1§x Affirm 9/26/2022 374 371 379
060L-CHBA, 27.100%, 7/18/2024 t§x Affirm 1/23/2023 309 329 328
060N-0UHD, 4.459%, 5/28/2023 t§x« Affirm 6/03/2022 427 422 422
060N-CSXV, 7.409%, 3/01/2023 1§x« Affirm 12/05/2022 60 59 60
060S-JZPN, 29.600%, 6/10/2023 tx# Affirm 12/16/2021 208 198 17
060T-4R96, 29.380%, 7/17/2023 18§x Affirm 1/20/2023 72 73 72
060W-IB7L, 29.430%, 3/14/2023 1§x Affirm 3/17/2022 71 71 72
060Z-SD5Y, 30.000%, 1/03/2023 tx#" Affirm 1/06/2022 279 293 22
06P0-HFHG, 29.440%, 5/26/2023 1§x Affirm 5/31/2022 40 39 40
06P4-0OF19, 29.450%, 5/13/2023 1t§x Affirm 5/19/2022 34 34 34
06P6-V7RR, 30.000%, 2/02/2024 1§x Affirm 2/06/2023 181 188 186
06PE-PFA8, 29.630%, 6/12/2023 1§x Affirm 12/15/2022 57 58 58
06PF-571D, 29.550%, 8/09/2025 1x Affirm 8/12/2022 3,941 4,215 4,160
06PJ-YLBF, 27.100%, 5/07/2023 1§x Affirm 11/10/2022 235 238 237
06PQ-9SNP, 4.421%, 4/05/2023 1§x« Affirm 4/08/2022 447 445 444
06PQ-WVV9, 29.520%, 4/13/2023 t§x# Affirm 4/18/2022 68 68 69
06Q0-2XKQ, 18.900%, 3/06/2023 1§x Affirm 9/09/2022 48 48 48
06Q5-OWT5, 28.000%, 5/12/2023 tx# Affirm 5/16/2022 60 62 5
06Q6-CW5M, 27.100%, 12/27/2022 tx#" Affirm 12/31/2021 31 32 2
06QF-I3LL, 4.807%, 9/06/2023 t§x« Affirm 9/09/2022 993 969 968
06QN-0XOl, 5.996%, 3/27/2023 1§x« Affirm 9/30/2022 36 35 36
06R0-VYUM, 4.821%, 8/28/2023 t8§x« Affirm 9/01/2022 2,414 2,358 2,342
06RC-4MGR, 29.170%, 8/02/2024 t§x Affirm 2/06/2023 348 367 364
06RI-D8KU, 15.740%, 4/14/2023 tx# Affirm 4/18/2022 165 174 13
06RM-RM20, 29.700%, 1/24/2023 tx#" Affirm 1/27/2022 26 25 2
06RX-M2PV, 29.710%, 1/20/2023 tx#" Affirm 1/24/2022 524 501 42
06S1-3TJV, 28.000%, 4/11/2023 18§x Affirm 4/14/2022 164 165 165
06S4-QK93, 4.421%, 5/02/2023 t§x« Affirm 5/05/2022 87 86 86
06SE-L1KM, 15.810%, 6/12/2023 1§x Affirm 12/15/2022 229 234 233
06SG-4ZA9, 30.000%, 7/28/2023 t§x# Affirm 2/02/2023 124 127 125
06SH-GYVC, 29.900%, 1/03/2024 t§x# Affirm 1/06/2023 350 356 350
06SH-MAGU, 29.630%, 8/01/2024 1§x Affirm 8/04/2022 703 755 761
06S0O-GXON, 27.500%, 9/06/2023 1+§x# Affirm 9/09/2022 263 270 269
06SS-BA3I, 28.500%, 1/10/2023 tx#" Affirm 1/13/2022 1,464 1,488 117
06T0-AJK7, 27.000%, 3/12/2023 1§x Affirm 12/15/2022 32 32 32
06T2-16JF, 29.690%, 1/14/2023 Tx#" Affirm 1/21/2022 86 83 7
06T9-MOKF, 29.680%, 11/04/2023 18§x Affirm 11/10/2022 207 204 206
06TF-RWOF, 29.650%, 9/08/2023 1§x Affirm 9/12/2022 161 164 165
06TP-Z5MJ, 29.520%, 4/13/2023 1§x# Affirm 4/18/2022 292 294 295
06TX-NHN7, 29.470%, 3/19/2023 1§x Affirm 12/22/2022 41 41 42
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United States - 88.31% (continued)
06U1-D96C, 29.680%, 11/19/2022 +x#"
06U6-CHD8, 29.900%, 1/03/2024 t§x
06UB-E5YY, 29.730%, 5/28/2024 t§x
06UC-HDFZ, 10.840%, 9/06/2023 t§x
06UD-DSOL, 29.660%, 9/28/2023 tx#
06UL-IK7I, 32.358%, 6/28/2023 1§x#
06UZ-G6PY, 29.670%, 6/19/2023 t§x
06UZ-ZSBW, 29.670%, 6/16/2023 1t§x
06V9-D47E, 29.430%, 5/05/2023 tx#
06V9-ZCVK, 29.680%, 11/04/2023 1§x#
06VG-A34B, 18.900%, 5/07/2024 t§x
06VJ-TZSP, 4.421%, 4/05/2023 t§x«
06VP-9RST, 4.434%, 7/14/2023 1§x«
06VP-TM2M, 29.620%, 6/21/2023 tx#
06VQ-PEWJ, 20.900%, 1/17/2024 t§x
06VZ-UKY®6, 29.710%, 1/13/2024 1§x
06W1-MAHX, 27.100%, 4/03/2024 1§x
06W2-0F2X, 15.840%, 1/17/2024 1§x
06W6-SCYD, 16.000%, 7/17/2023 1§x
06W6-XWWY, 11.870%, 11/14/2023 1t§x
06W9-EZG7, 29.690%, 11/15/2022 tx#"
06WG-0I11, 29.470%, 3/28/2023 t§x#
06WI-BJFH, 29.750%, 5/01/2024 1§x
06WI-GWXO0, 15.840%, 1/28/2023 tx#"
06WJ-GVI0, 30.000%, 5/17/2022 tx#"
06WL-OD2V, 23.700%, 5/03/2023 t§x
06WQ-IDDA, 7.592%, 3/09/2023 1§x«
06WY-UABC, 29.900%, 6/28/2023 t§x#
06X1-8W2L, 29.630%, 4/01/2023 t§x
06X3-618P, 28.000%, 10/28/2024 1§x#
06XC-5FPW, 28.500%, 4/26/2023 t§x
06XJ-RSJH, 28.000%, 4/04/2023 t§x
06XV-DKN3, 26.500%, 11/14/2025 tx
06XV-U5Q9, 29.460%, 5/28/2023 18§x#
06XZ-VYM7, 29.510%, 4/25/2023 t§xi#
06Y0-UK54, 28.000%, 1/12/2023 tx#"
06Y3-24Y1, 35.590%, 11/28/2023 t§x
06YD-TGT7Y, 28.000%, 12/19/2023 t§x#
06YD-WK4X, 29.670%, 11/25/2023 1§x
06YF-G5E6, 20.000%, 8/17/2023 1§x
06YG-C98H, 12.840%, 11/21/2024 t§x
06YM-ON1W, 29.670%, 6/28/2023 1§x
06YN-GH9J, 33.990%, 11/28/2023 +§x#
06YS-W72Y, 25.000%, 4/28/2023 1§x#
06ZC-8AJT, 28.000%, 7/09/2023 1§x
06ZH-H2G8, 29.470%, 7/12/2023 t§x
06ZQ-SJVO, 29.570%, 4/28/2024 txi#
06ZR-0792, 28.000%, 4/11/2023 t§x
06ZS-KUSH, 19.900%, 6/28/2023 t§x#
06ZT-369Q, 27.500%, 5/14/2024 t§x
06ZY-MKP1, 28.000%, 4/11/2024 1§x
0700-1LTL, 28.500%, 11/28/2022 tx#"
0705-CWEG, 21.900%, 11/07/2023 1t§x
070C-LKP2, 29.620%, 12/28/2023 1§x#
070E-MV60, 26.500%, 11/07/2023 t§x
070H-HJFG, 23.700%, 12/01/2024 t§x

PLATFORM

Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm

ACQUISITION DATE

11/26/2021
1/06/2023
12/05/2022
9/09/2022
10/06/2022
1/03/2023
12/23/2022
12/22/2022
5/09/2022
11/10/2022
11/10/2022
4/08/2022
7/18/2022
12/27/2021
1/20/2023
1/20/2023
10/06/2022
1/20/2023
1/20/2023
11/17/2022
11/18/2021
4/04/2022
11/04/2022
2/03/2022
2/22/2022
11/07/2022
12/15/2022
1/06/2023
4/07/2022
11/03/2022
4/29/2022
4/07/2022
11/17/2022
6/03/2022
4/28/2022
1/18/2022
12/01/2022
12/22/2022
12/01/2022
2/24/2023
11/25/2022
1/03/2023
12/01/2022
11/03/2022
1/12/2023
7/15/2022
11/03/2022
4/14/2022
7/05/2022
11/17/2022
10/14/2022
12/03/2021
11/10/2022
1/06/2023
11/10/2022
12/05/2022

$

AMOUNT

406
767
316
75
336
186
198
54
278
334
156
96
234
385
578
212
204
155
70
136
107
27
242
87
185
176
45
95
76
537
142
19
1,200
69
197
64
75
1,221
161
348
483
110
141
56
376
207
1,687
58
325
333
340
92
344
505
183
903

$
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COST

425
755
335

77
348
189
201

55
285
329
164

95
230
368
602
208
215
162

72
140
109

27
243

87
184
178

44

97

76
574
142

19

1,287

70
196

66

77

1,268
166
358
517
112
144

57
385
211

1,752

59
331
351
359

93
356
525
189
971

$

FAIR
VALUE

32
738
336

77
27
163
201
55
22
335
160
95
229
31
601
211
211
162
72
140
9
27
243
84
15
177
45
98
76
574
144
19
1,287
70
199
5
78

1,266
167
357
519
112
147

57
383
211

1,810

59
334
350
355

356
534
189
972
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United States - 88.31% (continued)
070M-PDAR, 22.570%, 5/09/2023 1§x Affirm 5/12/2022 $ 4 % 4 % 44
070P-MY95, 19.900%, 5/28/2023 1§x Affirm 6/03/2022 86 87 88
070Q-DDJ9, 29.530%, 4/12/2023 t§x Affirm 10/20/2022 15 15 15
070S-ASDX, 25.000%, 5/25/2024 t§x# Affirm 12/01/2022 409 432 436
070S-ZZ6U, 26.500%, 10/19/2024 tx Affirm 10/27/2022 2,988 3,183 3,176
070W-WI2X, 27.500%, 6/28/2024 t§x# Affirm 1/06/2023 324 344 348
070X-D8XO0, 29.910%, 7/17/2023 t§x Affirm 1/20/2023 110 110 109
0711-L8KX, 26.200%, 1/25/2023 tx#" Affirm 7/28/2022 930 948 227
0714-3WAB, 11.928%, 7/28/2023 18§x Affirm 2/02/2023 135 139 139
0714-DQ2Y, 25.000%, 3/14/2023 t§x Affirm 3/17/2022 39 39 39
071H-HL3L, 29.650%, 1/21/2024 tx# Affirm 1/27/2022 312 287 103
0722-JU7Y, 29.810%, 12/01/2022 tx#" Affirm 12/06/2021 242 247 19
0722-UK1K, 29.680%, 11/03/2023 1§x Affirm 11/07/2022 412 425 422
072D-NSWS, 28.500%, 9/02/2023 1t§x Affirm 9/09/2022 1,068 1,061 1,071
072F-0IR7, 11.860%, 5/01/2023 t§x Affirm 11/04/2022 224 227 226
0721-138N, 29.710%, 1/18/2023 tx#" Affirm 1/21/2022 146 140 12
0720-UZz4J, 31.300%, 1/09/2024 +§x Affirm 1/12/2023 299 311 309
072T-M73B, 26.500%, 3/25/2023 18§x Affirm 3/31/2022 11 11 12
0732-7WNS5, 29.590%, 10/11/2023 1t§x Affirm 10/14/2022 281 278 282
0735-5G3K, 29.710%, 1/10/2023 tx#" Affirm 1/21/2022 1,260 1,226 101
0738-LM2N, 26.500%, 11/03/2023 1§x Affirm 11/07/2022 140 145 145
073A-5RNG, 29.510%, 4/13/2023 tx# Affirm 4/18/2022 112 116 9
073B-YS69, 29.600%, 12/07/2023 1§x Affirm 12/10/2021 282 288 293
073E-EK03, 30.000%, 8/13/2023 t§x Affirm 2/16/2023 1,000 1,019 1,013
073J-PA0G, 20.900%, 7/13/2023 1§x Affirm 1/20/2023 266 273 272
073X-3KEB, 29.600%, 10/11/2023 1§x Affirm 10/14/2022 88 90 90
073Y-YJE3, 30.000%, 8/14/2023 1§x Affirm 2/17/2023 29 29 29
073Z-CPYQ, 27.100%, 12/12/2023 1§x Affirm 12/15/2022 140 145 145
073Z-P10Y, 29.700%, 3/07/2024 t§x Affirm 9/12/2022 304 314 317
0742-XYN2, 26.500%, 3/07/2023 18§x Affirm 3/10/2022 45 45 45
074F-G9GM, 7.321%, 4/09/2023 1+§x« Affirm 1/12/2023 170 169 169
074R-A18X, 21.900%, 6/09/2023 18§x Affirm 12/15/2022 53 54 54
074V-T90S, 5.952%, 5/07/2023 1§x« Affirm 11/10/2022 249 246 246
074Z-P15Y, 6.234%, 8/02/2023 1+§x« Affirm 2/06/2023 4,549 4,434 4,444
0754-NR5U, 29.650%, 5/25/2024 t§x Affirm 12/02/2022 246 256 261
0757-PZFB, 26.500%, 12/12/2023 1§x Affirm 12/15/2022 140 145 145
0759-YOPI, 28.000%, 5/21/2024 18§x Affirm 11/25/2022 235 249 248
075D-JG5D, 29.000%, 11/24/2022 tx#" Affirm 11/29/2021 777 792 62
075H-N8RF, 29.790%, 2/13/2024 +§x Affirm 2/16/2023 203 204 203
075H-U1DD, 20.000%, 9/19/2025 tx Affirm 9/22/2022 3,574 3,825 3,733
075J-9TLO, 28.500%, 1/05/2024 1§x Affirm 1/09/2023 1,040 1,081 1,073
075L-EDKU, 29.500%, 4/20/2023 1§x Affirm 4/25/2022 19 19 20
075Q-4W1N, 19.900%, 3/12/2023 t§x Affirm 12/15/2022 21 21 22
075Q-6GM9, 29.640%, 11/28/2023 tx# Affirm 12/03/2021 880 949 70
075Q-R69F, 29.660%, 9/23/2023 1§x Affirm 9/29/2022 95 98 99
0767-M00I, 19.750%, 4/26/2023 1§x Affirm 4/29/2022 28 29 29
0768-282K, 27.500%, 12/08/2025 tx Affirm 12/15/2022 1,310 1,407 1,405
076A-CX8W, 28.000%, 3/28/2024 +8§x# Affirm 10/06/2022 231 243 245
076K-CQT1, 25.000%, 11/07/2023 t§x# Affirm 11/10/2022 315 325 323
076L-TBX1, 30.000%, 4/03/2023 t§x Affirm 1/06/2023 109 109 109
076T-FEHS, 28.500%, 5/02/2023 t§x Affirm 5/05/2022 67 67 67
076V-8DZB, 28.000%, 7/03/2023 18§x Affirm 1/06/2023 43 43 43
076Y-OHOJ, 11.900%, 5/21/2023 18§x Affirm 11/25/2022 46 46 47
076Z-EYFI, 28.000%, 4/24/2024 18§x Affirm 10/28/2022 221 234 233
0771-6GUO, 30.000%, 6/16/2024 tx Affirm 12/23/2022 1,223 1,296 1,296
0775-1QlZ, 29.580%, 10/25/2023 1§x Affirm 11/03/2022 125 128 130
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United States - 88.31% (continued)
0777-EPNB, 29.490%, 11/10/2023 tx#
077G-ZNBD, 29.550%, 2/18/2024 1§x
0771-FUHN, 28.000%, 5/07/2024 1§x
077K-O3XB, 29.660%, 9/19/2023 t§x
0782-9AJ4, 27.100%, 4/17/2023 1§x
0784-RU0Z, 29.470%, 3/27/2023 1§x
078A-3ERC, 4.821%, 10/13/2023 t§x«
078E-ZERC, 5.952%, 7/03/2023 1t§x«
078K-9QP1, 28.000%, 9/20/2023 1§x
078L-5VFQ, 5.996%, 3/06/2023 t§x«
078L-6J40, 28.000%, 11/07/2024 tx
078L-LZ2Y, 6.067%, 3/07/2023 t§x«
078Q-MTBI, 30.000%, 5/03/2023 t§x
078V-K7ZI, 26.500%, 2/18/2024 t§x
0791-C550, 29.520%, 4/05/2023 1§x
0795-G8K9, 29.620%, 3/28/2023 t§xi#
0797-CL23, 27.100%, 3/19/2024 t§x
079C-AJWF, 4.835%, 8/28/2023 1§x«
079E-3KUI, 23.700%, 12/12/2023 t§x
079M-BV6V, 29.480%, 7/11/2023 +§x
079R-RRVZ, 11.829%, 3/14/2023 t§x«
079V-3958, 22.780%, 1/28/2023 tx#"
079X-7LPF, 18.900%, 5/04/2023 1§x
07A2-KZQ3, 19.575%, 8/22/2023 tx
07A3-V52G, 35.990%, 5/23/2023 tx
07AB-A7KX, 28.000%, 12/07/2022 tx#"
07AD-9H23, 15.820%, 9/28/2023 t§x
07AG-2PGP, 27.100%, 11/07/2023 t§x
07AI-WYTR, 27.100%, 9/07/2023 1§x
07AL-TJQB, 16.700%, 10/28/2023 t§x#
07B5-OBLS, 28.000%, 7/18/2024 t§x#
07B7-FIR4, 27.500%, 11/14/2023 1t§x
07B9-QFTF, 28.500%, 3/07/2023 t§x
07BX-CFO0C, 29.470%, 7/25/2023 t§x
07BX-G4M4, 29.660%, 11/04/2023 t§x
07BX-OF5K, 29.770%, 5/07/2023 t§x
07CG-04IG, 5.952%, 6/01/2023 t§x«
07CG-YDIF, 29.820%, 2/07/2023 x#"
07CH-2FQY, 29.710%, 1/28/2023 tx#"
07CJ-7M59, 15.840%, 11/28/2023 t§xi#
07CV-9KE3, 15.770%, 10/24/2023 1§x
07DG-NKSX, 5.952%, 5/28/2023 1§x«
07DJ-BBVW, 11.870%, 6/12/2023 1§x
07DT-9AXS5, 11.684%, 3/01/2023 t§x«
07DU-QTMQ, 29.570%, 6/09/2023 1§x
07DU-SI177, 29.690%, 11/18/2022 tx#"
07E1-YB1E, 29.610%, 12/28/2023 t§x#
07E2-5XK2, 29.620%, 12/03/2022 tx#"
07EG-MLPS, 29.680%, 11/04/2023 1§x
07EG-QVLU, 15.740%, 10/04/2022 tx#"
07EH-23YR, 15.997%, 4/11/2023 1§x
07EO-A2PU, 19.900%, 6/15/2023 1§x
07EZ-2R7F, 7.321%, 4/17/2023 1§x«
07F3-E91S, 19.900%, 9/28/2023 t§x#
07F5-JO2N, 27.497%, 2/28/2023 +§x"«
07F5-OFRS, 29.650%, 7/17/2024 1§x

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.
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1,320
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1,267
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78
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16
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COST

1,348
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1,098
1,243
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1,528
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16
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178
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17
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Schedule of Investments As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 88.31% (continued)
07F6-GYDB, 11.860%, 7/09/2024 tx Affirm 1/12/2023 $ 2,248 $ 2339 § 2,353
07F8-9NEE, 19.900%, 4/04/2023 1§x Affirm 4/07/2022 66 67 67
07FB-B615, 26.500%, 4/21/2024 t§x# Affirm 10/28/2022 364 384 383
07FD-V5SB, 28.000%, 10/24/2023 t§x Affirm 10/27/2022 165 170 171
07FQ-T4NQ, 28.000%, 6/02/2023 1§x Affirm 6/06/2022 284 288 288
07FR-MAYZ, 27.500%, 8/25/2023 tx Affirm 7/28/2022 57 58 59
07FX-3JP4, 29.520%, 4/11/2023 18§x Affirm 4/14/2022 38 38 38
07G0-X8M1, 29.620%, 12/28/2023 1§x Affirm 1/03/2023 2,265 2,224 2,289
07G6-311B, 22.200%, 4/09/2023 18§x Affirm 1/12/2023 56 56 56
07G6-LVJK, 18.900%, 12/20/2023 t§x Affirm 12/23/2022 594 617 617
07GV-ZHA7, 27.840%, 1/03/2023 tx#" Affirm 1/06/2022 840 803 67
07GX-K81B, 29.520%, 4/13/2023 1§x Affirm 4/18/2022 49 49 49
07H6-H7JT, 28.000%, 11/14/2024 18§x Affirm 11/17/2022 469 492 500
07H9-4TOX, 4.421%, 4/12/2023 18§x« Affirm 4/15/2022 32 32 32
07HD-7PEOQ, 29.450%, 5/28/2023 t§x# Affirm 6/03/2022 74 75 74
07HE-QZEO, 29.680%, 11/22/2022 tx#" Affirm 11/26/2021 290 304 23
07HI-2ID7, 29.730%, 1/19/2023 tx#" Affirm 1/24/2022 108 104 9
07HZ-URLYV, 28.000%, 10/28/2024 +§x# Affirm 11/03/2022 491 525 535
07HZ-ZTTY, 29.680%, 6/12/2023 t§x Affirm 12/15/2022 99 101 101
0711-OZL8, 4.910%, 4/25/2023 18§x# Affirm 10/28/2022 351 353 358
0713-JOBH, 28.000%, 8/01/2023 18§x Affirm 8/04/2022 128 130 130
0714-8DNO, 28.000%, 12/09/2023 1§x Affirm 12/15/2022 224 232 232
0719-VVOA, 28.500%, 11/14/2023 1§x Affirm 11/17/2022 3,334 3,281 3,341
0719-YT8I, 25.000%, 5/01/2023 t§x Affirm 11/04/2022 141 142 141
07IF-MKTO, 15.000%, 5/03/2023 1§x Affirm 11/07/2022 212 214 214
071H-XNV2, 29.580%, 10/05/2023 1§x# Affirm 10/11/2022 273 279 280
0711-ZQR4, 29.600%, 8/01/2023 t§x Affirm 8/04/2022 97 99 98
071J-99NJ, 15.000%, 6/14/2023 t§x Affirm 12/19/2022 62 63 63
071P-YSG4, 29.000%, 5/25/2023 t§x# Affirm 6/03/2022 69 70 70
071Q-R6P6, 29.690%, 5/07/2023 1§x Affirm 11/10/2022 84 84 84
071Q-WYMO, 29.680%, 11/23/2022 tx#" Affirm 11/26/2021 463 472 37
07IR-QWYJ, 29.540%, 6/06/2023 1§x Affirm 6/09/2022 350 349 350
071S-99PP, 29.750%, 6/02/2023 tx# Affirm 12/06/2021 178 170 14
071Z-NQMM, 27.100%, 5/23/2023 1§x Affirm 11/28/2022 30 30 30
07J6-EBEY, 11.840%, 12/16/2023 1t§x Affirm 12/22/2022 368 382 384
07J9-KMSF, 25.000%, 4/03/2023 18§x Affirm 10/06/2022 20 20 20
07JA-U73J, 19.750%, 5/23/2023 18§x Affirm 5/26/2022 92 93 93
07JB-316L, 29.510%, 4/06/2023 1§x Affirm 4/11/2022 71 71 66
07JB-NJLJ, 33.990%, 11/25/2023 1§x Affirm 12/01/2022 153 155 157
07JN-6X96, 29.240%, 1/10/2023 tx#" Affirm 1/21/2022 151 145 12
07JP-KC5Z, 28.500%, 10/28/2023 1+§x Affirm 11/03/2022 100 99 101
07JR-V93S, 28.000%, 5/14/2024 1+§x Affirm 11/17/2022 336 355 353
07K0-LG52, 29.580%, 10/11/2023 1§x Affirm 10/14/2022 123 126 127
07K6-WUEU, 29.830%, 2/14/2024 t§x Affirm 2/17/2023 162 168 167
07KA-IMUC, 11.780%, 12/29/2022 tx#" Affirm 7/05/2022 660 670 53
07KA-PJGD, 29.550%, 8/10/2023 1§x Affirm 8/15/2022 182 181 183
07KE-J98D, 29.570%, 8/10/2023 1§x Affirm 8/15/2022 54 54 54
07KG-7E11, 19.000%, 5/28/2024 1§x Affirm 12/01/2022 412 433 427
07KJ-SGTZ, 18.900%, 11/28/2023 1§x# Affirm 12/01/2022 488 506 509
07KM-86T8, 29.600%, 12/13/2023 1§x Affirm 12/16/2021 260 269 273
07LD-H2L3, 29.660%, 7/04/2022 tx#" Affirm 4/07/2022 480 476 38
07LE-WDTYV, 29.610%, 12/27/2022 tx#" Affirm 12/30/2021 358 365 29
07LI1-2973, 29.620%, 3/21/2024 tx# Affirm 9/26/2022 358 375 126
07LJ-DECB, 26.500%, 5/17/2023 t§x# Affirm 5/20/2022 98 99 100
07LL-ODCJ, 29.470%, 7/26/2023 t§x Affirm 7/29/2022 210 213 216
07LQ-EF40, 4.421%, 7/12/2023 t§x« Affirm 7/15/2022 536 527 527

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
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Schedule of Investments

As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND
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United States - 88.31% (continued)
07M7-63RG, 28.500%, 1/18/2025 tx
07M9-MCUS, 24.950%, 12/15/2023 t§x
07MA-UBPH, 29.680%, 11/24/2022 tx#"
07MG-KPVF, 19.750%, 7/25/2023 1§x
07ML-5FIA, 27.930%, 6/09/2022 tx#"
07MM-TOJQ, 28.000%, 6/28/2023 t§x
07MQ-VQRM, 10.000%, 5/21/2023 1§x
07MR-BOP3, 25.000%, 4/28/2023 t§x#
07MV-AF2U, 28.500%, 3/19/2023 t§x
07NO-TXAM, 29.690%, 11/28/2023 t§x
07N4-RJVV, 29.000%, 6/09/2023 1§x
07ND-NKSZ, 17.900%, 7/01/2023 t8§x
07NF-LQRY, 29.210%, 1/11/2024 1§x
07NL-CAMM, 5.573%, 6/09/2022 x#"«
07NP-VQGR, 19.750%, 3/16/2023 t§x
07NQ-THEU, 29.680%, 11/07/2023 1§x
07NU-2GDZ, 29.530%, 6/09/2023 1§x
07NW-HWUV, 15.000%, 1/10/2024 1§x
07NY-SV8A, 7.687%, 4/13/2023 1t§x«
0702-VGC8, 28.000%, 9/20/2024 1§x
070B-P2MY, 29.540%, 6/09/2023 tx#
070B-VNQ5, 29.500%, 12/07/2022 tx#"
070P-2B35, 15.790%, 11/12/2022 tx#"
070Q-JQOK, 29.640%, 7/03/2023 1§x
07P4-9220, 29.650%, 1/24/2024 tx#
07PU-NL89, 8.685%, 7/10/2022 tx#"«
07PZ-O79F, 29.660%, 6/06/2023 tx#
07Q0-T399, 29.540%, 6/28/2023 1§x
07QB-WF70, 28.500%, 6/09/2023 1§x
07QL-0R32, 27.200%, 1/03/2024 t§x
07QO-REE1, 28.000%, 3/07/2023 t§x#
07QX-5PKC, 23.700%, 7/17/2023 1§x
07R3-2H00, 34.002%, 4/10/2023 t§x
07R8-Z09V, 28.000%, 11/23/2022 tx#"
07R9-F4ZN, 15.950%, 7/17/2023 t§x
07RC-F60A, 32.470%, 4/27/2023 1§x
07RG-XC92, 15.840%, 1/17/2024 1§x
07RP-FOPK, 4.994%, 12/28/2023 t§x«
07RU-3MVX, 28.000%, 2/26/2022 tx#"
07RW-173C, 19.900%, 5/04/2023 t§x
07RW-G8E7, 28.000%, 7/05/2023 1§x
07RX-2C5L, 27.100%, 10/17/2024 1§x
07S1-LRBH, 29.390%, 2/11/2023 1+§x#"
07SG-3BIH, 28.000%, 11/21/2023 t§x
07SN-R6XH, 29.590%, 10/18/2023 1§x
07SS-6F2Z, 28.000%, 9/12/2023 1§x
07SY-500L, 5.962%, 4/11/2023 1t§x«
07TI-69VB, 18.900%, 1/10/2023 tx#"
07TK-19X4, 29.400%, 9/04/2022 tx#"
07TO-BJ81, 26.200%, 5/27/2023 1§x
07TP-F954, 29.650%, 6/28/2023 +§x#
07TT-0CR1, 29.870%, 10/03/2023 1§x
07TV-85G3, 32.620%, 9/16/2023 1§x
07U8-2FG6, 28.500%, 5/02/2023 tx#
07U8-RYIK, 28.000%, 3/02/2023 t§x
07UB-WJAA, 19.750%, 10/03/2023 1§x
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The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.
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Schedule of Investments As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 88.31% (continued)
07UZ-20B8, 35.770%, 2/21/2024 1+§x Affirm 2/24/2023 $ 651 § 656 $ 654
07VB-VWFQ, 19.900%, 7/19/2024 t§x Affirm 1/23/2023 267 282 281
07VE-BPZV, 19.900%, 12/28/2023 1§x# Affirm 1/06/2023 1,025 1,066 1,084
07VE-BTWYV, 29.640%, 5/28/2024 tx# Affirm 12/05/2022 1,089 1,091 1,107
07VJ-OPVI, 15.710%, 7/26/2023 +§x# Affirm 7/29/2022 85 87 88
07VP-RP78, 20.052%, 5/07/2023 t§x# Affirm 11/10/2022 212 215 190
07VT-124W, 29.690%, 11/28/2023 t§x# Affirm 12/01/2022 346 358 363
07W6-KV0S, 29.470%, 7/11/2023 tx# Affirm 7/14/2022 313 324 5
07W7-EAP5, 29.590%, 6/28/2024 1§x Affirm 1/03/2023 411 436 436
07W9-0TUR, 28.000%, 7/18/2023 t§x Affirm 1/23/2023 116 118 117
07WN-NYLW, 27.500%, 4/27/2023 18§x Affirm 5/02/2022 51 51 52
07WN-XVMO, 7.409%, 3/01/2023 t§x« Affirm 12/05/2022 63 62 63
07WQ-LPQQ, 29.810%, 2/07/2023 tx#" Affirm 2/10/2022 96 95 22
07WQ-UFHA, 29.500%, 4/04/2023 1§x Affirm 4/07/2022 31 31 31
07X4-2547, 29.680%, 7/20/2023 tx# Affirm 1/24/2022 155 145 59
07XG-060X, 29.500%, 4/05/2023 1§x Affirm 10/11/2022 24 24 24
07XJ-4DRQ, 29.740%, 1/27/2023 tx#" Affirm 1/31/2022 102 104 8
07XP-M5T3, 29.710%, 1/11/2024 t§x Affirm 1/17/2023 446 465 464
07XX-7DOW, 29.640%, 12/06/2023 t§x Affirm 12/09/2021 123 127 123
07XZ-8N68, 30.000%, 8/07/2022 tx#" Affirm 2/10/2022 229 236 18
07Y4-7TWRT, 29.450%, 5/02/2023 1§x# Affirm 5/05/2022 149 149 150
07YC-PZ3R, 4.951%, 11/14/2023 t§x« Affirm 11/17/2022 1,133 1,095 1,095
07YG-QJIK, 26.500%, 5/28/2024 t§x Affirm 12/01/2022 491 520 520
07YK-YHOF, 35.620%, 7/03/2023 1§x Affirm 1/06/2023 90 91 91
07YQ-9HLP, 26.500%, 12/27/2025 tx Affirm 12/30/2022 3,256 3,499 3,501
07YW-3EI7, 15.710%, 5/19/2023 tx# Affirm 5/23/2022 648 640 52
07YW-LQBY, 23.700%, 1/27/2023 tx#" Affirm 1/31/2022 106 110 25
07YY-2A41, 25.000%, 7/21/2023 1§x Affirm 7/25/2022 53 54 54
07Z6-1AJN, 29.610%, 10/24/2023 1§x Affirm 10/27/2022 40 41 41
07Z9-Q4B5, 28.000%, 11/14/2024 +§x# Affirm 11/17/2022 409 438 432
07ZC-T91V, 26.500%, 11/14/2025 tx Affirm 11/17/2022 1,260 1,352 1,352
07ZE-QLNF, 29.620%, 12/12/2023 1§x Affirm 12/15/2022 244 253 254
07ZK-7BBD, 29.660%, 6/12/2023 1§x Affirm 12/15/2022 211 214 213
07ZS-0T2S, 29.550%, 5/02/2023 1t§x Affirm 5/05/2022 136 135 135
07ZT-6X00, 29.520%, 4/08/2023 1§x Affirm 4/14/2022 50 50 50
07ZV-SF91, 29.430%, 6/06/2023 tx# Affirm 6/09/2022 226 234 18
07ZW-8ISA, 35.770%, 2/14/2024 t§x Affirm 2/17/2023 700 678 672
07ZY-BXJI, 27.500%, 11/12/2022 tx#" Affirm 11/18/2021 244 256 20
07ZZ-KGLZ, 29.680%, 2/28/2023 tx#" Affirm 12/02/2021 82 82 83
07ZZ-XYL9, 27.500%, 6/03/2023 1§x# Affirm 6/09/2022 331 336 336
0802-X088, 15.690%, 3/10/2023 1+§x Affirm 3/14/2022 72 72 72
080D-JGFJ, 6.271%, 8/01/2023 t§x« Affirm 2/06/2023 439 428 429
080I-HR2Y, 29.670%, 9/15/2023 t§x Affirm 9/19/2022 81 80 81
080N-LK25, 29.810%, 3/01/2023 18§x Affirm 3/04/2022 39 39 39
0812-AS1W, 28.000%, 7/15/2023 1§x Affirm 7/21/12022 120 123 122
0812-CGB2, 22.200%, 4/07/2023 1§x Affirm 10/14/2022 32 32 32
0813-6Q3D, 27.500%, 12/30/2022 tx#" Affirm 7/05/2022 597 613 48
0813-NM3Y, 29.480%, 7/25/2023 1§x Affirm 7/28/2022 150 153 153
0815-CQ05, 28.950%, 6/12/2023 18§x Affirm 12/15/2022 299 303 303
081D-9QVK, 22.850%, 2/21/2024 t§x Affirm 2/24/2023 1,561 1,621 1,617
081E-TNWU, 29.670%, 6/28/2023 18§x Affirm 1/06/2023 62 62 63
081G-E4XI, 27.100%, 7/26/2023 18§x Affirm 7/29/2022 454 464 467
0811-8514, 11.183%, 6/09/2023 1§x« Affirm 12/13/2021 81 79 79
081K-6SSC, 29.710%, 1/27/2023 tx#" Affirm 1/31/2022 39 39 24
081P-K24A, 21.900%, 2/23/2024 tx Affirm 2/27/2023 1,410 1,472 1,470
081X-AD0Z, 29.690%, 11/28/2022 tx#" Affirm 12/02/2021 228 239 18

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
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United States - 88.31% (continued)
081Y-SMI0, 19.750%, 1/11/2024 1§x
0826-5TN9, 19.900%, 4/03/2024 1§x
082D-G2GD, 27.500%, 7/25/2023 t§x
082E-4A8C, 25.000%, 5/14/2023 1§x
082P-09BE, 29.620%, 12/09/2023 1§x
082P-194U, 25.000%, 7/10/2024 tx
0834-PD7M, 29.540%, 6/06/2023 t§x
083A-MVV7, 29.520%, 4/11/2023 1t§x
083D-5NWC, 28.000%, 10/14/2023 t§x
083E-S1DZ, 4.970%, 5/25/2023 1t§x
0840-VZ8G, 27.500%, 8/05/2024 tx
084F-OH5E, 35.590%, 11/21/2023 1§x
084G-TO9H, 28.000%, 5/23/2023 1§x
084J-WM7X, 30.000%, 8/01/2022 tx#"
084R-WGX6, 29.966%, 5/03/2023 1§x
084S-AGG9, 16.000%, 7/28/2023 t§xi#
084S-X1W6, 10.198%, 9/28/2022 tx#"«
084U-HIXF, 15.780%, 10/28/2023 t§x
084W-DBXH, 28.500%, 5/23/2023 1§x#
0856-42F2, 29.660%, 6/09/2023 1§x
085A-9NG4, 29.620%, 12/28/2023 1t§x
085F-B57L, 29.620%, 12/12/2023 1t§x
085Q-XVH8, 20.066%, 5/07/2023 18§x
085U-QZP7, 29.580%, 10/24/2023 t§x
0864-S5NO, 28.000%, 10/05/2023 tx#
0869-NLTD, 29.450%, 7/05/2023 1§x
0869-VFGO, 29.560%, 4/26/2024 1§x
086B-K2TW, 28.500%, 4/11/2023 1t§x
086V-0ULP, 19.750%, 5/11/2023 1§x
086V-WBBD, 29.810%, 2/07/2023 tx#"
086W-05Q1, 30.000%, 8/14/2023 t§x
0871-87FM, 28.000%, 7/17/2023 1t§x
087C-ICXM, 29.500%, 6/01/2023 tx#
0871-7MX1, 4.396%, 5/15/2023 1§x«
087Q-D942, 29.510%, 5/02/2023 t§x
088B-77JK, 15.950%, 7/13/2023 18§x
088C-5X0S, 29.510%, 4/11/2023 1§x
088C-7C76, 11.542%, 3/12/2023 t§x«
088G-CUTB, 21.827%, 1/11/2023 tx#"«
088H-5F9Y, 27.100%, 11/07/2023 1§x
088L-43U6, 29.750%, 5/04/2024 t§x
088L-TIIX, 29.590%, 10/06/2023 t§x
088P-OCNR, 28.000%, 12/19/2023 1§x
088W-188V, 27.100%, 3/28/2024 +§x#
088Z-3ROL, 27.100%, 11/07/2023 t§x
0890-SY5H, 28.000%, 5/06/2023 t§x
0892-HDKT, 29.420%, 3/28/2023 1§x#
0894-ZEIH, 19.900%, 8/13/2023 1§x
0895-9HZK, 27.100%, 7/18/2023 1§x
0898-1W5W, 28.000%, 6/27/2024 tx
0898-P9DK, 29.390%, 5/04/2023 1§x
089C-SK77, 30.000%, 5/21/2023 1§x
089D-CDIW, 15.830%, 11/04/2023 t§x#
089E-8NSB, 7.409%, 3/01/2023 t§x«
089E-N85M, 29.820%, 2/07/2023 +§x#"
089S-QN17, 29.100%, 7/03/2023 1§x

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.
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ACQUISITION DATE

1/17/2023
10/06/2022
7/28/2022
11/17/2022
12/15/2022
1/13/2023
6/09/2022
10/14/2022
10/20/2022
12/01/2022
8/11/2022
11/25/2022
5/26/2022
2/04/2022
11/07/2022
2/02/2023
7/01/2022
11/03/2022
5/26/2022
12/15/2022
1/06/2023
12/15/2022
11/10/2022
10/28/2022
10/11/2022
7/08/2022
10/31/2022
4/14/2022
5/16/2022
2/10/2022
2/17/2023
1/20/2023
6/06/2022
11/18/2021
5/05/2022
1/20/2023
10/14/2022
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10/14/2022
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11/10/2022
10/11/2022
12/22/2022
10/03/2022
11/10/2022
5/12/2022
3/31/2022
2/16/2023
1/23/2023
12/30/2022
11/10/2022
2/24/2023
11/10/2022
12/05/2022
2/10/2022
1/06/2023

February 28, 2023

AMOUNT

193
99
242
33
750
1,663
579
87
371
88
1,707
69
210
101
37
124
138
143
89
138
126
785
35
371
732
62
149
751
54
65
214
148
417
168
113
68
32
20
453
327
640
333
327
227
79
154
57
900
82
1,859
1,311
880
284
45
29
12

COST

201
104
247
33
763
1,757
585
88
383
88
1,804
68
212
103
37
124
135
147
90
141
131
815
35
383
723
62
155
750
55
64
218
149
432
167
114
69
32
19
431
338
663
330
340
240
82
153
56
925
84
1,972
1,322
844
293
44
29
12

FAIR
VALUE

200
100
249
33
769
1,749
588
88
382
89
1,799
69
214
8
37
122
1
147
92
141
131
813
35
385
244
62
156
754
55
12
214
149
1
166
114
68
32
20
45
338
669
335
341
240
82
155
58
921
84
1,977
1,318
840
293
45
28
12
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Schedule of Investments As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 88.31% (continued)
089T-KZNK, 19.900%, 7/06/2023 1t§x Affirm 1/12/2023 $ 519 § 531 $ 528
089X-DCH3, 35.990%, 8/17/2023 1§x Affirm 2/24/2023 241 246 245
089Z-D6YR, 28.000%, 9/28/2024 tx Affirm 10/06/2022 1,270 1,355 1,369
08AE-EOD7, 29.730%, 5/28/2023 t§x# Affirm 12/02/2022 67 68 69
08AK-IK3R, 24.950%, 3/14/2023 1§x Affirm 3/17/2022 24 24 24
08AP-M6PP, 17.900%, 1/04/2024 t§x Affirm 1/09/2023 149 155 155
08AP-XXQF, 27.784%, 11/25/2023 1§x Affirm 12/01/2022 199 206 209
08AQ-FUMR, 25.000%, 10/04/2023 t§x Affirm 10/07/2022 85 87 87
08AQ-W26A, 33.990%, 7/03/2023 1+§x Affirm 1/06/2023 261 261 259
08AR-EKBD, 29.560%, 11/01/2024 1§x Affirm 11/04/2022 535 561 566
08B0-46ZM, 15.970%, 7/19/2023 t§x Affirm 1/23/2023 100 102 102
08B1-L7U5, 26.500%, 2/07/2023 tx#" Affirm 2/10/2022 172 170 39
08BS-YTF6, 26.500%, 11/02/2023 1§x Affirm 11/07/2022 146 151 150
08BW-ATKX, 28.000%, 4/15/2023 t8§x Affirm 4/21/2022 77 78 78
08C1-GHU5, 20.000%, 4/11/2023 t§x Affirm 4/14/2022 22 22 22
08CG-PA3K, 27.500%, 3/23/2023 1§x Affirm 9/29/2022 53 53 53
08CI-J2A3, 29.570%, 10/11/2023 1§x Affirm 10/14/2022 151 150 152
08CQ-PX55, 29.520%, 4/03/2023 1§x Affirm 10/06/2022 44 44 44
08CQ-S1SB, 22.900%, 7/28/2023 t§x# Affirm 2/02/2023 80 82 83
08CS-MJ2B, 26.200%, 12/12/2023 1§x Affirm 12/15/2022 145 148 148
08CV-3KRN, 29.710%, 6/13/2022 tx#" Affirm 12/16/2021 24 24 2
08CW-A7VI, 29.710%, 1/27/2023 tx#" Affirm 1/31/2022 59 62 6
08D2-1YWK, 29.620%, 12/09/2023 tx# Affirm 12/15/2022 1,700 1,735 569
08D2-FDJE, 31.000%, 4/11/2023 1§x Affirm 10/14/2022 185 186 185
08D3-2ZNF, 27.100%, 4/07/2023 1§x Affirm 10/14/2022 50 50 50
08D3-K98N, 4.434%, 4/14/2023 1§x« Affirm 4/18/2022 51 51 51
08DD-1E88, 28.500%, 4/11/2023 1§x Affirm 4/14/2022 153 153 154
08DD-GBM2, 29.650%, 10/07/2023 1§x Affirm 10/14/2022 35 35 35
08DG-12A4, 25.000%, 11/25/2023 t§x Affirm 12/01/2022 168 174 174
08DV-L3VV, 26.500%, 1/27/2024 1§x Affirm 2/02/2023 194 203 204
08DZ-8JZ0, 29.610%, 6/09/2023 tx# Affirm 12/13/2021 464 443 37
08E5-0GQ1, 29.810%, 2/28/2023 tx#" Affirm 3/03/2022 304 300 24
08E5-B3M1, 29.550%, 6/06/2023 18§x Affirm 6/09/2022 57 58 57
08EC-KUPK, 28.000%, 5/10/2024 tx Affirm 11/17/2022 4,283 4,293 4,367
08EH-TG18, 30.000%, 7/06/2023 1§x Affirm 1/12/2023 53 55 54
08EJ-3099, 29.660%, 6/22/2023 1§x Affirm 12/30/2022 73 74 74
08EO-14VX, 35.650%, 1/28/2024 t§x# Affirm 2/02/2023 533 543 551
08EO-BOPS6, 17.900%, 1/27/2023 tx#" Affirm 1/31/2022 167 174 13
08EQ-3B9X, 15.760%, 10/11/2024 t§x Affirm 10/14/2022 461 491 491
08EQ-MCRW, 23.900%, 7/04/2023 1§x Affirm 1/09/2023 79 81 81
08EU-FXCF, 35.780%, 2/10/2024 1§x Affirm 2/16/2023 86 89 88
08F0-OXLS, 29.520%, 4/06/2023 tx# Affirm 4/11/2022 404 424 32
08F6-TCAV, 19.900%, 5/07/2023 1§x Affirm 11/10/2022 32 32 32
08FA-VK2Q, 29.340%, 11/23/2022 tx#" Affirm 5/26/2022 670 683 54
08FW-YPQG, 27.100%, 4/06/2023 t§x# Affirm 10/11/2022 43 43 43
08FY-ZA7C, 29.760%, 5/07/2023 1§x Affirm 11/10/2022 166 168 167
08FZ-97R8, 33.490%, 8/17/2023 1§x Affirm 2/24/2023 200 206 205
08FZ-BNXG, 29.720%, 10/28/2023 1§x# Affirm 11/03/2022 117 120 120
08G2-DJI1, 29.610%, 7/03/2023 18§x Affirm 1/06/2022 90 89 89
08G2-N85D, 11.850%, 5/10/2024 t§x Affirm 11/17/2022 292 308 307
08G3-OKDF, 29.570%, 4/27/2024 1§x# Affirm 10/31/2022 213 221 228
08G4-V2FN, 25.000%, 10/12/2023 t§x Affirm 10/17/2022 143 147 147
08GB-YPOF, 29.340%, 6/02/2023 1+§x# Affirm 12/06/2021 78 77 78
08GE-DIGD, 28.000%, 4/14/2023 t§x Affirm 4/18/2022 126 127 127
08GF-TWSU, 28.500%, 4/19/2024 tx# Affirm 10/24/2022 1,117 1,169 14
08GF-W3NX, 29.610%, 6/09/2023 tx# Affirm 12/13/2021 209 200 17

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
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United States - 88.31% (continued)
08GH-FASR, 26.500%, 9/02/2023 1§x
08GP-5LD8, 29.730%, 5/26/2022 tx#"
08GQ-NAMJ, 29.590%, 10/05/2023 +§x
08GT-RU7N, 26.500%, 2/01/2024 1+§x#
08GZ-RUS2, 29.710%, 1/28/2023 tx#"
08H6-YLFP, 11.800%, 4/14/2023 t§x
08HQ-HCREF, 29.680%, 11/28/2022 x#"
08HR-3ZL6, 25.000%, 7/14/2023 t§x
08HY-6HXF, 29.610%, 3/06/2023 tx#
0814-M1NN, 29.690%, 11/21/2023 t§x
0815-QMIU, 19.900%, 4/07/2024 1§x
0818-UH8L, 27.000%, 6/16/2023 1§x
08IA-8PL4, 29.650%, 7/13/2024 1§x
08IC-9L30, 28.500%, 11/04/2023 t§x#
08ID-C287, 29.450%, 5/23/2023 1§x
08IE-DAAG, 29.530%, 6/06/2023 t§x#
08IF-94GZ, 29.510%, 4/08/2023 1§x
08IP-8X5R, 11.830%, 10/11/2023 1§x
08IT-D5PF, 26.500%, 9/20/2024 t§x
08IX-DLBO, 29.620%, 12/28/2023 t§x#
081Z-5XTD, 15.000%, 11/07/2023 1§x
08J0-QHX1, 4.459%, 3/25/2023 1§x«
08J1-GKER, 28.000%, 3/12/2023 t§x
08J3-60GA, 19.900%, 5/14/2024 1§x
08J3-JWU7, 29.710%, 1/26/2023 tx#*
08J3-REHQ, 27.500%, 11/28/2023 t§x#
08J3-YB6L, 29.860%, 1/28/2023 tx#"
08J5-GMPU, 20.900%, 7/10/2023 1§x
08J8-UFR5, 28.000%, 7/03/2023 t§x
08JK-TKWJ, 19.900%, 7/17/2023 1§x
08JM-132N, 29.560%, 10/28/2024 +§x#
08JS-25BE, 29.640%, 12/24/2022 tx#"
08JS-SS6E, 28.500%, 7/18/2023 1§x
08JU-M0CS8, 29.610%, 6/10/2023 tx#
08JU-UGYP, 29.500%, 7/03/2023 t§x
08JV-BWQ1, 28.000%, 7/17/2024 tx#
08JW-RO4V, 23.700%, 11/02/2023 t§x
08K2-58S6, 29.500%, 3/12/2023 tx#
08K6-530Q, 19.700%, 12/09/2023 t§x
08K8-PHH7, 27.500%, 5/28/2023 t§x#
08K9-Q6PH, 6.093%, 5/28/2023 1§x«
08KC-M11B, 27.014%, 5/01/2023 1§x
08KE-QNCP, 29.880%, 7/09/2023 1§x
08KF-HABS, 30.000%, 8/13/2023 t§x
08KN-D20J, 9.870%, 5/14/2024 t§x
08KO-MOM9, 29.590%, 10/28/2023 t§x#
08KU-7WXH, 29.700%, 6/06/2023 1§x#
08KU-81HN, 13.120%, 5/23/2023 tx«
08KZ-ZCJX, 34.130%, 11/04/2023 t§x
08L0-WOI1, 4.421%, 3/07/2023 t§x«
08L8-REXL, 28.000%, 10/03/2023 1+§x
08LF-RRUO, 23.700%, 3/09/2023 t§x
08LP-F2KW, 29.420%, 3/10/2023 1§x
08LR-09A0, 4.807%, 8/09/2023 t§x«
08LW-10BN, 22.770%, 1/17/2024 t§x
08LY-MKSJ, 29.810%, 2/13/2024 1§x
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PRINCIPAL
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$ 147
78
2,898
272
12
38
135
286
285
84
186
34
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88
298
152
71
188
441
62
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85
365
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444
74
88
759
147
715
3
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76
2,876
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114
38
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292
293
83
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35
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71
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65
247
146
85
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460
76
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772
151
771
2
1,240
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1,276
518
59
104
547
282
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44
69
393
948
530
73
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157
267
33
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420
1,337
343
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ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 88.31% (continued)
08M1-50VI, 28.000%, 9/12/2023 1+§x Affirm 9/15/2022 $ 163 $ 167 $ 168
08M9-PUUO, 29.540%, 6/08/2023 1t§x Affirm 6/13/2022 143 145 145
08MB-DFEP, 29.880%, 7/19/2023 t§x Affirm 1/23/2023 65 67 67
08MN-NHCW, 29.610%, 6/09/2023 t§x Affirm 12/13/2021 44 44 44
08MU-1YJ5, 28.000%, 4/11/2023 18§x Affirm 10/14/2022 24 25 25
08MV-VIN3, 29.510%, 4/12/2023 tx# Affirm 4/15/2022 530 557 42
08NO0-VPPA, 6.067%, 4/28/2023 1§x« Affirm 11/03/2022 372 369 369
08N6-V3T2, 28.500%, 11/25/2023 t§x Affirm 12/01/2022 1,722 1,783 1,787
08N8-14TG, 29.650%, 9/28/2023 1§x# Affirm 10/03/2022 674 669 687
08N8-6UMQ, 27.500%, 12/27/2023 18§x Affirm 12/30/2022 112 116 117
08NA-2663, 29.650%, 12/07/2022 tx#" Affirm 9/12/2022 19 19 4
08NP-S6XH, 29.510%, 4/07/2023 1§x Affirm 4/11/2022 50 50 50
08NS-FCU1, 29.590%, 10/11/2023 1+§x# Affirm 10/14/2022 554 550 558
08NT-9R9L, 28.000%, 1/01/2023 tx#" Affirm 7/08/2022 53 54 4
08NV-5NC4, 29.670%, 6/28/2023 t§x# Affirm 1/03/2023 227 227 230
080C-AXFK, 28.000%, 4/11/2023 1§x Affirm 10/14/2022 123 123 116
080G-4VR2, 5.986%, 5/28/2023 t§x« Affirm 12/02/2022 306 302 300
080H-5D2B, 29.510%, 4/28/2023 tx# Affirm 5/05/2022 444 439 35
080K-1547, 13.840%, 4/17/2023 1t§x Affirm 1/20/2023 41 42 42
080S-FFTT, 26.500%, 4/28/2023 1§x# Affirm 11/03/2022 43 43 44
080V-2ZCB, 29.810%, 12/02/2022 tx#" Affirm 12/06/2021 172 169 14
08P2-PETD, 16.700%, 8/02/2023 1§x Affirm 8/05/2022 296 302 302
08P3-7AWK, 29.890%, 7/05/2022 tx#" Affirm 1/18/2022 161 158 13
08P5-0UCO, 29.920%, 6/02/2022 tx#" Affirm 12/06/2021 155 152 12
08P5-7BEN, 28.500%, 3/15/2022 tx#" Affirm 12/20/2021 318 317 25
08P7-SU1I, 29.640%, 12/19/2023 1§x Affirm 12/22/2022 93 92 93
08PC-407M, 29.910%, 8/10/2022 tx#" Affirm 1/13/2022 196 196 16
08PD-J910, 29.450%, 5/09/2023 1§x Affirm 5/12/2022 181 182 183
08PM-4VOU, 15.790%, 10/28/2023 t+§x# Affirm 11/03/2022 119 123 123
08PM-89GO, 35.770%, 2/21/2024 t§x Affirm 2/24/2023 794 769 766
08PR-FR2Y, 11.820%, 10/17/2024 1§x Affirm 10/20/2022 414 445 455
08PV-SC8L, 29.590%, 10/13/2023 t§x# Affirm 10/17/2022 141 140 143
08PW-12J6, 29.920%, 7/09/2023 1§x Affirm 1/12/2023 121 123 122
08PX-39MA, 28.000%, 4/12/2023 1§x Affirm 4/15/2022 59 60 60
08Q1-60SA, 29.710%, 1/24/2023 tx#" Affirm 1/27/2022 142 137 11
08Q6-BLDT, 26.500%, 5/07/2023 1§x Affirm 11/10/2022 33 33 33
08QF-456J, 29.690%, 11/22/2022 tx#" Affirm 11/26/2021 242 246 19
08QI-6V7J, 32.550%, 10/11/2023 18§x Affirm 10/14/2022 277 283 282
08QL-0KHQ, 29.900%, 7/03/2023 t§x Affirm 1/06/2023 72 73 72
08QX-DHZ5, 4.890%, 8/28/2023 t8§x« Affirm 9/06/2022 2,438 2,380 2,379
08RD-0YVU, 28.000%, 6/09/2023 1§x Affirm 6/13/2022 148 149 150
08RK-OCDM, 29.510%, 4/04/2023 1§x Affirm 4/07/2022 31 31 31
08RK-RC1R, 4.835%, 8/28/2023 1t§x« Affirm 9/02/2022 77 76 76
08RM-2PQQ, 5.996%, 4/24/2023 t§x« Affirm 10/28/2022 131 130 130
08RO-X7DR, 29.710%, 1/17/2024 t§x Affirm 1/20/2023 647 674 674
08RW-TAQL, 29.540%, 6/28/2023 1§x# Affirm 7/05/2022 1,499 1,493 1,292
08S6-FDIW, 29.560%, 8/23/2023 1§x Affirm 8/26/2022 56 55 57
08S8-9WM5, 31.600%, 3/12/2023 +8§x Affirm 9/16/2022 62 62 62
08SD-9KUE, 29.520%, 4/12/2023 1§x Affirm 4/15/2022 276 276 278
08SJ-Q8UP, 29.010%, 4/03/2023 1§x Affirm 1/06/2023 150 150 148
08SP-YBJU, 27.500%, 10/12/2023 t§x Affirm 10/17/2022 82 84 84
08T0-FST1, 29.820%, 2/07/2023 tx#" Affirm 2/10/2022 172 178 14
08T6-D37N, 29.640%, 5/04/2024 tx Affirm 11/10/2022 1,258 1,261 1,278
08T7-EOHW, 9.870%, 3/06/2024 tx Affirm 9/09/2022 1,827 1,906 1,904
08T9-ERB2, 29.600%, 5/02/2023 tx# Affirm 5/05/2022 192 198 15
08TK-05MS, 24.950%, 6/02/2023 1§x Affirm 6/06/2022 120 121 121
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United States - 88.31% (continued)
08TR-PMYO0, 29.460%, 7/11/2023 1§x
08TW-LACD, 29.590%, 11/07/2025 tx#
08TX-MGCH1, 11.850%, 4/08/2023 tx#
08TZ-9PIU, 23.700%, 6/27/2023 t§x#
08U3-KS9C, 29.930%, 1/03/2024 1§x
08UH-BZH2, 16.700%, 5/28/2023 1§x#
08UJ-S5US, 29.460%, 7/07/2023 1§x
08UK-6MYS, 14.000%, 6/28/2023 t§x#
08UU-ULF8, 29.880%, 7/10/2023 1§x
08UW-BF24, 15.790%, 12/19/2023 1§x
08V0-R3UQ, 27.100%, 5/07/2023 1§x#
08V2-DNN3, 25.074%, 8/23/2023 tx
08V3-IMZQ, 29.500%, 3/21/2024 tx#
08VP-BU3M, 26.500%, 3/28/2023 t§x#
08VS-UG1I, 26.500%, 6/08/2023 +§x
08W6-9EQS5, 29.710%, 1/24/2023 tx#"
08WB-2QT5, 29.650%, 5/22/2023 1§x
08WC-BZBM, 19.900%, 3/28/2023 t§x#
08WE-FVZG, 29.650%, 1/13/2024 tx#
08WH-AI1U, 4.434%, 7/14/2023 t§x«
08WM-S263, 29.590%, 10/17/2023 1§x
08WN-N8Q9, 28.000%, 11/01/2023 1§x
08WN-WU1Z, 35.972%, 6/19/2023 +§x
08WO-19E2, 28.000%, 5/07/2024 1§x
08WO-4JZ5, 29.480%, 7/14/2023 t§x
08WO-CTY8, 29.680%, 11/18/2023 1§x
08WO-R8VG, 29.680%, 11/22/2022 tx#"
08WX-MRAI, 29.650%, 9/12/2023 t8§x
08X0-KEQV, 22.710%, 3/20/2023 1§x
08XA-595J, 28.000%, 3/07/2023 t§x
08XE-IGJD, 25.200%, 6/12/2023 1§x
08XQ-SIA4, 29.760%, 5/28/2022 tx#"
08XR-D8NL, 4.848%, 10/28/2023 t§x«
08XU-UDDP, 29.620%, 1/18/2025 1§x
08XY-3PY0, 29.710%, 1/21/2023 tx#"
08Y1-10VZ, 14.700%, 3/21/2023 t§x
08Y6-EY56, 29.540%, 6/28/2023 1§x#
08YC-TSR3, 29.600%, 10/11/2023 tx#
08YL-QWMU, 28.000%, 4/28/2024 t§x#
08YQ-LGYM, 29.630%, 12/28/2023 1§x#
08YQ-LNI4, 27.000%, 3/20/2023 1§x
08YR-0F9A, 28.500%, 10/19/2023 1§x
08YT-CQVO0, 29.620%, 4/03/2023 t§x#
08YT-K6QF, 28.000%, 1/24/2023 tx#"
08ZG-VL3I, 29.620%, 8/02/2023 t§x#
08ZM-IE1F, 29.470%, 7/08/2023 tx#
08ZS-U192, 11.840%, 11/18/2024 tx
0901-HCRS8, 22.900%, 2/14/2024 t§x
0903-L8JS, 29.730%, 9/06/2023 1§x
0904-1IMI, 27.500%, 2/07/2023 tx#"
090M-Z7RH, 29.620%, 3/16/2024 t§x
090Q-ABSP, 28.000%, 5/28/2023 tx#
0910-89RE, 30.000%, 8/07/2022 tx#"
0911-0J1C, 28.500%, 8/23/2023 tx
0915-FHIN, 29.000%, 6/08/2023 t§x
091A-SJA8, 28.000%, 7/09/2023 1§x
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PRINCIPAL
AMOUNT

$ 201
2,137
141
62
100
67
158
107
34
160
178
360
1,347
65
558
106
404
20
1,345
27
1,593
527
17
355
84
459
80
764
47

17

35
181
512
794
604
16
687
200
408
107
29
835
38
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69
1,275
2,026
488
219
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261
214
304
67
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755

COST

204
2,302
148
64
105
68
160
110
34
166
180
370
1,411
65
567
1M1
409
20
1,249
27
1,580
544
17
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85
467
84
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47
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16
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29
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509
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68
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FAIR
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63
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8
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543
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6
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34
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17
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68
604
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ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 88.31% (continued)
091E-H10Q, 28.000%, 2/28/2023 1§x#" Affirm 12/01/2022 $ 45 4 % 45
091G-IZE7, 29.610%, 12/13/2022 tx#" Affirm 12/16/2021 117 115 9
091J-PJEF, 11.227%, 6/24/2023 1§x« Affirm 12/30/2021 170 164 166
091L-EGEE, 29.610%, 12/28/2022 tx#" Affirm 1/06/2022 171 164 14
091L-RJI3, 29.590%, 10/14/2023 1§x Affirm 10/20/2022 113 116 117
091N-Q20X, 30.000%, 8/04/2022 tx#" Affirm 2/10/2022 55 55 4
091P-8SA1, 28.000%, 9/12/2023 1t§x Affirm 9/15/2022 530 544 544
0920-6QBH, 29.600%, 9/22/2024 tx Affirm 9/26/2022 1,708 1,835 1,881
0925-6BFM, 21.900%, 11/25/2023 1§x Affirm 12/01/2022 187 193 194
092B-BHBD, 28.000%, 5/18/2024 t§x Affirm 11/25/2022 387 409 408
092E-ARYR, 29.680%, 11/07/2023 1§x Affirm 11/10/2022 712 736 736
092H-NLEG, 35.630%, 11/03/2023 t§x Affirm 11/07/2022 117 115 116
092M-HXHR, 25.000%, 4/04/2023 18§x Affirm 10/07/2022 48 49 49
092T-A3LS, 29.000%, 12/08/2023 t§x Affirm 12/15/2022 387 402 401
092V-TM81, 15.740%, 4/20/2023 18§x Affirm 4/25/2022 20 20 20
0938-EUFB, 29.500%, 12/08/2022 tx#" Affirm 6/13/2022 99 101 8
093B-C4ZH, 7.321%, 4/03/2023 1§x« Affirm 1/06/2023 37 36 36
093F-53LU, 6.021%, 6/28/2023 t§x« Affirm 1/03/2023 218 214 213
093I-T5FX, 29.640%, 5/03/2024 t§x Affirm 11/07/2022 371 372 377
093J-AJJD, 22.776%, 8/15/2023 +§x Affirm 2/21/2023 156 159 159
0930-I15N7, 29.440%, 5/27/2023 tx# Affirm 6/03/2022 129 136 24
093Y-MS38, 19.900%, 7/09/2023 1§x Affirm 1/12/2023 369 378 376
0941-21AC, 29.610%, 12/09/2023 1§x Affirm 12/15/2022 90 88 90
0941-T4WQ, 26.500%, 4/03/2023 1§x Affirm 10/06/2022 124 125 125
0945-QOUT, 26.500%, 4/28/2024 1§x# Affirm 11/03/2022 267 282 280
094B-4FWT, 29.000%, 2/07/2023 tx#" Affirm 2/10/2022 351 348 28
094I-1LFK, 29.620%, 3/07/2024 t§x Affirm 9/12/2022 293 308 304
094J-WIMS, 26.500%, 10/17/2024 1§x Affirm 10/20/2022 678 721 720
094M-SORP, 25.000%, 11/07/2023 18§x Affirm 11/10/2022 332 343 343
094P-P50P, 29.540%, 6/28/2023 1§x# Affirm 7/01/2022 307 310 317
0951-CLNL, 29.980%, 11/01/2023 1+§x# Affirm 11/04/2022 249 253 254
0951-FK6C, 28.000%, 5/07/2023 1§x Affirm 11/10/2022 54 55 55
0953-UG61, 29.680%, 11/12/2022 tx#" Affirm 11/18/2021 200 204 16
0954-K5B2, 29.520%, 4/07/2023 1§x Affirm 4/11/2022 92 92 92
095F-TEB5, 15.200%, 8/23/2023 tx Affirm 2/27/2023 242 249 249
095K-3TCl, 26.500%, 4/04/2023 18§x Affirm 4/07/2022 108 108 108
095N-2U9J, 22.457%, 9/16/2023 18§x Affirm 9/22/2022 275 282 284
095Q-2LP2, 29.570%, 3/19/2023 1+§x Affirm 12/22/2022 25 25 25
095Z-WTWI, 29.700%, 1/09/2024 t§x Affirm 1/12/2023 118 121 121
096F-61JF, 4.434%, 7/14/2023 1§x« Affirm 7/18/2022 76 75 75
096M-15R1, 24.950%, 4/14/2023 tx# Affirm 10/20/2022 871 895 31
096S-E3V2, 29.730%, 1/11/2023 tx#" Affirm 1/14/2022 79 82 6
0973-4XV3, 15.000%, 4/05/2023 1§x Affirm 10/11/2022 79 80 79
097A-G58N, 29.610%, 6/02/2023 tx# Affirm 12/06/2021 467 446 37
097H-OFKH, 29.690%, 11/23/2023 18§x Affirm 11/28/2022 80 83 84
097J-IWZB, 18.900%, 2/03/2023 tx#" Affirm 2/07/2022 78 81 6
097P-52B6, 29.650%, 1/18/2024 1§x Affirm 1/21/2022 202 193 197
097R-PQLF, 7.321%, 4/17/2023 1§x« Affirm 1/20/2023 303 300 300
097W-9DOG, 11.700%, 10/27/2023 1§x Affirm 11/03/2022 512 528 530
0982-5KPZ, 29.640%, 11/23/2023 tx# Affirm 11/26/2021 761 819 61
098A-W3WA, 26.200%, 4/17/2024 1§x Affirm 10/20/2022 275 286 290
098B-0S2K, 30.000%, 5/14/2023 t§x Affirm 2/17/2023 40 41 40
098C-NGNN, 33.930%, 4/28/2023 18§x Affirm 11/03/2022 71 72 72
098D-MEW4, 29.430%, 3/07/2023 1t§x Affirm 3/10/2022 8 8 8
098E-Z670, 15.780%, 10/11/2023 1§x Affirm 10/14/2022 816 841 843
098K-BW8YV, 29.710%, 1/12/2023 tx#" Affirm 1/18/2022 562 573 45
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United States - 88.31% (continued)
098U-GC9S, 29.570%, 8/02/2022 tx#*
098Y-UW66, 29.440%, 4/17/2023 1§x
0991-63NI, 28.500%, 8/02/2023 +§x#
0992-ZJST, 29.430%, 3/28/2023 1§x#
0995-JCAJ, 28.500%, 11/25/2023 1§x
099A-190K, 29.570%, 10/07/2023 t§x
0991-4YXN, 11.830%, 12/28/2022 tx#"
099L-KF04, 29.640%, 5/28/2024 1§x
099P-CVGT, 30.000%, 5/15/2023 1§x
099R-EXAK, 29.680%, 11/23/2023 1§x
09AC-HK9V, 28.000%, 9/14/2023 tx#
09AE-BL30, 29.640%, 5/14/2024 tx
09AG-LKYB, 15.820%, 6/12/2023 1§x
09AR-KD7P, 29.630%, 4/04/2023 1§x
09AV-71AA, 29.630%, 12/07/2022 tx#"
09AY-RIPW, 5.952%, 6/01/2023 t§x«
09B7-02AH, 29.970%, 4/09/2023 1§x
09B9-T5L0, 29.630%, 6/01/2024 t§x
09BC-00NI, 22.680%, 6/16/2024 1§x
09BD-650S, 17.900%, 9/01/2023 1§x
09BJ-OAB7, 11.840%, 11/14/2024 t§x
09BK-E8VI, 28.500%, 3/28/2023 t§x#
09BW-3DMU, 34.490%, 11/07/2023 1§x
09C0-RGOR, 19.900%, 4/03/2023 1§x
09CA-8QXH, 11.880%, 6/14/2023 t§x
09CB-62CA, 4.421%, 4/11/2023 1§x«
09CF-12XE, 29.610%, 3/26/2023 t§x
09CH-CWOM, 27.000%, 6/12/2023 1§x
09CO-YAGT, 30.000%, 8/14/2023 t§x
09CU-72IH, 26.500%, 4/12/2023 1§x
09CV-YH6W, 27.500%, 9/09/2023 1§x
09CZ-RUUJ, 27.500%, 10/06/2023 t§x
09D2-PSKX, 29.450%, 5/04/2023 t§x#
09D3-JOGT, 26.500%, 5/03/2024 t§x
09D4-UB8A, 27.450%, 3/04/2023 txi#
09DO-EDSW, 23.700%, 4/04/2023 t§x
09DQ-6B8D, 29.680%, 7/20/2023 tx#
09DT-6MWW, 29.650%, 5/28/2023 tx#
09DU-VPUG, 29.000%, 5/02/2023 t§x
09DV-1FCS, 5.917%, 6/12/2023 1§x«
09DX-G7EW, 35.760%, 2/15/2024 1§x
09E0-0CVJ, 27.500%, 2/03/2023 tx#"
09E6-QCOC, 28.000%, 6/28/2023 +§x#
09E7-7T32, 11.870%, 11/24/2022 tx#"
09EB-VF7J, 15.740%, 4/17/2023 1§x
09EC-0SKH, 29.660%, 6/09/2023 t§x
09EC-N9J7, 19.900%, 1/05/2024 1§x
09ER-8FYM, 34.490%, 2/13/2024 1§x
09ET-NAEM, 28.500%, 7/25/2023 tx#
09EV-II6U, 5.952%, 6/15/2023 1§x«
09EX-ZB5W, 26.500%, 11/07/2023 t§x
09FC-F43V, 27.100%, 6/28/2023 1§x#
09FI-YBOZ, 10.840%, 3/12/2023 t§x
09FL-K7S8, 29.810%, 2/13/2024 t§x
09FY-0G09, 29.850%, 10/03/2023 t§x
09G7-81LL, 28.000%, 2/21/2024 1§x
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$
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COST

49
44
160
136
1,367
84
79
257
87
389
473
1,101
559
103
16
1,372
97
351
274
2,004
760
152
219
18
101
96
33
84
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252
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393
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157
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166
562

FAIR
VALUE

4
44
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1,407
84

256
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390
178
1,095
558
103

1,375
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278
2,007
773
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221
18
102
96
34
84
182
85
594
502
325
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16
27
22
27
91
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107
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95
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21

185

165

561
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United States - 88.31% (continued)
09G8-BS3L, 30.000%, 8/15/2023 1+§x Affirm 2/21/2023 $ 52 § 53 § 52
09GE-81Y3, 29.680%, 11/28/2022 tx#" Affirm 12/02/2021 222 218 18
09GU-8S15, 28.000%, 11/28/2023 t§x# Affirm 12/02/2022 222 229 231
09GV-VOSS8, 27.500%, 12/08/2022 tx#" Affirm 6/13/2022 263 270 21
09GX-GIYP, 29.650%, 1/24/2024 t§x Affirm 1/27/2022 281 269 276
09H9-KEFW, 29.620%, 12/21/2022 tx#" Affirm 12/27/2021 1,055 1,076 84
09HD-50AV, 26.200%, 12/12/2023 t§x Affirm 12/15/2022 96 98 98
09HE-53CW, 29.650%, 9/02/2023 tx# Affirm 9/09/2022 737 728 59
09HE-UHQI, 29.600%, 9/16/2024 1§x Affirm 9/22/2022 305 327 325
09HJ-UDHR, 15.000%, 8/02/2024 t§x Affirm 8/05/2022 563 597 590
09HL-RCOQV, 28.500%, 11/02/2024 t§x# Affirm 11/07/2022 602 632 639
09HU-RBRU, 15.810%, 9/28/2023 1§x Affirm 10/06/2022 94 97 98
09HV-LAC2, 30.000%, 8/22/2023 tx Affirm 2/27/2023 193 197 197
09HY-2P4H, 26.500%, 11/04/2023 1t§x Affirm 11/10/2022 335 346 346
0917-OHEE, 16.700%, 10/17/2023 1§x Affirm 10/20/2022 143 147 147
09IB-EZ2J, 35.510%, 10/14/2023 1§x Affirm 10/20/2022 112 116 116
09IC-RZCY, 19.900%, 7/25/2023 1§x Affirm 7/28/2022 50 52 52
0911-3CGB, 20.900%, 4/12/2023 t§x Affirm 1/17/2023 128 129 129
0911-RIPV, 17.900%, 4/25/2023 1§x Affirm 4/28/2022 84 85 85
091J-FT7N, 28.000%, 5/07/2023 t§x Affirm 11/10/2022 41 42 41
09IK-WMBQ, 22.200%, 4/04/2024 t§x Affirm 10/07/2022 258 272 269
091K-ZVK2, 29.390%, 2/08/2023 1+§x#" Affirm 8/11/2022 45 45 42
09IR-8JC8, 29.910%, 7/09/2023 1§x Affirm 1/12/2023 126 129 128
091U-G3ES8, 27.500%, 10/11/2023 t§x# Affirm 10/14/2022 707 729 729
09J9-S88K, 29.640%, 12/12/2023 1§x Affirm 12/15/2022 64 63 64
09JG-25QF, 29.690%, 11/15/2022 tx#" Affirm 11/18/2021 100 102 8
09JZ-9EUW, 26.500%, 10/17/2023 1§x Affirm 10/20/2022 165 170 171
09K0-58Q2, 29.750%, 3/02/2023 1§x Affirm 9/09/2022 29 29 29
09K0-BMPU, 11.800%, 4/14/2023 18§x Affirm 4/18/2022 18 19 19
09KG-B8A1, 15.870%, 5/28/2023 t§x# Affirm 12/01/2022 89 89 90
09KL-E3CL, 15.700%, 5/11/2023 t§x Affirm 5/16/2022 36 37 37
09KM-3K27, 29.590%, 6/12/2024 1§x Affirm 12/15/2022 455 482 480
09KN-NO3M, 29.650%, 9/27/2023 1+§x Affirm 9/30/2022 93 92 94
09KR-3AFZ, 28.500%, 10/28/2023 tx# Affirm 11/03/2022 550 569 447
09KT-FP5C, 19.750%, 4/25/2023 1§x Affirm 4/28/2022 71 71 72
09KY-S09I, 26.200%, 12/28/2023 t§x Affirm 1/03/2023 338 344 348
09L0-8JT6, 29.540%, 6/06/2023 t§x# Affirm 6/09/2022 475 482 481
09L4-AL69, 28.000%, 9/28/2023 1+§x# Affirm 10/03/2022 1,113 1,137 1,162
09LD-5UB4, 29.680%, 6/13/2023 1§x Affirm 12/16/2022 58 59 59
09LK-00K7, 29.620%, 12/06/2022 tx#" Affirm 12/09/2021 504 495 40
09LL-MYXS, 29.440%, 5/12/2023 1§x Affirm 5/16/2022 78 78 78
09LS-KBGK, 22.200%, 5/14/2024 t§x# Affirm 11/17/2022 247 261 260
09LW-Q7CN, 29.860%, 5/01/2024 1§x Affirm 11/04/2022 785 814 819
09LX-LXDN, 34.270%, 1/17/2024 1§x Affirm 1/20/2023 1,039 1,083 1,074
09LZ-QQKYV, 29.610%, 12/28/2022 tx#" Affirm 1/03/2022 124 126 10
09ME-PB2T, 29.966%, 3/21/2023 1§x Affirm 9/26/2022 29 29 29
09MK-Q8Q0, 19.750%, 4/09/2023 1§x Affirm 1/12/2023 179 178 177
09ML-91V4, 26.500%, 11/14/2024 1§x Affirm 11/17/2022 772 826 826
09MO-01XK, 29.650%, 9/12/2023 1+§x Affirm 9/15/2022 180 184 185
09MW-NT44, 28.980%, 3/28/2023 t§x# Affirm 1/03/2023 20 20 20
09N3-E4HO, 29.700%, 1/26/2023 tx#" Affirm 1/31/2022 145 152 12
09NG-63E3, 4.405%, 5/22/2023 1§x« Affirm 11/26/2021 74 74 74
09NJ-RB5F, 35.490%, 10/13/2023 18§x Affirm 10/17/2022 87 89 89
09NW-4IHT, 29.440%, 5/05/2023 t§x Affirm 5/09/2022 137 138 138
0901-ZTML, 29.994%, 4/04/2023 t§x# Affirm 10/07/2022 159 159 158
0905-0YLK, 29.520%, 5/02/2023 1§x Affirm 5/05/2022 24 24 24

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
Stone Ridge Funds | Annual Report | February 28, 2023

91



Schedule of Investments As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND
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United States - 88.31% (continued)
090E-6WYH, 25.000%, 4/11/2023 1§x Affirm 4/14/2022 $ 79 $ 79 $ 79
090F-FA1B, 29.610%, 12/28/2023 t§x# Affirm 1/03/2023 178 185 187
090K-ZWC9, 22.900%, 11/28/2023 t§x# Affirm 12/02/2022 125 130 130
090M-SZHO, 29.680%, 11/07/2023 t§x Affirm 11/10/2022 837 864 865
0900-J6U2, 29.930%, 7/17/2023 1§x Affirm 1/20/2023 56 56 55
090S-4ELS, 28.000%, 1/06/2024 1§x Affirm 1/12/2023 327 340 338
09P0-0A1Y, 27.000%, 3/16/2023 t§x# Affirm 9/22/2022 79 79 79
09P1-4R4R, 35.770%, 2/21/2024 t§x Affirm 2/24/2023 679 706 703
09PA-8F60, 29.610%, 12/12/2023 1§x Affirm 12/15/2022 104 108 108
09PG-I5CM, 29.610%, 6/20/2023 tx# Affirm 12/23/2021 186 178 15
09PN-LNDB, 29.690%, 6/28/2023 1t§x# Affirm 1/03/2023 77 78 79
09PO-IKCJ, 28.000%, 2/04/2023 tx#" Affirm 2/10/2022 375 388 30
09PR-ZCR8, 29.690%, 11/28/2023 1t§x Affirm 12/01/2022 232 240 242
09Q1-1XFR, 29.800%, 2/21/2024 1§x Affirm 2/24/2023 474 495 493
09Q2-WK2K, 29.670%, 6/14/2023 1t§x Affirm 12/22/2022 161 162 162
09QA-2LBM, 25.000%, 9/07/2023 t§x Affirm 9/12/2022 312 321 320
09QC-POUA, 29.000%, 7/25/2023 18§x Affirm 7/28/2022 126 128 129
09QI-PZEF, 7.409%, 3/01/2023 1§x« Affirm 12/05/2022 118 116 117
09QJ-DXF5, 28.000%, 4/01/2023 t§x Affirm 4/07/2022 93 93 93
09QQ-KOGU, 29.600%, 12/12/2023 18§x Affirm 12/15/2022 93 96 96
09QR-G572, 28.000%, 12/28/2024 1§x# Affirm 1/03/2023 718 774 787
09QX-1V66, 27.000%, 10/11/2023 1§x Affirm 10/14/2022 153 157 158
09R5-CRZF, 7.321%, 4/09/2023 1§x« Affirm 1/12/2023 198 197 197
09RC-W6O0R, 29.520%, 4/11/2023 t§x# Affirm 4/14/2022 94 94 87
09RG-1EJ2, 29.540%, 6/09/2023 1+§x Affirm 6/13/2022 593 591 595
09RL-THUQ, 25.000%, 11/28/2023 1§x Affirm 12/02/2022 191 198 200
09S0-UOLA, 21.900%, 11/21/2024 tx Affirm 11/25/2022 1,548 1,658 1,660
09S2-0M4Z, 29.680%, 12/12/2023 18§x Affirm 12/15/2022 203 207 208
09S4-5KEF, 29.660%, 7/06/2024 18§x Affirm 1/12/2023 250 251 251
09SH-VG33, 29.650%, 9/06/2023 tx# Affirm 9/09/2022 271 281 93
09SJ-K5BL, 26.500%, 9/06/2023 18§x Affirm 9/09/2022 107 109 109
09SU-IAEY, 29.710%, 1/06/2024 t§x# Affirm 1/12/2023 487 507 505
09SV-GN2W, 10.840%, 7/12/2023 18§x Affirm 1/17/2023 585 599 597
09SZ-A1DS, 29.680%, 7/19/2023 tx# Affirm 1/24/2022 277 259 22
09TI-CVHH, 29.580%, 10/17/2023 1t§x Affirm 10/20/2022 256 254 259
09TI-D1XW, 29.460%, 7/17/2023 18§x Affirm 1/20/2023 78 80 79
09TK-BRZI, 29.420%, 3/07/2023 1§x Affirm 3/10/2022 40 40 40
09TP-JBNJ, 26.500%, 8/02/2024 1§x Affirm 8/05/2022 745 800 807
09TQ-N79P, 16.700%, 3/08/2023 1§x Affirm 9/12/2022 92 92 92
09TS-JR6C, 27.500%, 6/03/2023 +§x Affirm 6/09/2022 399 405 405
09TW-02D5, 29.690%, 7/04/2023 18§x Affirm 1/07/2022 91 90 90
09U0-95SU, 29.430%, 3/21/2023 tx# Affirm 3/24/2022 98 96 52
09U7-WM22, 29.430%, 3/08/2023 1§x Affirm 3/11/2022 23 23 23
09UG-0O69N, 24.950%, 6/27/2023 18§x Affirm 12/30/2022 120 122 122
09UG-RJPA, 23.700%, 10/11/2023 t§x Affirm 10/14/2022 651 671 669
09UG-TRJ1, 29.670%, 6/19/2023 1§x Affirm 12/22/2022 138 140 140
09UK-3YWJ, 29.520%, 4/26/2023 +8§x# Affirm 4/29/2022 118 119 120
09UM-8BZ4, 29.300%, 12/13/2023 tx# Affirm 12/16/2021 719 776 58
09UN-XOOE, 21.900%, 6/19/2023 18§x Affirm 12/22/2022 62 63 63
09UT-ATI9, 5.952%, 7/03/2023 1§x« Affirm 1/06/2023 222 218 218
09VB-A31W, 25.000%, 5/03/2024 1§x Affirm 11/07/2022 329 346 343
09VJ-FACM, 29.900%, 7/17/2023 t§x Affirm 1/20/2023 186 186 187
09VR-P320, 29.680%, 11/28/2022 tx#" Affirm 12/02/2021 573 584 46
09VT-MXH4, 20.900%, 7/17/2023 1§x Affirm 1/20/2023 45 46 45
09VW-2SNO, 28.500%, 1/24/2023 tx#" Affirm 1/27/2022 145 147 15
09VX-63H8, 28.500%, 10/17/2023 t§x Affirm 10/20/2022 113 113 115
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United States - 88.31% (continued)
09VY-DXON, 29.680%, 7/19/2023 t§x Affirm 1/24/2022 $ 70 3 68 $ 69
09VY-EOBE, 29.010%, 3/14/2022 tx#" Affirm 12/17/2021 75 73 6
09W1-1UK8, 29.670%, 6/19/2023 1§x Affirm 12/22/2022 111 111 111
09W4-1DC1, 24.950%, 4/05/2023 tx# Affirm 4/08/2022 305 316 24
09W5-ALNM, 29.120%, 12/19/2023 18§x Affirm 12/23/2022 183 190 191
09W7-PTU4, 29.430%, 3/07/2023 1§x Affirm 3/10/2022 5 5 5
09W9-73JU, 29.570%, 4/04/2024 1§x Affirm 10/07/2022 191 199 199
09WK-7061, 29.690%, 11/07/2023 18§x Affirm 11/10/2022 166 168 169
09WK-7HQY, 29.600%, 7/01/2023 +§x# Affirm 7/08/2022 88 90 89
09WY-4VB3, 10.840%, 10/11/2023 1§x Affirm 10/14/2022 587 605 605
09X6-M2YS, 18.900%, 5/25/2023 t§x Affirm 12/01/2022 221 225 225
09XD-9C12, 29.100%, 1/17/2024 +§x Affirm 1/20/2023 203 212 210
09XD-BPY5, 29.710%, 1/13/2024 1§x Affirm 1/20/2023 141 147 146
09XJ-KFTI, 29.690%, 11/28/2022 tx#" Affirm 12/02/2021 367 374 29
09Y1-3SMN, 23.700%, 2/22/2024 tx Affirm 2/27/2023 414 430 430
09Y9-3G24, 4.405%, 5/28/2023 1§x« Affirm 12/02/2021 494 489 485
09YB-LQVD, 29.760%, 5/07/2023 1§x Affirm 11/10/2022 47 47 47
09YF-WORS5, 29.480%, 7/22/2023 1t§x Affirm 7/28/2022 98 100 101
09YJ-RNMK, 27.100%, 10/12/2023 t§x Affirm 10/17/2022 93 96 96
09YL-UOOA, 29.810%, 12/01/2022 tx#" Affirm 12/06/2021 185 194 15
09Z2-E0CJ, 34.130%, 11/04/2023 1§x Affirm 11/10/2022 96 99 98
09Z9-0L61, 4.821%, 8/28/2023 1§x« Affirm 9/01/2022 149 145 144
09ZL-722J, 33.990%, 12/28/2023 t+§x# Affirm 1/06/2023 399 415 422
09ZL-OQ6H, 15.820%, 11/07/2023 1§x Affirm 11/10/2022 282 278 283
09ZN-03SY, 4.821%, 8/11/2023 1+§x« Affirm 8/15/2022 755 739 738
09Z0-772J, 27.500%, 2/28/2024 1§x Affirm 9/02/2022 222 233 231
0A05-PQBC, 29.600%, 12/22/2023 t§x Affirm 12/27/2021 200 207 21
0A07-OXN2, 29.640%, 5/14/2024 t§x Affirm 11/17/2022 235 248 245
0AOF-1ESH, 29.570%, 12/20/2024 1§x Affirm 12/23/2022 574 616 615
0A0J-S5N6, 30.000%, 5/21/2023 1§x Affirm 2/24/2023 221 220 219
0AON-H4UC, 29.610%, 12/12/2023 1§x Affirm 12/15/2022 138 144 143
0A0T-OVV4, 15.000%, 1/12/2024 +§x# Affirm 1/17/2023 421 439 439
0AQV-YS8Q, 28.000%, 3/21/2024 1§x Affirm 9/26/2022 340 358 354
0A12-TPFM, 29.630%, 5/07/2024 t§x Affirm 11/10/2022 217 229 225
0A1F-XJLD, 7.235%, 2/28/2023 1§x"« Affirm 12/02/2022 116 114 114
0A1H-CZYE, 29.640%, 1/09/2024 t§x Affirm 1/12/2023 135 133 134
0A1H-PQX6, 29.680%, 11/26/2022 tx#" Affirm 12/02/2021 414 422 33
0A1M-P2SC, 29.000%, 4/08/2023 t§x Affirm 4/14/2022 126 127 127
0A1V-ED68, 29.730%, 6/09/2023 1§x Affirm 12/15/2022 38 38 38
0A1V-XSB7, 29.520%, 6/08/2023 t§x Affirm 6/13/2022 45 46 46
0A1Y-JIRM, 27.500%, 3/12/2023 t§x Affirm 12/15/2022 75 75 75
0A2B-ULUC, 26.500%, 12/01/2022 tx#" Affirm 12/06/2021 136 143 1
0A2N-0J5T, 27.850%, 12/20/2022 tx#" Affirm 12/23/2021 64 63 5
0A2Q-J5XJ, 29.430%, 3/24/2023 1t§x Affirm 3/28/2022 29 29 30
0A2T-SG6P, 7.409%, 3/01/2023 t§x« Affirm 12/05/2022 269 264 269
0A2V-2XF7, 9.880%, 11/07/2023 18§x Affirm 11/10/2022 226 233 233
0A3A-APQ3, 33.990%, 1/12/2024 t§x Affirm 1/17/2023 93 95 95
0A3C-060W, 28.000%, 8/08/2023 1§x Affirm 8/11/2022 165 167 168
0A3M-VJJK, 17.900%, 3/20/2023 18§x Affirm 9/23/2022 89 89 90
0A3R-VUQB, 11.820%, 4/28/2024 1+§x# Affirm 11/03/2022 625 659 661
0A3S-WJEA, 28.000%, 10/25/2023 1§x Affirm 11/03/2022 238 246 248
0A40-TKAX, 28.500%, 11/23/2023 18§x Affirm 11/28/2022 74 77 76
0A49-06J1, 28.500%, 11/04/2024 +§x# Affirm 11/10/2022 432 453 457
0A40-TAFG, 27.450%, 6/28/2023 t§x# Affirm 7/05/2022 57 58 59
0A4V-EJBE, 35.660%, 1/11/2024 1§x Affirm 1/17/2023 212 216 217
0A53-T9JB, 19.900%, 11/02/2023 1§x Affirm 11/07/2022 157 162 161
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United States - 88.31% (continued)
0A55-LU3Q, 26.500%, 10/03/2023 t§x
0A57-BUGN, 29.540%, 6/02/2023 t§x
0A59-JYTZ, 29.470%, 7/26/2023 1§x
0A5B-77WD, 29.130%, 12/07/2022 tx#"
0A5G-31Y0, 11.770%, 5/20/2023 tx#
0A5H-04A8, 27.137%, 3/01/2023 18§x«
0A51-QUGC, 28.500%, 1/11/2024 1t§x
0A5J-WMQO, 11.810%, 4/21/2023 t§x
0A50-W493, 29.650%, 6/12/2023 1§x#
0A5V-O1CP, 4.396%, 6/02/2023 t§x«
0A5W-HH3E, 29.610%, 3/22/2024 t§x
0A5X-H4E8, 32.560%, 8/02/2023 1§x#
0A5Z-A1P9, 29.860%, 7/10/2023 1§x
0AB0-FXGS, 29.320%, 2/15/2024 t§x
0ABA-RPCR, 28.000%, 10/20/2025 tx#
0ABJ-2CAM, 29.810%, 2/15/2024 18§x
0AB6Q-2SJB, 29.680%, 11/28/2023 t§x#
0A73-WVZ0, 29.690%, 11/22/2022 tx#"
0A7B-YOO07, 30.000%, 8/21/2023 t§x
0ATE-3YPG, 15.750%, 4/28/2023 1§x#
0A7H-6Q1B, 7.592%, 4/11/2023 t§x«
0A7X-2C76, 27.500%, 11/25/2024 tx
0A7Z-02MQ, 20.900%, 4/12/2023 1§x
0A82-8KBY, 19.900%, 5/28/2024 1§x
0A82-MJ0D, 29.680%, 11/07/2023 1§x
0A83-OPYR, 29.610%, 6/17/2023 1§x#
0A83-RYSO, 29.510%, 4/08/2023 tx#
0A88-TQOD, 30.000%, 1/04/2023 tx#"
0A8B-ZB6S, 29.790%, 5/14/2023 t§x
0A8D-VUX8, 27.100%, 9/20/2026 tx
0ABE-8V8R, 29.980%, 11/03/2023 t§x
0A8G-2DIO, 29.650%, 1/03/2024 tx#
0A8I-OOUH, 29.000%, 7/26/2023 t8§x
0A8S-V415, 27.100%, 5/03/2023 t§x
0A8Z-U61Q, 17.900%, 1/09/2024 1§x
0A90-J28R, 29.500%, 3/15/2023 t§x
0A93-VUES3, 15.750%, 6/08/2023 t§x
0A9J-FHJ6, 29.430%, 3/07/2023 tx#
0A9J-Q9IQ, 29.540%, 10/08/2022 tx#"
0A9N-2C6U, 27.500%, 11/21/2023 1§x
0A9Y-GU6B, 11.890%, 1/13/2023 tx#"
0AA3-74LV, 28.000%, 4/12/2023 t§x
0AAA-WXNB, 4.446%, 7/27/2023 t§x«
0AAQ-9255, 29.690%, 11/28/2023 1§x
0AAR-ULBB, 29.510%, 4/06/2023 tx#
0AAV-MFXC, 29.000%, 6/12/2023 t§x
O0AAW-IZSE, 28.500%, 3/08/2023 tx#
0AB0-34YQ, 29.920%, 7/27/2023 t§x
0AB9-10N6, 29.620%, 12/16/2023 1§x
0ABA-CHGC, 29.660%, 6/28/2023 1§x
0ABD-VVZO, 11.810%, 4/14/2023 t§x
0ABD-Y710, 11.780%, 7/14/2023 t§x
0ABI-F23U, 29.810%, 2/22/2023 t§x#"
0ABK-7C9B, 28.000%, 7/12/2023 tx#
0ABM-PZ0S, 29.590%, 10/11/2023 1§x
0ABS-7WZ8, 29.630%, 12/28/2023 t§x

PLATFORM

Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm

ACQUISITION DATE

10/06/2022
6/06/2022
7/29/2022

12/10/2021
5/26/2022

12/05/2022
1/17/2023

10/27/2022

12/15/2022

12/06/2021
9/26/2022
8/05/2022
1/13/2023
2/21/2023

10/27/2022
2/21/2023

12/01/2022

11/26/2021
2/24/2023

11/03/2022
1/17/2023

12/01/2022
1/17/2023

12/01/2022

11/10/2022

12/23/2021
4/14/2022
1/07/2022

11/17/2022
9/23/2022

11/07/2022
1/06/2022
7/29/2022
5/06/2022
1/12/2023
9/19/2022
6/13/2022
3/10/2022
4/14/2022

11/25/2022
1/18/2022
4/15/2022
8/01/2022

12/02/2022
4/11/2022

12/15/2022
3/11/2022
2/02/2023

12/22/2022
1/03/2023
4/18/2022
7/18/2022
2/25/2022
7/15/2022

10/14/2022
1/06/2023

$

AMOUNT

77
41
193
320
120
27
146
24
266
701
298
99
49
170
1,304
1,263
129
134
308
72
2,437
1,406
25
401
161
118
161
69
111
2,034
278
1,137
351
33
207
19
938
1,124
16
719
263
24
269
133
55
136
1,844
122
3,698
99

31
239
13
414
757
107

$
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COST

80

41
198
314
126
25
152
24
271
694
313
100
49
177
1,417
1,224
134
137
314
73
2,417
1,512
25
421
159
17
159
66
110
2,207
282
1,047
349
33
21
19
952
1,110
16
743
276
24
265
135
55
136
1,909
125
3,761
101
32
244
13
435
774
112

FAIR
VALUE

80
41
199
26

51
26
151
24
272
692
31
100
48
176
1,444
1,216
135
11
313
73
2,417
1,529
25
423
161
118
34

M
2,212
282
185
357
33
21
20
954
90

748
21
24

264

136

136
148
125
3,807
101
32
244
13
72
779
112
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United States - 88.31% (continued)
0AC6-G1HA, 29.520%, 4/06/2023 1§x Affirm 4/11/2022 $ 36 $ 36 $ 36
0AC6-Q3V8, 15.760%, 4/28/2024 +§x# Affirm 11/03/2022 270 285 284
0AC9-MLV5, 27.100%, 6/09/2023 1§x Affirm 12/15/2022 75 76 76
0ACJ-7KRJ, 29.670%, 11/28/2022 tx#" Affirm 12/02/2021 30 31 2
0ACS-WT7FW, 29.420%, 3/28/2023 1§x Affirm 4/04/2022 14 13 14
0ACU-GL6W, 29.760%, 6/09/2023 18§x Affirm 12/15/2022 273 273 273
O0ACV-LFI1, 28.000%, 3/26/2023 +§x Affirm 9/29/2022 41 41 42
0AD4-L3GL, 29.470%, 7/19/2023 1§x Affirm 7122/2022 193 197 198
0ADB-2NFG, 16.700%, 4/12/2023 t§x Affirm 4/15/2022 38 39 39
0ADD-7278S, 5.986%, 7/19/2023 1§x« Affirm 1/23/2023 503 492 492
0ADH-CS5T, 32.670%, 11/02/2023 1§x Affirm 11/07/2022 556 564 566
0ADI-0H4Z, 28.000%, 2/16/2024 1§x Affirm 2/21/2023 399 416 415
0ADJ-YZGK, 28.000%, 5/14/2024 18§x Affirm 11/17/2022 564 595 593
0ADM-ECSO0, 29.520%, 4/25/2023 1t§x Affirm 4/28/2022 110 110 112
O0ADN-780QY, 29.710%, 1/17/2024 18§x Affirm 1/20/2023 114 116 116
OADN-LXFB, 29.700%, 6/12/2023 1§x Affirm 12/15/2022 38 38 38
0ADO-IKMW, 29.470%, 7/06/2023 1t§x Affirm 7/11/2022 313 319 318
0ADQ-NVVE, 11.720%, 1/28/2023 tx#" Affirm 11/03/2022 142 143 33
0ADZ-NSUG, 28.000%, 4/05/2023 t§x Affirm 10/11/2022 56 56 56
0AEB-WWX®6, 29.720%, 1/28/2023 tx#" Affirm 2/03/2022 566 575 45
0AEC-4C8Q, 29.620%, 3/15/2023 t§x Affirm 9/19/2022 58 58 58
O0AEE-8FY®6, 29.640%, 5/14/2024 1§x Affirm 11/17/2022 512 541 538
0AEH-CSU7, 11.930%, 7/18/2023 1§x Affirm 1/23/2023 62 63 63
OAEL-JTWE, 29.630%, 12/09/2023 t§x Affirm 12/15/2022 164 167 167
0AEM-OCH9, 11.840%, 11/21/2023 1§x Affirm 11/25/2022 126 130 130
0AEY-8GSJ, 26.500%, 7/06/2023 1§x Affirm 7/11/2022 89 91 90
0AEZ-669U, 22.356%, 10/01/2022 tx#"« Affirm 7/08/2022 41 40 3
0AF3-9ZFT, 29.500%, 4/11/2023 1§x Affirm 4/14/2022 33 33 33
0AF6-6EGE, 22.200%, 3/08/2023 1§x Affirm 3/11/2022 463 463 464
0AFE-CB28, 30.000%, 4/03/2023 1§x Affirm 1/06/2023 130 130 129
OAFE-DFAW, 29.991%, 3/06/2023 1§x Affirm 9/15/2022 100 100 100
0AFV-USXA, 29.000%, 11/07/2023 1§x Affirm 11/10/2022 640 649 654
0AFY-KZGD, 30.990%, 6/12/2023 1§x Affirm 12/15/2022 136 136 136
0AFZ-XZ1J, 29.660%, 6/22/2022 tx#" Affirm 12/27/2021 197 198 16
0AFZ-Y3RI, 29.740%, 5/28/2023 t§x# Affirm 12/02/2022 102 104 105
0AG1-WFQU, 17.000%, 12/28/2023 t§x# Affirm 1/06/2023 286 298 300
0AG3-MQXZ, 27.500%, 11/04/2023 t8§x Affirm 11/10/2022 85 88 86
0AG6-LYQR, 29.710%, 1/17/2024 1§x Affirm 1/20/2023 534 524 530
0AGA-87CY, 30.000%, 4/17/2023 t8§x Affirm 1/20/2023 237 235 231
0AGC-6S4l, 11.684%, 3/01/2023 t8§x« Affirm 12/05/2022 20 20 20
0AGD-11Z0, 29.310%, 2/13/2024 18§x Affirm 2/16/2023 1,507 1,565 1,555
0AGD-TCIL, 29.780%, 2/22/2024 tx Affirm 2/27/2023 105 110 110
0AGE-CLB8A, 28.500%, 5/28/2023 1+§x# Affirm 12/01/2022 253 256 259
0AGL-MYEZ2, 27.890%, 1/09/2024 t§x Affirm 1/12/2023 813 827 829
0AGO-5MY4, 30.570%, 10/19/2023 1§x Affirm 10/24/2022 341 349 353
0AGT-T8SW, 29.600%, 10/28/2023 18§x Affirm 11/03/2022 96 99 100
0AHO0-KOHE, 28.000%, 2/24/2022 tx#" Affirm 11/29/2021 221 219 18
0AH2-3RSP, 22.200%, 8/01/2023 1§x Affirm 2/06/2023 185 190 188
0AH3-5EBF, 29.640%, 5/03/2024 1§x Affirm 11/07/2022 745 773 779
0AHB-SE5W, 29.620%, 3/19/2024 1§x Affirm 9/22/2022 472 489 497
0AHL-9MMD, 28.500%, 5/16/2023 t§x Affirm 5/19/2022 100 101 101
0AHM-U5F8, 29.620%, 12/27/2022 tx#" Affirm 12/31/2021 67 68 5
0AHO-ZL04, 29.460%, 7/12/2023 1§x Affirm 7/15/2022 173 176 177
0AHS-N4TX, 28.000%, 9/24/2022 tx#" Affirm 3/28/2022 87 89 7
0AI3-XVGJ, 29.520%, 4/24/2023 1§x Affirm 10/27/2022 107 108 109
0AI5-1EHL, 29.000%, 11/01/2023 1§x Affirm 11/04/2022 605 596 600
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United States - 88.31% (continued)
0AI5-8QEF, 28.500%, 1/26/2023 tx#"
0AI6-84QP, 15.700%, 5/17/2023 t§x
O0AIB-D76L, 29.640%, 6/12/2023 +§x
0AIJ-I30P, 29.120%, 12/28/2023 t8§x
0AIK-X1DM, 29.560%, 8/08/2023 1§x
0AJ1-RETJ, 28.000%, 4/11/2023 1§x#
0AJ1-X2Z2, 29.600%, 12/20/2023 t§x
0AJ3-UBFO0, 29.450%, 5/05/2023 t§x#
0AJI-UPJG, 15.000%, 5/01/2023 1§x
0AJO-7UJA, 10.444%, 9/30/2022 tx# «
0AJP-0V6E, 28.000%, 4/11/2023 1§x
0AJR-SQYE, 18.900%, 9/14/2023 t§x
0AKO0-55DD, 28.000%, 11/02/2023 1§x#
0AK1-42F6, 27.100%, 11/02/2023 1§x#
0AK5-8MFX, 29.590%, 10/17/2023 t§x
0AKA-UVFY, 29.730%, 5/23/2022 tx#"
0AKF-5UWF, 29.430%, 3/09/2023 tx#
0AKI-O9UH, 28.500%, 6/15/2023 t§x
0AKN-XG6D, 29.430%, 3/25/2023 t§x
0AKX-8VLS, 16.700%, 8/23/2023 t§x
0AKY-PALO, 30.000%, 2/01/2023 tx#"
0AL2-6HOO, 4.951%, 11/28/2023 1§x«
0AL2-QWKO, 29.440%, 5/13/2023 tx#
0AL5-P4AW, 25.000%, 7/05/2023 t§x
0ALD-BWTH, 29.590%, 10/25/2023 t§x
0ALD-RTZQ, 28.000%, 9/14/2024 1§x
OALE-3T5X, 27.500%, 3/23/2023 tx
OALF-WZ9H, 5.308%, 2/21/2024 t§x«
0ALH-D7JE, 29.460%, 7/15/2023 t§x
0AM3-3GD6, 29.920%, 7/17/2023 t§x
0AMS5-WLW1, 7.409%, 3/01/2023 t§x«
0AMB6-YFQR, 27.500%, 12/28/2023 1§x#
0AMF-KBAC, 11.830%, 10/11/2023 t§x
0AMI-7420, 15.800%, 3/09/2023 1§x
O0AMI-DIUP, 25.000%, 4/14/2023 t§x
0AMP-PEYP, 28.500%, 4/20/2023 t§x
0AMQ-O1UX, 29.540%, 6/06/2023 1§x
0AMU-UOBC, 10.444%, 7/14/2022 tx#"«
0AMV-MN36, 28.500%, 6/28/2023 t§x#
0ANO-XIZ6, 26.500%, 10/03/2023 1§x
0ANK-MN30, 29.110%, 6/21/2023 tx#
0AO2-9DH9, 27.500%, 3/23/2023 tx#
0AO3-8EVU, 25.000%, 4/25/2024 tx
0AO4-A1ZL, 29.560%, 10/21/2024 tx#
0A08-80T5, 19.900%, 5/07/2023 t§x
0AO8-H30H, 24.950%, 3/12/2023 t§x
0AOE-SZ49, 29.650%, 9/20/2023 1§x
0AOJ-EOMO, 29.600%, 10/28/2023 t§x#
0AOR-WWWR, 29.740%, 5/28/2023 1§x
0AOT-F490, 29.600%, 9/28/2024 tx#
0AOV-YQVC, 25.000%, 11/28/2023 1§x#
0AOW-H93Q, 29.520%, 4/11/2023 tx#
0AOZ-RQMP, 29.720%, 1/18/2024 t§x
0AP3-O5WN, 29.660%, 12/16/2023 t§x
0APA-8M51, 27.100%, 5/07/2024 t§x
0API-Q7Z3, 15.850%, 8/16/2024 t§x

PLATFORM

Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm

ACQUISITION DATE

1/31/2022
5/20/2022
12/15/2022
1/06/2023
8/11/2022
4/14/2022
12/23/2021
5/09/2022
11/07/2022
7/05/2022
10/14/2022
9/19/2022
11/07/2022
11/10/2022
10/20/2022
11/26/2021
3/14/2022
12/19/2022
3/31/2022
8/26/2022
2/04/2022
12/01/2022
5/19/2022
7/08/2022
10/28/2022
9/19/2022
9/29/2022
2/24/2023
7/21/2022
1/20/2023
12/05/2022
1/03/2023
10/14/2022
9/15/2022
10/20/2022
4/25/2022
6/09/2022
4/18/2022
7/05/2022
10/06/2022
12/27/2021
9/29/2022
10/31/2022
10/31/2022
11/10/2022
9/19/2022
9/23/2022
11/03/2022
12/02/2022
10/03/2022
12/01/2022
4/14/2022
1/23/2023
12/22/2022
11/10/2022
2/21/2023

$

AMOUNT

996
346
88
205
437
145
796
121
48
258
28
93
161
150
467
105
1,709
185
37
312
108
719
145
231
350
418
a7
470
150
167
109
109
92
52
67
39
229
108
102
719
124
118
1,354
414
114
22
458
75
131
1,518
381
325
416
79
382
274

COST

$ 1,015
345
89
202
444
146
824
122
49
254
28
96
167
155
478
107
1,796
189
37
320
113
693
143
236
358
449
47
447
152
168
107
113
95
52
68
39
232
105
104
740
119
121
1,423
451
115
22
455
77
133
1,630
394
321
434
82
403
289

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.

Stone Ridge Funds

Annual Report

February 28, 2023

$

FAIR
VALUE

80
349
89
205
445
147
838
123
49
21
28
96
166
155
482

179
189
38
315
60
693
12
234
363
457
47
447
154
166
109
113
95
52
68
39
230

105
739
22

1,411
4

114
22
463
77
133
41
400
26
432
82
399
288
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STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 88.31% (continued)
0APO-93CP, 29.620%, 12/16/2022 tx#" Affirm 12/20/2021 $ 158 § 155 § 13
0APR-VC9R, 15.690%, 3/09/2023 tx# Affirm 3/14/2022 294 303 63
O0APV-NFTP, 29.680%, 7/12/2023 1t§x Affirm 1/21/2022 156 152 155
0APV-W6A1, 35.360%, 4/03/2023 18§x Affirm 1/06/2023 111 111 110
0APZ-G0ZJ, 29.100%, 2/10/2024 18§x Affirm 2/16/2023 120 125 124
0AQ4-KEWZ, 26.500%, 4/13/2023 18§x Affirm 1/20/2023 96 97 96
0AQ6-44LS, 29.630%, 5/18/2024 +§x Affirm 11/25/2022 314 326 331
0AQ9-X3CA, 28.500%, 5/11/2023 tx# Affirm 5/16/2022 1,013 1,064 34
0AQH-CGZG, 35.530%, 12/12/2023 18§x Affirm 12/15/2022 675 686 692
0ARO0-ADF7, 34.260%, 11/02/2023 1§x Affirm 11/07/2022 86 89 88
0ARS5-ARFP, 18.900%, 10/03/2023 1§x Affirm 10/06/2022 133 137 136
0AR5-G5QP, 29.520%, 4/11/2023 18§x# Affirm 4/14/2022 166 166 167
0AR5-N806, 16.700%, 2/21/2024 1§x Affirm 2/24/2023 1,846 1,926 1,923
0ARL-Q9HS, 4.446%, 6/08/2023 1+§x« Affirm 6/13/2022 310 306 306
0AS5-EWWS5, 29.710%, 1/09/2024 18§x# Affirm 1/12/2023 134 140 140
0ASJ-OQ6E, 29.550%, 6/06/2023 tx# Affirm 6/09/2022 182 188 15
0ASK-PNLD, 29.650%, 6/28/2023 t§x# Affirm 1/06/2023 50 52 52
0AT2-S272, 28.000%, 11/28/2023 18§x Affirm 12/01/2022 48 49 49
0AT3-E2XJ, 23.700%, 5/18/2023 18§x Affirm 11/22/2021 367 369 373
0AT6-HE2J, 23.700%, 4/11/2023 1§x# Affirm 4/14/2022 247 249 249
0AT9-Z53Q, 29.620%, 12/27/2022 tx#" Affirm 12/31/2021 288 294 23
0ATD-GFAU, 29.560%, 10/21/2024 t§x Affirm 10/27/2022 647 698 713
0ATL-VOO04, 27.100%, 5/04/2024 t§x Affirm 11/10/2022 256 270 266
0ATO-J111, 19.900%, 3/20/2024 t§x Affirm 9/23/2022 230 241 241
O0ATT-8VL5, 29.440%, 5/27/2023 1+§x Affirm 6/03/2022 56 57 57
0ATW-QQXA, 29.610%, 3/06/2023 1§x Affirm 9/09/2022 66 66 66
0AU7-1QX0, 28.500%, 1/17/2024 t§x Affirm 1/20/2023 119 124 125
0AU7-2QZR, 19.900%, 1/05/2025 t§x Affirm 1/09/2023 823 886 882
0AUJ-2XGL, 29.500%, 4/11/2023 tx# Affirm 4/14/2022 99 98 8
0AUJ-C473, 29.640%, 5/10/2024 18§x Affirm 11/17/2022 345 364 362
0AUY-XQKO, 22.640%, 4/03/2023 1§x# Affirm 10/06/2022 77 78 78
0AV3-SBXK, 26.500%, 4/11/2023 t§x Affirm 4/14/2022 91 92 92
0AV4-7QPZ, 27.100%, 10/06/2023 18§x Affirm 10/11/2022 112 115 113
0AV4-ELBA, 7.592%, 3/28/2023 t§x« Affirm 1/03/2023 347 341 342
0AV4-1JC1, 28.500%, 7/28/2022 tx#" Affirm 2/03/2022 728 742 58
0AV7-P14l, 29.900%, 7/17/2023 tx Affirm 1/20/2023 303 309 308
0AVF-CZ8S, 5.008%, 11/28/2023 t§x« Affirm 12/05/2022 2,777 2,678 2,663
0AVM-902A, 7.409%, 3/01/2023 t§x« Affirm 12/05/2022 57 56 57
0AVR-NB6Z, 7.409%, 3/01/2023 t§x« Affirm 12/05/2022 95 94 95
0AVU-SSV4, 29.760%, 5/07/2023 1§x# Affirm 11/10/2022 210 212 189
0AW2-H3W8, 29.660%, 7/17/2024 18§x Affirm 1/20/2023 349 372 371
0AWD-OA8N, 27.100%, 10/28/2023 t§x# Affirm 11/03/2022 149 154 155
0AWK-UFUV, 11.830%, 10/17/2023 1§x Affirm 10/20/2022 768 792 792
0AWO-CUY6, 28.000%, 7/11/2023 1§x Affirm 7/14/2022 134 136 136
0AWQ-0OV74, 29.470%, 7/18/2023 18§x Affirm 7/21/12022 362 367 371
0AWW-2NJW, 28.500%, 6/12/2023 t§x Affirm 12/15/2022 124 125 125
0AX0-FQCQ, 22.740%, 9/13/2023 18§x Affirm 9/16/2022 57 59 59
0AX0-LOYJ, 28.000%, 4/28/2024 1§x Affirm 11/03/2022 218 231 231
0AX0-RSGP, 9.870%, 12/09/2023 1§x Affirm 12/15/2022 388 402 402
0AX2-4H71, 29.450%, 3/28/2023 1§x# Affirm 4/04/2022 35 35 35
0AX2-HN2X, 29.000%, 11/07/2023 t§x Affirm 11/10/2022 259 255 259
0AX9-FYAT, 29.720%, 1/13/2024 1§x Affirm 1/20/2023 123 121 119
0AXA-XFYD, 30.588%, 7/17/2023 t§x Affirm 1/20/2023 315 323 322
0AXK-9SFL, 5.962%, 4/04/2023 1§x« Affirm 10/07/2022 472 469 469
0AXK-B2AD, 11.850%, 7/17/2024 t§x Affirm 1/20/2023 217 230 227
O0AXN-6AWH, 4.421%, 3/07/2023 t8§x« Affirm 3/10/2022 138 133 138
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United States - 88.31% (continued)
0AXN-GFQN, 28.000%, 1/06/2024 t§x
0AXP-UKX8, 29.550%, 5/02/2023 1§x#
0AYU-B8MY, 29.600%, 6/13/2023 +§x#
0AZ2-0KHO, 29.570%, 10/11/2023 t§x
0AZ2-3U3X, 27.100%, 7/05/2023 tx#
0AZ2-Q121, 29.660%, 6/12/2023 1§x
0AZ6-1CGV, 27.500%, 6/12/2023 t§x#
0AZA-P75U, 28.000%, 11/28/2023 1§x#
0AZC-0BFU, 27.500%, 6/02/2023 t§x
0AZC-DFOD, 22.090%, 5/03/2023 1§x#
0AZH-LT5P, 18.900%, 4/11/2023 t§x
0AZK-XPC8, 19.900%, 5/14/2024 1§x
0AZL-BY0Q, 29.640%, 5/28/2024 t§x#
0AZM-E7SG, 17.900%, 2/28/2023 tx#"
0AZN-O7EW, 29.650%, 5/18/2023 tx#
0AZP-SXMK, 23.700%, 7/11/2023 t§x
0AZS-3QF7, 29.450%, 5/12/2023 1§x
0AZW-JLQL, 4.848%, 10/28/2023 t§x«
0B02-G9NS, 29.430%, 3/07/2023 1§x
0B04-JDX4, 28.000%, 9/20/2023 t§x
0B09-HO0ZB, 30.000%, 2/23/2024 tx
0BOB-EBAL, 28.000%, 10/04/2023 t§x#
0BOK-V2ZJ, 28.000%, 11/24/2022 tx#"
0BOR-VFCS, 28.500%, 10/28/2023 1§x
0BOU-CQ9K, 29.520%, 4/11/2023 t§x
0B14-3LJI, 27.500%, 7/11/2023 t§x
0B1A-LOBN, 20.750%, 1/10/2024 1§x
0B1H-ZJKO, 29.500%, 4/06/2023 1§x
0B1S-C88T, 29.620%, 12/21/2022 tx#"
0B1S-SWZM, 29.520%, 4/26/2023 1§x#
0B1V-GKNY, 27.500%, 8/14/2023 1§x
0B21-LM7Q, 15.940%, 7/06/2023 1§x
0B27-SOEX, 29.520%, 5/02/2023 t§x
0B2E-ZR0OW, 35.610%, 11/21/2023 tx
0B2F-5M3R, 29.630%, 4/04/2023 1§x
0B2S-NVBY, 27.100%, 5/17/2023 t§x
0B36-RSP3, 29.590%, 10/11/2023 1§x
0B3D-AQFL, 29.530%, 6/08/2023 t§x
0B3D-ZPM5, 28.000%, 3/02/2023 1§x
OB3E-77ER, 29.530%, 6/07/2023 1§x
0B3K-6AZM, 29.680%, 11/28/2022 tx#"
0B3N-T12C, 22.650%, 6/28/2023 t§x#
0B3S-Z8HO, 29.530%, 4/07/2023 t§x
0B43-QP8M, 29.570%, 4/13/2024 1§x
0B45-1SPD, 29.530%, 6/08/2023 t§x
0B4E-01S3, 11.850%, 12/23/2023 tx#
0B4G-DS4R, 27.500%, 5/23/2023 t§x
0B4G-GXM7, 29.510%, 4/26/2023 1§x
0B4L-DCEH, 29.700%, 1/10/2023 tx#"
0B4P-4YFG, 27.500%, 3/13/2023 1§x
0B4Z-5FQS, 22.465%, 9/19/2023 1§x
0B52-VE6Q, 29.100%, 6/12/2024 1§x
0B53-GIX5, 29.720%, 1/09/2024 t§x
0B59-6NDS, 25.000%, 11/04/2023 t§x
OB5E-1H1P, 5.986%, 5/03/2023 t§x«
0B5T-S6S6, 29.430%, 3/07/2023 1§x

PLATFORM

Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm

ACQUISITION DATE

1/12/2023
5/05/2022
12/16/2021
10/14/2022
7/08/2022
12/15/2022
12/15/2022
12/01/2022
6/06/2022
11/07/2022
10/14/2022
11/17/2022
12/05/2022
3/03/2022
11/22/2021
7/14/2022
5/16/2022
11/03/2022
3/10/2022
9/23/2022
2/27/2023
10/07/2022
11/29/2021
11/03/2022
4/14/2022
7/14/2022
1/13/2023
4/11/2022
12/27/2021
4/29/2022
2/17/2023
1/12/2023
5/05/2022
11/25/2022
4/07/2022
5/20/2022
10/14/2022
6/13/2022
9/09/2022
6/10/2022
12/02/2021
7/05/2022
10/14/2022
10/17/2022
6/13/2022
12/30/2022
5/26/2022
4/29/2022
1/21/2022
9/16/2022
9/22/2022
12/15/2022
1/12/2023
11/10/2022
11/07/2022
3/10/2022

$

AMOUNT

93
117
95
139
128
211
214
133
79
100
59
127
324
242
1,044
439
367
356
47
65
176
220
230
365
199
74
497
117
178
106
252
2,063
151
1,979
29
46
76
93
11
71
55
181
45
206
78
9
158
84
103
58
152
256
136
78
1,944
21

$
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COST

97
17
90
142
135
214
218
137
80
101
60
133
341
254
1,098
447
366
345
47
67
184
225
242
362
200
75
518
118
181
107
259
2,11
153
2,010
29
46
78
93
1"
71
56
180
45
214
77
98
160
85
99
58
156
257
141
81
1,924
21

$

FAIR
VALUE

9
17
95
143
22
214
217
139
80
101
59
129
342
19
84
444
369
345
a7
68
184
226
18
372
201
75
516
118
14
109
258
2,104
153
2,028
29
46
78
94
11
71
4
184
45
217
78
38
161
86
8
58
156
261
141
80
1,925
21

(Continued)



Schedule of Investments As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 88.31% (continued)
0B5V-P095, 29.540%, 6/09/2023 t8§x Affirm 6/13/2022 $ 548 $ 546 $ 550
0B5X-VI7A, 11.850%, 11/22/2022 tx#" Affirm 11/26/2021 59 62 5
0B5Z-QH4H, 29.600%, 12/20/2023 tx# Affirm 12/23/2021 614 663 49
0B60-1YOR, 29.600%, 12/09/2023 18§x Affirm 12/15/2022 111 115 115
0B62-994V, 29.630%, 5/14/2024 1§x Affirm 11/17/2022 244 258 257
0B66-544H, 29.610%, 11/14/2024 1§x Affirm 11/17/2022 941 988 1,003
0B6G-FGXG, 19.900%, 1/13/2024 +§x Affirm 1/20/2023 156 163 163
0B6U-6CPP, 19.900%, 10/03/2023 t8§x# Affirm 10/06/2022 612 630 620
0B75-ZDJ7, 15.800%, 6/13/2023 t§x Affirm 12/16/2022 126 128 128
0B76-5RJX, 29.610%, 6/24/2023 1§x# Affirm 12/30/2021 178 175 179
0B79-Z2KQ, 29.580%, 5/02/2023 t§x Affirm 5/05/2022 142 141 142
0B7I-9UNX, 21.900%, 5/25/2024 1§x# Affirm 12/01/2022 263 276 277
0B7J-49BO, 22.200%, 9/21/2024 1§x Affirm 9/26/2022 720 764 764
0B7P-NRIQ, 22.900%, 7/28/2023 t§x# Affirm 2/02/2023 131 134 135
0B7R-C6L4, 29.580%, 10/17/2023 1§x Affirm 10/20/2022 225 230 232
0B7S-57X2, 29.610%, 12/27/2022 tx#" Affirm 12/31/2021 160 168 13
0B7T-DQ4A, 29.680%, 11/25/2023 18§x Affirm 12/01/2022 486 494 503
0B7Z-MCT7L, 9.900%, 1/10/2024 +§x Affirm 1/13/2023 460 478 478
0B81-DZT5, 29.120%, 12/12/2023 t§x Affirm 12/15/2022 825 811 816
0B83-RS2P, 29.620%, 12/20/2022 tx#" Affirm 12/23/2021 155 152 12
0B83-RUTS, 25.000%, 7/22/2023 18§x Affirm 7/28/2022 32 32 33
0B85-AVKS8, 29.670%, 11/21/2023 1§x Affirm 11/25/2022 112 110 113
0B88-28G5, 27.304%, 6/15/2023 1t§x Affirm 12/19/2022 787 802 801
0B8G-028R, 22.200%, 3/22/2023 tx# Affirm 3/25/2022 93 96 7
0B80O-4F3M, 29.670%, 6/09/2023 18§x Affirm 12/15/2022 195 198 197
0B8S-TLJI, 29.520%, 4/26/2023 1§x Affirm 4/29/2022 35 35 35
0B8V-4X09, 7.409%, 3/01/2023 t§x« Affirm 12/05/2022 110 108 109
0B95-TYRF, 28.500%, 3/16/2024 1§x Affirm 9/22/2022 199 206 210
0B9L-9Y3T, 10.840%, 9/28/2024 tx# Affirm 10/03/2022 2,451 2,598 2,618
0B9P-XFK®6, 29.630%, 2/01/2024 1§x Affirm 8/04/2022 248 261 260
0B9S-FPV6, 27.500%, 12/09/2023 1§x Affirm 12/15/2022 405 419 420
0B9W-OVXE, 29.660%, 7/03/2024 1t§x Affirm 1/06/2023 454 482 478
0BA9-NT12, 27.500%, 5/07/2023 1+§x Affirm 11/10/2022 47 48 47
0BAB-CWJS, 29.720%, 1/24/2023 tx#" Affirm 1/27/2022 111 107 11
0BAB-SXP7, 29.450%, 5/09/2023 tx# Affirm 5/12/2022 216 214 17
0BAD-8RW?7, 29.610%, 12/19/2023 18§x Affirm 12/23/2022 300 305 309
0BAD-HEAK, 15.920%, 10/03/2023 1§x Affirm 10/06/2022 591 609 608
O0BAH-EX5I, 11.829%, 4/28/2023 t§x« Affirm 2/02/2023 127 125 125
0BAM-SUQH, 34.990%, 1/06/2024 1§x Affirm 1/12/2023 195 199 195
0BAW-83ES3, 15.780%, 10/19/2023 1§x Affirm 10/24/2022 179 184 184
0BBO-T35L, 29.620%, 12/27/2022 tx#" Affirm 12/30/2021 464 473 37
0BB2-2S78S, 11.700%, 9/20/2025 tx Affirm 9/26/2022 1,053 1,126 1,131
0BB3-28UE, 29.700%, 4/03/2023 t§x Affirm 10/06/2022 27 27 27
0BB4-C6BL, 27.100%, 11/07/2023 18§x Affirm 11/10/2022 170 175 175
0BBA-1TKC, 28.000%, 12/01/2022 tx#" Affirm 12/06/2021 260 272 21
0BBE-C363, 26.500%, 3/28/2023 t§x# Affirm 4/04/2022 13 13 13
0BBG-6Y95, 16.700%, 6/23/2023 1§x Affirm 12/30/2022 397 405 406
0BBK-TMUQ, 26.500%, 3/28/2023 1+8§x# Affirm 1/03/2023 55 55 56
0BBK-WH5X, 7.321%, 3/12/2023 1§x« Affirm 12/15/2022 18 18 18
0BBY-GTGK, 27.100%, 10/24/2023 1§x Affirm 10/27/2022 266 275 276
0BC1-3GTP, 15.700%, 7/11/2023 1§x Affirm 7/14/2022 98 100 100
0BC2-50B3, 28.000%, 11/12/2022 tx#" Affirm 5/16/2022 36 37 3
0BC5-F7WU, 23.700%, 11/15/2023 18§x Affirm 11/18/2021 239 246 248
0BC6-N1KO, 29.680%, 11/22/2022 tx#" Affirm 11/26/2021 124 126 10
0BCB-C7Q6, 29.650%, 9/28/2023 t§x Affirm 10/03/2022 75 77 77
0BCK-303V, 7.409%, 3/01/2023 1§x« Affirm 12/05/2022 198 195 198
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Schedule of Investments As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE  AMOUNT COST VALUE

United States - 88.31% (continued)
O0BCT-IQNE, 26.500%, 10/28/2023 1§x Affirm 11/03/2022 $ 1,346 $ 1,391 $ 1,385
0BCT-Y7DT, 29.810%, 2/23/2024 tx Affirm 2/27/2023 218 21 21
0BCX-0F98, 27.100%, 6/09/2023 1t§x Affirm 6/13/2022 138 140 141
0BCX-DZL2, 5.962%, 4/03/2023 t§x« Affirm 10/06/2022 599 596 596
0BD3-BNWH, 29.430%, 3/08/2023 1§x Affirm 3/11/2022 29 29 25
0BD4-TRGT, 30.000%, 8/07/2022 tx#" Affirm 2/10/2022 32 33 3
0BD8-T19G, 29.500%, 8/13/2023 1§x Affirm 2/16/2023 69 71 71
0BD9-PQQS, 29.500%, 2/13/2026 tx# Affirm 2/16/2023 1,337 1,435 1,430
0BDB-BEH2, 29.700%, 1/18/2024 t§x Affirm 1/23/2023 63 64 64
0BDK-RNPO, 29.740%, 5/28/2024 1§x Affirm 12/05/2022 399 400 412
0BDO-112D, 35.700%, 5/14/2023 1§x Affirm 11/17/2022 50 50 50
0BDR-BY7T, 5.966%, 7/15/2023 t§x« Affirm 7/21/2022 106 103 103
0BDV-34AK, 29.420%, 6/08/2023 1§x Affirm 6/13/2022 267 272 271
0BDV-WZ5L, 29.630%, 5/04/2024 t§x# Affirm 11/10/2022 498 499 503
0BDV-XBQ3, 23.900%, 7/04/2023 t§x Affirm 1/09/2023 71 73 72
0BDZ-1614, 19.900%, 7/04/2024 1+§x Affirm 1/09/2023 341 359 357
0BEE-6F8S, 29.530%, 8/08/2023 18§x Affirm 8/11/2022 51 52 52
0BEJ-SP7K, 7.321%, 4/10/2023 1§x« Affirm 1/13/2023 290 288 288
O0BET-KSAO, 28.500%, 7/24/2022 tx#" Affirm 1/27/2022 398 406 32
0BEW-3H20, 28.500%, 4/12/2023 1§x Affirm 4/15/2022 58 58 59
0BEY-OWUO, 29.560%, 6/09/2023 1§x Affirm 6/13/2022 36 36 36
0BF2-4TG5, 28.500%, 6/12/2023 1§x Affirm 12/15/2022 179 179 179
0BF5-DWXE, 28.500%, 4/17/2024 1t§x Affirm 10/20/2022 236 249 247
0BF8-7T7S, 29.000%, 4/07/2023 1§x Affirm 10/14/2022 57 58 57
0BFI-F6HF, 11.700%, 10/11/2023 1§x Affirm 10/14/2022 229 236 236
0BFO-X9UT, 29.986%, 10/28/2023 1§x# Affirm 11/03/2022 109 108 109
0BGA-BEPY, 29.620%, 3/12/2023 18§x Affirm 9/15/2022 34 34 34
0BGD-9Q5P, 5.915%, 6/06/2023 1§x« Affirm 6/09/2022 821 809 810
0BGF-6NPE, 29.200%, 6/09/2023 t§x Affirm 12/15/2022 46 46 46
0BGI-1LXE, 27.450%, 6/16/2024 1§x Affirm 12/22/2022 183 183 186
0BGK-AWV7, 11.684%, 3/01/2023 1§x« Affirm 12/05/2022 37 36 37
0BGR-CHF7, 28.000%, 7/08/2023 1§x# Affirm 7/14/2022 248 253 212
0BGZ-VTAC, 29.410%, 3/24/2023 1§x Affirm 3/28/2022 12 12 12
0BH4-LGG1, 29.680%, 7/18/2023 1§x Affirm 1/21/2022 68 66 68
0BHA-NADU, 17.900%, 1/12/2023 tx#" Affirm 1/18/2022 230 242 18
0BHG-WOG6E, 27.100%, 7/06/2023 1§x Affirm 1/12/2023 42 43 43
0BHP-V7PN, 29.580%, 10/11/2023 1§x Affirm 10/14/2022 365 376 376
0BHS-KAWS, 29.530%, 4/04/2023 1§x Affirm 10/07/2022 75 76 76
0BHY-7SBK, 15.890%, 2/04/2023 tx#" Affirm 2/10/2022 326 322 26
0BI6-ATFF, 29.610%, 11/04/2024 1§x Affirm 11/10/2022 494 518 524
0BI8-YHBE, 29.610%, 11/25/2024 1§x Affirm 12/02/2022 544 584 584
0BIC-G7EO, 16.000%, 1/17/2024 1+§x Affirm 1/20/2023 169 176 176
0BIG-4RNS, 28.000%, 5/14/2024 t§x Affirm 11/17/2022 525 554 551
0BIN-ZEN2, 29.440%, 5/09/2023 1§x Affirm 5/12/2022 124 124 124
0BIQ-HB40, 26.500%, 10/28/2023 1§x# Affirm 11/03/2022 745 769 768
0BIX-9T1l, 28.000%, 4/06/2023 1§x Affirm 4/11/2022 47 47 47
0BJ7-IKAE, 29.530%, 4/06/2023 tx# Affirm 4/11/2022 178 176 14
0BJY-VBC9, 25.050%, 4/06/2023 1§x Affirm 1/12/2023 28 28 28
0BK2-L358S, 29.660%, 4/28/2023 1+§x Affirm 11/03/2022 86 87 87
0BK5-GS35, 29.710%, 6/24/2023 tx# Affirm 1/27/2022 477 486 38
0BK7-R6U4, 29.610%, 12/21/2022 tx#" Affirm 12/27/2021 386 406 31
0BKN-1Z79, 30.000%, 8/13/2023 1§x Affirm 2/16/2023 205 211 210
0BKS-KR82, 26.500%, 9/28/2023 t+§x# Affirm 10/06/2022 191 197 199
0BKS-SMKG, 29.710%, 1/12/2024 1§x Affirm 1/17/2023 677 665 671
0BL0-9ZAH, 11.800%, 4/11/2023 1§x Affirm 4/14/2022 25 25 26
0BL1-JGYO, 26.500%, 4/18/2024 1§x Affirm 10/21/2022 301 318 315
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Schedule of Investments As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE  AMOUNT COST VALUE

United States - 88.31% (continued)
0BL5-YAZK, 28.000%, 9/20/2023 1§x Affirm 9/23/2022 $ 296 $ 304 $ 304
0BL7-MPI2, 15.000%, 6/12/2024 tx Affirm 12/15/2022 2,083 2,192 2,184
0BL8-Q9U4, 15.000%, 4/12/2023 t§x Affirm 4/15/2022 331 333 334
0BLQ-BNZN, 22.000%, 9/22/2023 t§x Affirm 9/26/2022 547 562 566
0BLT-601Q, 20.990%, 11/04/2023 1§x Affirm 11/10/2022 169 175 175
0BMB8-FSEK, 28.955%, 7/03/2023 t§x Affirm 1/06/2023 142 146 144
0BMC-IN40O, 28.000%, 12/19/2022 tx#" Affirm 9/22/2022 382 384 29
0BMC-TMEW, 15.780%, 6/28/2023 t§x Affirm 7/05/2022 404 411 415
0BMF-OVKYV, 28.000%, 10/13/2023 1§x Affirm 10/17/2022 1,545 1,593 1,596
O0BMT-EIHP, 29.950%, 12/02/2022 tx#" Affirm 12/06/2021 152 149 12
0BMU-7J7F, 22.200%, 11/07/2023 1§x Affirm 11/10/2022 107 110 110
0BMX-0CO0X, 18.900%, 10/05/2023 t§x Affirm 10/11/2022 103 106 105
0BNB-VO0K1, 26.200%, 6/06/2023 1§x Affirm 6/09/2022 86 86 87
OBNE-JWLC, 24.950%, 11/21/2023 t§x Affirm 11/25/2022 147 152 152
0BNN-MP2U, 11.820%, 8/09/2023 tx# Affirm 8/12/2022 1,874 1,964 150
0BNS-Z9ZQ, 28.000%, 3/20/2024 tx# Affirm 9/23/2022 1,056 1,115 1,136
0BNU-GBZH, 26.500%, 3/06/2023 18§x Affirm 9/09/2022 17 17 17
0BNX-XA43, 29.590%, 10/24/2023 1§x Affirm 10/27/2022 954 946 967
0BNZ-CLGN, 29.460%, 5/17/2023 1§x Affirm 5/20/2022 54 53 54
0BO2-4NTC, 15.740%, 4/11/2023 +§x Affirm 4/14/2022 157 158 159
0BO7-TD82, 27.500%, 5/05/2023 tx# Affirm 5/09/2022 269 283 22
0BO9-MY9F, 35.650%, 1/13/2024 t§x# Affirm 1/20/2023 968 986 992
0BOA-4DLM, 15.518%, 2/28/2023 1§x « Affirm 9/02/2022 108 100 107
0BOJ-IFI6, 29.520%, 4/11/2023 1t§x Affirm 10/14/2022 68 68 68
0BOJ-UMDR, 17.900%, 4/17/2024 tx Affirm 10/20/2022 5,373 5,669 5,635
0BOM-LLZ7, 27.100%, 11/01/2023 +§x Affirm 11/04/2022 107 111 110
0BOY-XU5A, 11.860%, 6/12/2023 1§x Affirm 12/15/2022 619 630 630
0BP4-MICF, 26.500%, 12/27/2023 18§x Affirm 12/30/2022 116 120 121
0BP5-QKOF, 29.900%, 7/28/2023 t§x# Affirm 2/02/2023 196 199 201
0BP8-2198, 29.680%, 11/22/2022 tx#" Affirm 11/26/2021 7 7 -
0BP8-SR7I, 29.520%, 4/20/2023 1§x Affirm 10/24/2022 88 89 90
0BPE-1ZEJ, 19.900%, 12/12/2023 1§x Affirm 12/15/2022 94 98 98
0BPP-T3SS, 29.690%, 1/13/2024 1§x Affirm 1/20/2023 142 139 141
0BQ2-UFES3, 28.000%, 6/08/2023 1§x Affirm 6/13/2022 48 48 48
0BQ8-1J5E, 26.500%, 11/10/2023 t§x Affirm 11/17/2022 105 108 108
0BQC-B8LW, 30.000%, 7/03/2023 t8§x# Affirm 1/06/2023 73 74 73
0BQD-K4BX, 29.720%, 12/03/2023 tx# Affirm 12/09/2021 443 478 35
0BQJ-MNTG, 27.100%, 9/16/2023 18§x Affirm 9/22/2022 88 91 91
0BQJ-RRL2, 29.620%, 12/28/2022 tx#" Affirm 1/03/2022 112 108 9
0BQK-5XPT, 6.057%, 7/27/2023 t§x« Affirm 2/02/2023 166 162 162
0BQL-SJLC, 29.510%, 4/11/2023 t§x Affirm 4/14/2022 292 291 293
0BQL-UCOS, 31.640%, 9/14/2023 1§x Affirm 9/19/2022 63 65 65
0BQM-FOUW, 28.500%, 3/27/2023 1§x Affirm 12/30/2022 83 83 84
0BQU-74DP, 21.900%, 1/17/2024 1§x Affirm 1/20/2023 152 158 158
0BRD-XFQB, 29.610%, 12/09/2022 tx#" Affirm 12/16/2021 162 159 13
0BRH-SEOC, 19.900%, 10/28/2023 1§x# Affirm 11/03/2022 175 181 180
0BRM-EQDF, 29.640%, 11/24/2023 tx# Affirm 11/29/2021 478 515 38
0BRX-CNZR, 29.680%, 11/12/2022 tx#" Affirm 11/18/2021 84 86 7
0BS1-07AX, 25.000%, 11/28/2023 1+§x# Affirm 12/01/2022 203 211 212
0BS1-T2IA, 29.870%, 1/28/2024 1+§x# Affirm 2/02/2023 693 680 695
0BSL-PNW8, 29.000%, 6/12/2024 tx Affirm 12/15/2022 1,198 1,269 1,265
0BSQ-YJ21, 22.600%, 7/11/2023 1§x Affirm 7/14/2022 104 105 106
0BSX-LXNR, 29.570%, 4/11/2024 18§x Affirm 10/14/2022 631 655 663
0BT5-SGLC, 25.000%, 7/11/2023 18§x Affirm 7/14/2022 98 100 100
0BTA-3V91, 29.450%, 5/28/2023 +§x# Affirm 6/03/2022 258 261 260
OBTE-8851, 29.824%, 8/14/2023 1§x Affirm 2/17/2023 162 167 166
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Schedule of Investments As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE  AMOUNT COST VALUE

United States - 88.31% (continued)
0BTM-QLKD, 29.620%, 12/28/2022 tx#" Affirm 1/06/2022 $ 276 $ 264 $ 22
0BTQ-L4AG, 19.900%, 5/14/2024 1§x Affirm 11/17/2022 393 415 415
0BTY-QJC6, 28.000%, 4/11/2023 1§x# Affirm 4/14/2022 80 81 74
0BTZ-2K6F, 29.630%, 5/21/2024 1§x Affirm 11/25/2022 344 357 363
0BUG-HEWU, 29.000%, 8/10/2023 t§x Affirm 8/15/2022 317 325 325
0BUN-1CWO0, 29.710%, 1/28/2023 tx#" Affirm 2/03/2022 80 81 15
O0BUY-6TEE, 19.900%, 10/20/2024 tx Affirm 10/24/2022 1,898 2,026 2,046
0BUZ-9KUQ, 4.951%, 11/14/2023 t§x« Affirm 11/17/2022 1,011 977 977
0BV0-VZCH1, 28.000%, 10/17/2023 18§x# Affirm 10/20/2022 389 402 401
0BV2-QFNE, 29.450%, 5/28/2023 t§x# Affirm 6/03/2022 63 64 63
0BV7-3RWQ, 29.160%, 6/01/2023 18§x Affirm 12/06/2021 57 57 57
0BVJ-4ZPK, 30.000%, 4/03/2023 t§x Affirm 1/06/2023 58 59 58
0BVJ-HGVP, 5.996%, 3/19/2023 1§x« Affirm 9/22/2022 171 166 170
0BVP-GDGG, 4.951%, 12/12/2023 t§x« Affirm 12/15/2022 303 292 292
0BVR-2C46, 15.850%, 1/09/2024 1§x Affirm 1/12/2023 114 119 119
0BVU-CXLF, 29.710%, 4/03/2023 t§x Affirm 10/06/2022 35 35 35
0BW2-15MZ, 27.137%, 3/01/2023 1+§x« Affirm 12/05/2022 19 18 19
0BW?7-773E, 28.000%, 1/10/2024 1§x Affirm 1/13/2023 131 137 136
0BWB-B710, 29.740%, 5/07/2023 1§x Affirm 11/10/2022 134 135 134
0BWH-0PS1, 26.500%, 7/11/2023 tx# Affirm 7/14/2022 360 355 63
0BWI-1648, 21.900%, 6/09/2023 1§x Affirm 12/15/2022 62 63 63
0BWK-5R9E, 29.550%, 8/28/2024 1§x Affirm 9/01/2022 790 846 853
0BX5-B15W, 29.590%, 10/25/2023 1§x Affirm 10/28/2022 789 808 820
0BX6-4PKG, 23.700%, 2/13/2024 1§x Affirm 2/16/2023 107 112 112
0BX0-91F6, 19.900%, 6/14/2023 18§x Affirm 12/19/2022 90 92 92
0BXS-MOK7, 29.740%, 1/09/2024 1§x Affirm 1/12/2023 113 111 112
0BXU-PE3R, 29.510%, 4/11/2023 1§x Affirm 4/14/2022 121 122 122
0BXV-7F3H, 29.620%, 12/09/2023 1§x Affirm 12/15/2022 288 293 294
0BXW-KY3K, 7.409%, 3/01/2023 t§x« Affirm 12/05/2022 20 19 20
0BXY-N57Q, 29.750%, 10/03/2023 18§x Affirm 10/06/2022 333 343 335
0BY2-VP4F, 29.600%, 9/21/2024 tx Affirm 9/26/2022 1,473 1,583 1,616
0BY3-0YCG, 28.000%, 7/27/2023 t8§x# Affirm 8/04/2022 68 70 71
0BY4-YV78, 29.690%, 11/25/2023 1§x Affirm 12/01/2022 324 330 335
0BY6-G302, 28.500%, 1/12/2024 1§x Affirm 1/17/2023 138 144 144
0BY8-U379, 25.740%, 1/28/2024 t§x# Affirm 2/02/2023 116 118 120
0BYP-8WAO, 4.821%, 8/25/2023 1§x« Affirm 8/29/2022 538 525 524
0BYP-BA09, 15.700%, 5/18/2023 1§x Affirm 11/25/2022 47 48 48
0BYT-O7K4, 22.780%, 1/06/2024 1§x Affirm 1/12/2023 226 230 231
0BZ2-JMUQ, 19.750%, 9/06/2025 tx Affirm 9/09/2022 1,152 1,232 1,233
0BZ4-RQZ8, 26.500%, 6/09/2023 tx# Affirm 6/13/2022 586 616 5
0BZ4-VW7C, 14.760%, 4/28/2023 1§x# Affirm 5/05/2022 90 91 92
0BZD-JJ9T, 29.640%, 11/28/2023 1§x# Affirm 12/02/2021 247 255 264
0BZF-ED1Z, 27.500%, 1/17/2024 1§x Affirm 1/20/2023 104 108 109
0BZI-0IDV, 23.750%, 2/16/2024 t§x Affirm 2/21/2023 188 196 195
0BZN-JZCE, 26.713%, 5/21/2023 1§x Affirm 11/25/2022 99 101 101
0BZQ-4MF7, 15.000%, 4/21/2023 1§x Affirm 10/27/2022 123 124 124
0BZT-9PTE, 29.690%, 11/07/2023 tx# Affirm 11/10/2022 155 152 51
0C05-712Z, 11.810%, 6/09/2023 18§x Affirm 6/13/2022 647 645 650
0C08-U1X1, 15.000%, 6/06/2023 1+§x Affirm 6/09/2022 733 743 743
0C08-ZUEP, 29.690%, 11/28/2022 tx#" Affirm 12/02/2021 36 38 3
0C09-ZQ8Q, 29.450%, 5/17/2023 1§x Affirm 5/20/2022 222 225 224
0CO0A-7051, 29.850%, 11/01/2023 18§x Affirm 11/04/2022 78 79 79
0COH-GKB?7, 28.000%, 5/25/2023 t§x Affirm 12/02/2022 30 30 30
0COK-KSOG, 26.500%, 5/01/2023 1t§x Affirm 11/04/2022 89 90 89
0COL-TL7L, 29.560%, 10/05/2024 tx Affirm 10/11/2022 1,100 1,184 1,200
0CON-03UA, 29.500%, 7/03/2023 t§x Affirm 1/06/2023 42 43 43
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STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
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United States - 88.31% (continued)
0COT-NS44, 29.950%, 4/10/2022 tx#" Affirm 1/13/2022 $ 27 $ 26 $ 2
0COV-IQHT, 29.520%, 4/28/2023 t§x# Affirm 11/03/2022 93 94 93
0C10-4Z3H, 29.470%, 7/22/2023 18§x Affirm 7/28/2022 106 108 109
0C10-R74R, 24.364%, 4/28/2023 t§x« Affirm 11/03/2022 774 747 746
0C12-H4QT, 7.409%, 3/01/2023 1§x« Affirm 12/05/2022 22 21 22
0C17-L3KM, 28.000%, 5/25/2023 1§x Affirm 6/03/2022 207 209 21
0C1D-ZI8E, 9.680%, 7/13/2023 t§x« Affirm 7/18/2022 127 123 123
0C1E-17Q0, 29.620%, 12/19/2023 1§x Affirm 12/22/2022 572 562 575
0C11-RHK4, 22.780%, 1/17/2024 1§x# Affirm 1/20/2023 89 93 92
0C1J-KTLD, 29.650%, 9/09/2023 1§x Affirm 9/15/2022 204 209 208
0C1T-32Q5, 28.000%, 5/07/2023 1§x Affirm 11/10/2022 99 100 100
0C1U-2DH®6, 29.610%, 12/19/2023 1§x# Affirm 12/22/2022 786 800 808
0C1Z-10A9, 22.200%, 1/09/2024 +§x Affirm 1/12/2023 77 78 77
0C24-FHIT, 29.620%, 12/28/2023 t+§x# Affirm 1/03/2023 240 236 244
0C29-M30H, 28.000%, 10/12/2023 1§x Affirm 10/17/2022 289 298 292
0C29-VJX8, 15.830%, 11/28/2022 tx#" Affirm 12/03/2021 30 31 2
0C2A-1B99, 27.500%, 12/08/2022 tx#" Affirm 12/13/2021 33 35 -
0C2D-XN2P, 29.590%, 6/19/2024 1§x Affirm 12/22/2022 219 220 224
0C2H-SNWP, 4.405%, 5/28/2023 tx« Affirm 12/02/2021 751 743 736
0C2L-ZKMO, 27.450%, 11/07/2023 18§x Affirm 11/10/2022 243 240 242
0C2N-KZC3, 12.840%, 1/13/2024 1§x Affirm 1/20/2023 230 240 239
0C2S-G469, 29.750%, 5/15/2022 tx#" Affirm 11/18/2021 223 224 18
0C30-8UWJ, 29.440%, 3/14/2023 1§x Affirm 3/17/2022 22 22 22
0C38-6063, 13.840%, 8/13/2023 18§x Affirm 2/16/2023 84 87 86
0C3I-GJBE, 11.830%, 9/26/2025 tx Affirm 9/29/2022 2,226 2,410 2,461
0C3I-QG5X, 29.450%, 5/04/2023 1§x Affirm 5/09/2022 23 23 23
0C3K-8AZA, 25.000%, 4/17/2023 1§x Affirm 1/20/2023 101 101 101
0C3R-GOUO, 29.930%, 7/28/2023 t§x# Affirm 2/02/2023 21 21 21
0C3W-SGFU, 28.500%, 1/11/2024 1§x Affirm 1/17/2023 498 518 518
0C43-X2JN, 19.900%, 11/02/2026 tx Affirm 11/07/2022 2,306 2,512 2,513
0C45-98PP, 22.900%, 8/16/2023 18§x Affirm 2/21/2023 41 42 42
0C4A-R97Y, 29.000%, 1/03/2024 t§x Affirm 1/06/2023 106 110 110
0C4C-JPB9, 29.710%, 11/02/2024 t§x Affirm 11/07/2022 753 790 798
0C4G-R7KK, 26.500%, 1/17/2024 +§x Affirm 1/20/2023 94 97 95
0C4H-48FX, 29.130%, 12/19/2023 1§x Affirm 12/23/2022 547 568 570
0C4R-Z010, 25.000%, 10/04/2023 1§x Affirm 10/07/2022 81 84 84
0C4S-MUJB, 15.770%, 10/17/2023 1§x Affirm 10/20/2022 78 80 81
0C4Y-GR74, 19.900%, 10/19/2024 t§x Affirm 10/24/2022 450 478 478
0C4Y-01Z8, 11.183%, 7/03/2023 t§x« Affirm 1/06/2022 257 248 250
0C50-M2CR, 28.000%, 3/28/2023 t§x Affirm 3/31/2022 108 108 111
0C51-8DNI, 29.550%, 5/03/2023 1§x Affirm 5/06/2022 273 272 273
0C51-WH43, 17.000%, 10/17/2023 t§x Affirm 10/20/2022 518 534 534
0C53-12CT, 5.962%, 4/11/2023 18§x« Affirm 10/14/2022 117 116 116
0C58-SZ09, 26.200%, 11/21/2023 t§x# Affirm 11/25/2022 1,019 1,035 1,053
0C5D-RNIL, 28.000%, 1/28/2024 1§x# Affirm 2/02/2023 137 143 144
0C51-84U0, 21.900%, 7/17/2023 18§x Affirm 1/20/2023 59 60 60
0C5P-5AEM, 29.610%, 11/28/2024 1§x Affirm 12/05/2022 461 496 501
0C5Q-OBYR, 24.950%, 4/04/2023 1§x Affirm 4/07/2022 177 177 177
0C5X-7401, 22.200%, 5/02/2023 18§x Affirm 11/07/2022 533 538 536
0C5X-XM9G, 15.850%, 5/07/2023 18§x Affirm 11/10/2022 107 108 108
0C5Z-17H4, 26.500%, 11/07/2023 18§x Affirm 11/10/2022 933 947 943
0C61-5TC4, 4.848%, 10/28/2023 1§x« Affirm 11/03/2022 337 326 326
0C68-MIDU, 29.610%, 11/07/2024 t§x Affirm 11/10/2022 625 669 666
0CBA-6KQN, 5.915%, 6/06/2023 1+§x« Affirm 6/09/2022 433 426 427
0C6H-8NUM, 29.480%, 7/11/2023 1§x Affirm 7/14/2022 163 162 164
0C61-07RS, 29.490%, 4/03/2023 1§x Affirm 10/06/2022 46 47 46
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United States - 88.31% (continued)
0C6N-ZR74, 27.100%, 5/07/2024 1§x Affirm 11/10/2022 $ 357 $ 377 $ 374
0C6R-464V, 29.510%, 3/15/2023 1§x Affirm 12/19/2022 45 45 45
0C6X-ETEO, 35.950%, 4/17/2023 t§x Affirm 1/20/2023 26 26 25
0C6Y-7614, 25.000%, 3/07/2023 1§x Affirm 3/10/2022 14 14 14
0C70-05GT, 11.800%, 4/07/2023 t§x# Affirm 4/11/2022 28 28 28
0C74-6BET, 29.620%, 12/28/2023 1§x# Affirm 1/03/2023 379 394 396
0C77-6YMC, 27.100%, 12/15/2023 1§x Affirm 12/22/2022 196 203 204
0C7F-C6MA, 28.000%, 5/28/2023 t§x Affirm 6/03/2022 495 501 500
0C7M-H6PF, 29.680%, 11/28/2023 1+§x# Affirm 12/01/2022 139 137 140
0C7Q-OMSYV, 5.962%, 4/03/2023 t§x« Affirm 10/06/2022 59 58 59
0C7V-95JW, 15.890%, 2/15/2024 t§x Affirm 2/21/2023 527 547 545
0C7W-DHZ0, 17.000%, 5/28/2024 t§x Affirm 12/05/2022 279 293 292
0C7X-Dl44, 25.000%, 5/02/2023 18§x Affirm 5/05/2022 149 150 149
0C7Y-18QZ, 27.100%, 5/07/2023 1§x Affirm 11/10/2022 26 26 26
0C81-7JDE, 29.610%, 12/09/2023 1t§x Affirm 12/15/2022 207 210 212
0C88-UJ65, 28.000%, 5/14/2024 tx Affirm 11/17/2022 1,202 1,269 1,263
0C8P-CKOF, 27.880%, 1/14/2024 18§x Affirm 1/21/2022 281 269 275
0C8P-F1WS8, 28.000%, 5/03/2024 1§x Affirm 11/07/2022 737 774 771
0C8R-RP3F, 29.540%, 6/03/2023 1§x Affirm 6/09/2022 219 223 222
0C90-RSWS, 29.590%, 10/11/2023 t§x Affirm 10/14/2022 98 101 101
0C93-RPQY, 6.067%, 3/01/2023 1§x« Affirm 9/06/2022 144 140 144
0C98-A81T, 29.620%, 12/28/2023 1§x# Affirm 1/03/2023 212 215 219
0C99-ZL8R, 29.520%, 4/12/2023 18§x Affirm 4/15/2022 42 42 42
0C9G-DLYF, 26.200%, 1/18/2024 1t§x Affirm 1/23/2023 267 278 278
0C9H-5AAP, 4.807%, 9/27/2023 18§x« Affirm 9/30/2022 688 670 668
0C9M-37UY, 15.760%, 10/26/2024 tx Affirm 10/31/2022 1,307 1,389 1,393
0C9S-RIUV, 29.930%, 7/04/2023 1§x Affirm 1/09/2023 46 46 46
0C9Y-6UPU, 28.000%, 10/26/2022 tx#" Affirm 7/29/2022 72 73 6
0CA4-ITOL, 29.610%, 6/22/2023 tx# Affirm 12/27/2021 285 274 23
0CAC-5KUP, 10.840%, 10/06/2023 1§x Affirm 10/11/2022 454 467 467
0CAE-C3J3, 15.000%, 1/18/2025 tx Affirm 1/23/2023 3,476 3,661 3,690
0CAH-P730, 15.790%, 12/21/2022 tx#" Affirm 12/27/2021 100 105 8
0CAV-CQCZ, 35.530%, 1/03/2024 t§x Affirm 1/06/2023 248 252 252
0CB1-P45Z, 23.700%, 4/24/2024 1t§x Affirm 10/31/2022 274 289 288
0CB4-CLS8, 29.610%, 11/28/2024 tx# Affirm 12/01/2022 1,385 1,454 1,491
0CB6-1X76, 29.690%, 10/28/2023 t§x# Affirm 11/03/2022 128 127 127
0CBE-5HHYV, 4.421%, 4/11/2023 1§x« Affirm 4/14/2022 79 79 79
0CBG-229S, 23.700%, 11/07/2024 t§x Affirm 11/10/2022 821 881 885
0CBK-BX1l, 14.840%, 6/12/2023 1t§x Affirm 12/15/2022 56 57 57
0CBS-OKNS6, 29.660%, 6/28/2023 1§x Affirm 1/06/2023 219 222 223
0CCO-NNWY, 4.405%, 5/28/2023 t8§x« Affirm 12/02/2021 567 561 556
0CC1-0BBF, 27.500%, 6/01/2024 t§x Affirm 12/05/2022 268 282 281
0CCB3-8AXT, 28.500%, 12/14/2022 tx#" Affirm 12/17/2021 212 216 17
0CC5-X40F, 23.700%, 7/09/2024 1§x Affirm 1/12/2023 764 812 809
0CCB8-NC9Q, 29.480%, 7/25/2023 18§x Affirm 7/28/2022 103 105 106
0CCI-CO70, 11.840%, 12/06/2023 tx Affirm 12/10/2021 1,082 1,116 1,129
0CCP-GO0B7, 29.700%, 1/25/2023 tx#" Affirm 1/28/2022 141 143 11
0CCV-1763, 29.650%, 9/19/2023 18§x Affirm 9/22/2022 58 59 59
0CCY-OALW, 29.120%, 12/27/2023 1§x Affirm 12/30/2022 743 772 777
0CD6-OFBG, 28.000%, 12/16/2022 tx#" Affirm 12/20/2021 37 39 3
0CD8-0L2M, 29.680%, 11/28/2022 tx#" Affirm 12/02/2021 104 102 8
OCDA-LOYN, 27.100%, 11/14/2024 t§x Affirm 11/17/2022 297 318 309
0CDC-HCXO, 11.850%, 5/14/2024 1§x Affirm 11/17/2022 381 394 400
0CDD-6VA3, 15.880%, 5/04/2023 1§x Affirm 11/10/2022 91 92 92
OCDN-ABNS5, 28.000%, 8/01/2023 18§x Affirm 8/04/2022 143 146 145
0CE1-TN7Q, 27.100%, 4/12/2023 1§x Affirm 10/20/2022 88 89 89
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United States - 88.31% (continued)
0CE2-554N, 29.520%, 5/02/2023 1t§x Affirm 5/05/2022 $ 292§ 292 $ 292
0CE4-G710, 28.500%, 4/11/2023 18§x Affirm 4/14/2022 190 190 191
0CEB-OAJS, 15.740%, 4/08/2023 t§x Affirm 4/14/2022 83 83 83
0CEB-Z2NZ, 15.890%, 2/13/2024 1§x Affirm 2/16/2023 4,200 4,234 4,206
0CED-U8VS, 29.560%, 2/26/2024 tx# Affirm 9/01/2022 249 261 7
0CEO-C1D9, 29.680%, 11/28/2023 1§x Affirm 12/01/2022 388 402 403
0CET-38GY, 29.810%, 2/04/2023 1§x" Affirm 2/10/2022 63 62 59
0CEZ-9XV4, 28.000%, 3/04/2023 1§x Affirm 3/10/2022 28 28 28
0CFO0-7HRQ, 29.650%, 5/19/2023 t§x Affirm 11/26/2021 345 346 354
O0CFF-F9ZP, 29.500%, 4/05/2023 t§x Affirm 4/08/2022 49 49 49
OCFH-LOMO, 13.126%, 1/03/2024 1§x Affirm 1/06/2023 1,509 1,569 1,560
O0CFH-YV7J, 29.590%, 10/11/2023 1§x Affirm 10/14/2022 225 230 232
OCFP-R7NI, 29.730%, 5/28/2024 1§x# Affirm 12/05/2022 128 135 132
0CFR-LJZL, 27.500%, 6/12/2023 18§x Affirm 12/15/2022 68 69 69
O0CFY-KY7G, 27.500%, 5/04/2023 t§x# Affirm 5/09/2022 193 195 195
0CG1-6EGY, 29.710%, 1/19/2023 tx#" Affirm 1/24/2022 540 518 43
0CG7-QTKO, 15.890%, 2/21/2024 18§x Affirm 2/24/2023 351 366 365
0CG7-VUGS6, 21.900%, 12/01/2024 +§x# Affirm 12/05/2022 878 941 930
0CG8-T04G, 29.610%, 12/16/2022 tx#" Affirm 12/20/2021 258 271 21
0CGE-C7TW, 15.780%, 10/11/2023 t§x Affirm 10/14/2022 659 679 679
0CGH-84G7, 17.900%, 5/11/2023 18§x Affirm 5/16/2022 35 35 35
0CGT-V4TD, 22.200%, 11/07/2023 1§x Affirm 11/10/2022 1,401 1,446 1,448
0CGU-W261, 15.000%, 3/07/2023 t§x Affirm 3/10/2022 38 38 38
0CH1-MSWW, 29.430%, 3/10/2023 1§x Affirm 3/14/2022 101 101 101
0CHG-9KUR, 11.162%, 6/20/2023 1§x« Affirm 12/23/2021 168 162 163
OCHI-6YQV, 25.000%, 8/01/2023 t+§x# Affirm 8/04/2022 262 268 266
0CI5-00RR, 28.000%, 3/16/2024 tx Affirm 9/22/2022 1,342 1,413 1,400
0CI5-VX80, 17.900%, 3/16/2024 1t§x Affirm 9/22/2022 350 366 367
0CIJ-UFWE, 6.198%, 8/21/2023 1§x« Affirm 2/24/2023 754 733 733
0CIK-XB3M, 29.540%, 6/08/2023 1§x Affirm 6/13/2022 158 160 160
0CIS-18D4, 15.840%, 1/17/2024 1§x Affirm 1/20/2023 259 270 270
0CIZ-12HC, 28.500%, 7/25/2023 t§x# Affirm 7/28/2022 438 444 451
0CJ9-PU1J, 29.540%, 6/28/2023 1§x# Affirm 7/05/2022 198 202 204
0CJ9-ZTHT, 23.890%, 1/12/2024 1§x Affirm 1/17/2023 57 58 57
0CK4-FCLL, 29.610%, 6/28/2023 tx# Affirm 12/31/2021 119 1M1 21
0CKD-QOJN, 29.630%, 4/04/2023 1§x Affirm 4/07/2022 69 69 69
0CKH-MLJU, 29.590%, 10/11/2023 1§x Affirm 10/14/2022 741 757 752
0CKJ-GWAU, 29.620%, 12/12/2023 t8§x Affirm 12/15/2022 1,042 1,081 1,064
0CKK-JVI14, 15.890%, 2/28/2023 tx#" Affirm 3/03/2022 476 493 38
0CKU-AHDY, 29.910%, 7/04/2023 1§x Affirm 1/09/2023 154 156 154
0CKW-SAIR, 21.900%, 2/21/2024 1§x Affirm 2/24/2023 252 262 261
0CKY-1Ul4, 22.200%, 12/19/2023 1t§x Affirm 12/22/2022 115 120 120
0CLB-ZRI6, 28.200%, 1/06/2023 tx#" Affirm 1/10/2022 321 327 26
0CLC-GJCK, 29.810%, 2/09/2023 +§x#" Affirm 2/14/2022 58 57 55
0CLD-NY89, 35.610%, 11/21/2023 1§x Affirm 11/25/2022 455 471 472
O0CLM-VAET, 30.398%, 12/28/2023 t§x# Affirm 1/03/2023 147 144 149
0CLO-U7QD, 29.580%, 6/13/2024 t§x Affirm 12/16/2022 1M1 112 112
0CLV-P1HG, 11.830%, 6/09/2023 tx# Affirm 6/13/2022 174 172 14
0CM2-JIN8, 34.150%, 11/07/2023 1§x Affirm 11/10/2022 178 181 182
0CM4-3LHM, 29.820%, 2/28/2023 1§x" Affirm 3/03/2022 21 21 21
0CMC-19EC, 29.720%, 1/19/2024 1§x Affirm 1/23/2023 450 469 468
0CMJ-R6U3, 28.000%, 4/17/2023 1§x Affirm 1/20/2023 143 144 143
0CMZ-BG2D, 18.900%, 3/21/2024 18§x Affirm 9/26/2022 372 389 389
OCN2-4LAS, 4.421%, 7/25/2023 1§x« Affirm 7/28/2022 227 224 223
OCN4-OE9V, 5.915%, 4/12/2023 t§x« Affirm 4/15/2022 116 115 115
OCNS5-LGFC, 34.490%, 12/28/2023 t8§x Affirm 1/06/2023 451 469 472
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United States - 88.31% (continued)
O0CNE-G73N, 29.900%, 7/09/2023 1§x# Affirm 1/12/2023 $ 133 $ 136 $ 136
OCNR-9B4l, 29.810%, 2/07/2023 tx#" Affirm 2/10/2022 329 325 19
0CNZ-89CH, 30.500%, 11/07/2023 t§x Affirm 11/10/2022 164 166 167
0CO0-016S, 29.140%, 11/28/2023 tx# Affirm 12/02/2021 570 615 46
0C0O6-PWO3, 5.996%, 3/06/2023 t§x« Affirm 9/09/2022 65 63 65
0COK-4MTX, 6.198%, 8/21/2023 1§x« Affirm 2/24/2023 636 618 618
0COX-F7BR, 29.430%, 3/14/2023 1§x Affirm 3/17/2022 27 27 27
0CP4-21VR, 4.980%, 1/28/2024 t§x« Affirm 2/02/2023 3,787 3,622 3,608
0CPI-BW1G, 29.560%, 4/07/2023 1§x Affirm 10/14/2022 34 35 34
0CPM-330J, 20.900%, 7/03/2023 1§x Affirm 1/06/2023 95 97 96
0CPP-RZHH, 29.680%, 7/24/2023 tx# Affirm 1/27/2022 229 214 18
0CPV-19NW, 29.520%, 4/28/2023 tx# Affirm 5/05/2022 673 696 54
0CPV-TM1J, 15.850%, 5/01/2023 1§x Affirm 11/04/2022 43 44 44
0CQO0-46L2, 11.700%, 1/03/2024 1+§x# Affirm 1/06/2023 2,935 2,989 2,347
0CQG-M2HM, 4.396%, 7/10/2023 t8§x« Affirm 1/13/2022 294 290 289
0CQZ-C6WK, 29.680%, 11/07/2023 +§x# Affirm 11/10/2022 86 84 85
OCRD-F4N1, 28.500%, 10/11/2023 18§x Affirm 10/14/2022 123 127 127
0CRE-KQ56, 4.807%, 10/11/2023 1§x« Affirm 10/14/2022 338 328 328
0CRG-0S08, 16.700%, 2/21/2024 t§x Affirm 2/24/2023 1,808 1,879 1,874
OCRI-RNJD, 30.500%, 9/12/2023 tx# Affirm 9/16/2022 201 211 69
0CRM-XS1U, 29.570%, 6/23/2023 18§x Affirm 12/30/2022 36 37 37
0CRQ-VU2A, 29.650%, 7/18/2024 1t§x Affirm 1/23/2023 291 291 294
0CRS-DZAV, 29.440%, 5/19/2023 1§x Affirm 5/23/2022 47 47 47
0CS4-3MID, 29.710%, 1/27/2024 +§x Affirm 2/02/2023 1,506 1,570 1,579
0CS5-FV02, 29.580%, 10/11/2023 1§x Affirm 10/14/2022 72 74 74
0CST-CJT6, 27.100%, 12/28/2024 1§x Affirm 1/03/2023 746 802 803
0CTO-EOFI, 29.470%, 7/06/2023 1§x# Affirm 7/11/2022 246 249 247
0CTO-MDPG, 33.990%, 10/28/2023 +8§x# Affirm 11/03/2022 238 244 244
0CT2-7PE7, 28.000%, 2/07/2023 +§x#" Affirm 2/10/2022 260 257 246
0CT7-KFUG, 28.000%, 9/16/2024 tx Affirm 9/22/2022 1,060 1,138 1,157
0CT9-M6B1, 28.500%, 12/01/2022 tx#" Affirm 12/06/2021 152 155 7
0CTD-DBJF, 34.490%, 12/12/2023 1§x# Affirm 12/15/2022 952 987 984
0CTE-76D1, 35.630%, 1/19/2024 18§x Affirm 1/23/2023 133 135 136
OCTI-EV9E, 29.630%, 12/12/2023 t§x Affirm 12/15/2022 230 239 239
0CTK-8P0G, 11.920%, 2/13/2024 1§x Affirm 2/16/2023 1,201 1,211 1,203
0CU3-C4T3, 28.000%, 5/23/2023 1§x Affirm 5/26/2022 342 346 350
0CUK-5FCM, 9.624%, 6/06/2023 1§x« Affirm 6/09/2022 540 527 530
0CUQ-N149, 29.510%, 4/14/2023 1§x Affirm 4/18/2022 51 51 51
0CUT-OWP4, 25.000%, 10/03/2023 18§x Affirm 10/06/2022 135 139 138
0CUZ-CQNR, 29.620%, 12/09/2023 t§x Affirm 12/15/2022 289 300 300
0CV2-9YOM, 29.480%, 8/01/2023 1§x# Affirm 8/04/2022 179 178 150
0CV5-VACH, 29.830%, 3/07/2023 tx Affirm 2/10/2022 14 14 14
O0CVF-EMTT, 16.000%, 5/01/2023 1§x Affirm 11/04/2022 93 94 93
0CVH-39UN, 29.680%, 11/28/2022 tx#" Affirm 12/02/2021 157 160 13
0CVJ-33MY, 10.840%, 12/12/2023 1+§x Affirm 12/15/2022 401 415 415
0CVR-ZMNM, 19.900%, 1/09/2024 1§x Affirm 1/12/2023 45 47 46
0CVS-2S2R, 29.450%, 5/03/2023 1§x Affirm 5/06/2022 50 50 50
0CVU-0YZ0, 29.000%, 1/13/2023 tx#" Affirm 1/21/2022 389 372 236
0CVW-0YLB, 28.000%, 9/28/2023 t§x# Affirm 10/03/2022 291 299 304
0CVY-4CGD, 23.700%, 1/09/2024 1§x Affirm 1/12/2023 249 259 258
0CW3-DLOS, 29.680%, 11/26/2022 tx#" Affirm 12/02/2021 1,245 1,223 100
0CWG-AQUS, 29.710%, 1/28/2023 tx#" Affirm 2/03/2022 74 75 16
0CWK-FVOW, 29.520%, 4/11/2023 18§x Affirm 10/14/2022 150 151 151
0CWP-KDOE, 28.000%, 12/09/2024 t§x Affirm 12/15/2022 443 466 470
0CWV-TAUS3, 15.740%, 4/12/2023 t§x Affirm 10/17/2022 461 464 464
0CX0-HPP4, 29.540%, 6/28/2023 t8§x# Affirm 7/05/2022 93 94 95
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United States - 88.31% (continued)
0CX2-6MOQ7, 27.500%, 9/13/2025 tx Affirm 9/19/2022 $ 2,194 § 2,380 $ 2,417
0CX2-OBFR, 25.000%, 5/14/2024 tx# Affirm 11/17/2022 324 344 55
0CXF-P2AM, 29.640%, 12/21/2023 18§x Affirm 12/27/2022 78 77 78
0CXI-NYZH, 29.540%, 6/09/2023 1§x Affirm 6/13/2022 1,470 1,464 1,475
0CXJ-BP9X, 27.100%, 5/21/2023 1§x Affirm 11/25/2022 81 82 82
0CXS-BTCE, 29.520%, 4/07/2023 1§x Affirm 4/11/2022 271 272 272
0CXS-FSJM, 30.000%, 2/04/2023 tx#" Affirm 2/10/2022 844 887 68
0CXX-704V, 29.820%, 2/08/2023 tx#" Affirm 2/11/2022 147 145 12
0CY4-ILGV, 29.790%, 3/01/2023 +x# Affirm 3/04/2022 95 99 8
0CY7-ATMB, 29.590%, 10/20/2023 1§x Affirm 10/24/2022 45 44 45
0CY7-ZXXT, 23.700%, 6/12/2024 t§x Affirm 12/15/2022 722 761 759
0CYO-8H2H, 29.640%, 5/22/2024 tx Affirm 11/25/2022 1,342 1,393 1,414
0CZ0-G66C, 15.950%, 7/17/2023 18§x Affirm 1/20/2023 99 101 101
0CZ3-0H9B, 22.900%, 6/19/2023 1§x Affirm 12/22/2022 41 42 42
0CZH-0CQB, 29.610%, 11/21/2024 t§x Affirm 11/25/2022 762 800 815
0CZQ-1MNM, 27.500%, 8/13/2023 1§x Affirm 2/16/2023 306 315 313
0CZR-ROYL, 29.810%, 5/02/2023 t§x Affirm 11/07/2022 74 74 74
0CZV-OCCS, 30.500%, 11/07/2023 1§x Affirm 11/10/2022 214 217 218
0CZX-WTC2, 29.610%, 6/15/2023 t§x Affirm 12/20/2021 85 84 85
0D09-4F5Q, 28.000%, 11/25/2023 t§x Affirm 12/01/2022 308 313 318
0D09-OJNS, 15.000%, 9/08/2023 1§x Affirm 9/12/2022 134 138 138
0DOA-8KVD, 29.660%, 1/24/2024 tx# Affirm 1/27/2022 136 125 11
0D0G-OKGS8, 5.008%, 11/28/2023 t8§x« Affirm 12/05/2022 340 328 326
0DOI-90AH, 29.880%, 2/02/2025 1§x Affirm 2/06/2023 857 912 904
0DOM-8DBF, 11.870%, 11/04/2023 tx# Affirm 11/10/2022 205 215 35
O0DON-UC4Z, 29.620%, 12/15/2022 tx#" Affirm 12/20/2021 171 168 14
0D15-HX58S, 28.500%, 6/01/2023 1§x Affirm 6/06/2022 47 47 47
0D19-GQAS8, 29.610%, 11/04/2024 1§x Affirm 11/10/2022 693 727 736
0D1C-3UKU, 27.100%, 4/01/2023 tx# Affirm 4/07/2022 19 19 -
0D1E-Z0O3Z, 29.530%, 6/06/2023 1§x Affirm 6/09/2022 219 222 222
0D1J-4JQB, 10.840%, 5/17/2023 1§x Affirm 5/20/2022 97 98 99
0D1P-T6EO, 28.000%, 12/01/2024 tx# Affirm 12/05/2022 1,222 1,315 1,305
0D1Q-H39D, 26.500%, 12/28/2023 1§x# Affirm 1/03/2023 240 249 253
0D1R-EV9H, 27.000%, 12/19/2023 t§x Affirm 12/22/2022 138 143 143
0D1U-EAEH, 28.000%, 4/24/2024 1§x Affirm 10/28/2022 220 232 231
0D25-BKBR, 29.560%, 10/28/2024 1§x Affirm 11/03/2022 249 269 261
0D28-WKR3, 29.680%, 7/24/2023 t§x Affirm 1/27/2022 92 90 92
0D29-4DTE, 29.540%, 6/02/2023 1§x Affirm 6/06/2022 735 732 735
0D2C-LKGK, 29.900%, 7/24/2022 tx#" Affirm 1/27/2022 74 75 6
0D2H-K029, 19.000%, 3/23/2023 1§x Affirm 12/30/2022 37 38 38
0D2K-YE2M, 29.430%, 3/23/2023 t§x Affirm 3/28/2022 19 19 19
0D2P-F3F2, 28.000%, 2/26/2022 tx#" Affirm 12/02/2021 86 86 7
0D32-VCLL, 19.750%, 11/28/2024 tx# Affirm 12/05/2022 1,139 1,221 1,227
0D36-XWXM, 34.210%, 5/07/2023 1§x Affirm 11/10/2022 214 216 216
OD3E-70N3, 27.000%, 7/03/2024 1+§x Affirm 1/06/2023 273 288 286
0D3I-SFCJ, 15.940%, 9/02/2023 1§x Affirm 9/09/2022 338 347 347
OD3L-FEZ5, 29.210%, 1/28/2024 t§x# Affirm 2/02/2023 320 326 332
OD3N-5TB9, 29.610%, 6/07/2023 1§x Affirm 12/10/2021 171 169 171
0D3N-6035, 28.000%, 5/25/2023 1§x Affirm 5/31/2022 39 40 40
0D49-3WTT, 29.000%, 5/25/2023 1§x Affirm 12/01/2022 54 55 55
0D4E-9717, 4.835%, 8/28/2023 18§x« Affirm 9/02/2022 786 768 768
0D4F-0NZ4, 29.890%, 7/28/2022 tx#" Affirm 2/03/2022 10 10 1
0D4Q-DSEB, 29.670%, 11/22/2022 tx#" Affirm 11/26/2021 101 107 8
0D52-QRUG, 35.610%, 11/07/2023 1§x Affirm 11/10/2022 275 285 284
0D59-1Y4L, 29.830%, 3/02/2023 1§x Affirm 3/07/2022 22 22 19
0D5B-PYUS3, 22.810%, 5/28/2023 t§x# Affirm 12/02/2022 69 70 70
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United States - 88.31% (continued)
OD5E-GWDN, 29.680%, 11/17/2022 tx#" Affirm 11/22/2021 $ 313 § 319 § 25
0D5E-SUSO, 29.510%, 4/25/2023 1§x Affirm 4/28/2022 68 68 69
OD5E-TKH1, 7.409%, 3/01/2023 t§x« Affirm 12/05/2022 60 59 60
0D5I-VKUH, 29.590%, 10/28/2023 t§x# Affirm 11/03/2022 687 681 687
0D5W-DCDA, 29.710%, 1/24/2023 tx#" Affirm 1/27/2022 88 93 7
0D6B-YTXA, 28.000%, 7/25/2023 1§x Affirm 7/28/2022 140 143 143
0D6D-GZ4L, 29.600%, 12/16/2022 tx#" Affirm 12/20/2021 181 178 15
OD6F-5SBF, 4.472%, 6/28/2023 1§x« Affirm 7/05/2022 25 24 24
0D6J-JPIS, 20.990%, 12/12/2023 1§x Affirm 12/15/2022 479 497 497
0D6V-NZ5K, 29.730%, 5/28/2024 +§x# Affirm 12/05/2022 416 440 444
0D6V-QQ87, 28.000%, 4/24/2023 1§x Affirm 10/28/2022 186 188 188
0D6X-TZ4X, 29.590%, 10/28/2023 +8§x# Affirm 11/03/2022 162 160 165
0D77-61A3, 29.700%, 1/10/2024 1§x# Affirm 1/13/2023 221 230 229
0D77-G7G6, 19.900%, 5/07/2023 1§x Affirm 11/10/2022 140 142 142
0D7B-OCY®6, 29.680%, 11/23/2023 1§x Affirm 12/01/2022 203 21 208
0D7F-DZDK, 27.497%, 5/23/2023 tx« Affirm 2/27/2023 43 41 41
0D7F-M5YB, 29.450%, 5/11/2023 1§x Affirm 5/16/2022 32 32 32
0D7L-SWS5L, 28.000%, 10/18/2024 18§x Affirm 10/21/2022 600 641 646
0D7M-51YB, 29.430%, 5/07/2023 tx# Affirm 3/10/2022 103 102 44
0D7Q-T3EZ, 27.100%, 11/04/2023 1§x Affirm 11/10/2022 203 210 210
0D7Q-UWUP, 28.000%, 9/09/2023 1§x Affirm 9/15/2022 365 374 375
0D7R-GEBX, 28.000%, 10/21/2023 1§x Affirm 10/28/2022 617 632 637
0D7Y-KOEDO, 29.300%, 1/25/2023 tx#" Affirm 7/28/2022 102 105 24
0D86-5S1U, 29.620%, 12/20/2023 1§x Affirm 12/23/2022 342 355 356
0D86-9JQl, 25.030%, 4/17/2023 18§x Affirm 1/20/2023 18 18 18
0D8B-07RR, 29.500%, 2/28/2022 tx#" Affirm 12/03/2021 1,050 1,023 84
0D8D-1MWS, 11.830%, 10/11/2023 18§x Affirm 10/14/2022 108 112 112
0D8D-9UCU, 33.940%, 4/28/2023 t§x Affirm 11/03/2022 46 47 47
0D8J-RW6G, 29.000%, 9/06/2023 18§x Affirm 9/09/2022 156 155 157
0D80O-R9BE, 32.620%, 9/28/2023 t§x# Affirm 10/03/2022 63 64 64
O0D8R-1UEU, 29.890%, 7/12/2022 tx#" Affirm 1/18/2022 91 93 7
0D91-KDSE, 28.500%, 7/17/2023 1§x Affirm 1/20/2023 290 297 296
0D95-8A2V, 29.120%, 12/16/2023 1§x Affirm 12/22/2022 130 135 133
0D98-BUH2, 19.750%, 9/26/2023 1§x Affirm 9/29/2022 196 201 203
0D98-KEVY, 29.640%, 5/28/2024 t§x# Affirm 12/05/2022 393 394 400
O0D9A-E3M7, 15.850%, 1/17/2024 1§x Affirm 1/20/2023 394 402 405
0D9F-9BDS5, 29.120%, 6/28/2023 tx# Affirm 1/06/2022 130 122 10
0D9H-0UEW, 29.610%, 12/07/2022 tx#" Affirm 12/10/2021 335 342 27
0D9L-0KJK, 29.130%, 1/06/2025 1§x Affirm 1/12/2023 590 621 616
0D90-ZND7, 4.980%, 1/18/2024 +§x« Affirm 1/23/2023 931 892 891
0D9T-SRU1, 17.900%, 11/02/2023 18§x Affirm 11/07/2022 385 397 397
0D9Y-P7B5, 5.369%, 2/17/2024 t§x« Affirm 2/24/2023 140 133 133
ODAG6-L4EB, 10.840%, 3/16/2024 1§x Affirm 9/22/2022 319 333 333
ODA7-FO46, 25.000%, 5/23/2023 1§x Affirm 5/26/2022 67 68 68
O0DA7-H572, 29.480%, 7/18/2023 1§x Affirm 7/21/12022 130 132 133
0DAJ-5PMQ, 29.230%, 2/01/2026 tx Affirm 2/06/2023 1,385 1,486 1,479
O0DAU-3MBC, 27.500%, 11/07/2023 t8§x Affirm 11/10/2022 98 101 101
ODAX-RRVJ, 29.660%, 6/24/2022 tx#" Affirm 12/31/2021 126 129 10
0DBU-S4MI, 29.450%, 5/23/2023 18§x# Affirm 5/26/2022 38 39 39
O0DBV-Q5SH, 27.500%, 4/28/2023 1§x# Affirm 5/02/2022 136 137 139
0DBX-CC15, 29.800%, 2/07/2023 1§x#" Affirm 2/10/2022 29 29 28
0DC4-5T16, 11.810%, 4/25/2023 1§x Affirm 4/28/2022 38 38 38
0DC9-1V9G, 27.500%, 7/13/2023 18§x Affirm 1/20/2023 77 79 79
0DC9-NUO06, 29.560%, 10/20/2024 tx Affirm 10/24/2022 3,450 3,670 3,648
0DCI-WL57, 29.650%, 9/28/2023 1§x# Affirm 10/03/2022 196 202 205
ODCK-QHTN, 15.830%, 11/24/2022 tx#" Affirm 11/29/2021 187 196 15
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United States - 88.31% (continued)
0DCL-3DK4, 28.500%, 10/12/2024 tx Affirm 10/17/2022 $ 1,700 $ 1,831  $ 1,861
0DCT-2V6D, 28.000%, 5/25/2024 tx Affirm 12/01/2022 1,788 1,882 1,881
0DDO0-VDI9, 28.000%, 10/28/2024 t§x# Affirm 11/03/2022 784 834 831
0DD1-5VIS, 29.000%, 8/07/2022 tx#" Affirm 2/10/2022 64 64 5
0DDB-56VZ, 29.900%, 7/13/2023 1§x Affirm 1/20/2023 248 248 249
0DDB-WKXT, 6.093%, 5/28/2023 1§x« Affirm 12/05/2022 212 209 207
0DDC-00Z0, 26.500%, 7/28/2023 t§x# Affirm 8/01/2022 172 176 178
0DDD-A63X, 10.840%, 5/03/2024 t§x Affirm 11/07/2022 718 752 751
ODDF-7XXU, 15.750%, 2/28/2024 t§x# Affirm 9/01/2022 267 280 279
0DDJ-HQQ3, 7.409%, 4/05/2023 18§x« Affirm 1/09/2023 431 428 429
ODDT-F5HZ, 9.890%, 4/03/2023 18§x Affirm 10/06/2022 20 20 20
0DDZ-746M, 15.740%, 4/28/2023 t§x# Affirm 5/05/2022 72 72 73
0DDZ-J5J6, 29.740%, 5/07/2023 t§x Affirm 11/10/2022 115 117 116
ODE5-09JE, 29.430%, 3/08/2023 tx# Affirm 3/11/2022 137 135 61
ODES5-II7N, 27.500%, 6/09/2024 1§x Affirm 12/15/2022 249 264 263
ODE6-G1BR, 25.000%, 3/28/2023 1§x# Affirm 3/31/2022 82 82 84
ODEB-1M5l, 29.620%, 12/28/2022 tx#" Affirm 12/31/2021 55 56 16
ODEL-AJ34, 26.500%, 1/26/2023 tx#" Affirm 1/31/2022 412 420 33
ODEV-38PB, 28.500%, 7/19/2023 1§x Affirm 1/23/2023 86 88 88
ODEX-UMM4, 29.620%, 12/12/2023 1§x Affirm 12/15/2022 637 626 638
ODFL-9LCI, 28.000%, 2/02/2023 tx#" Affirm 2/07/2022 166 164 13
ODFN-C2A0, 15.000%, 5/28/2024 t§x# Affirm 12/05/2022 301 317 318
ODFO-TC2I, 15.740%, 4/05/2023 18§x Affirm 4/08/2022 890 889 891
0DG9-FUN9, 28.000%, 5/28/2023 t8§x# Affirm 12/02/2022 277 282 284
0DGC-IZQl, 27.100%, 3/28/2023 t§x# Affirm 10/03/2022 62 62 63
0DGC-XD5L, 29.640%, 5/18/2024 1§x Affirm 11/25/2022 690 729 727
0DGK-D1UZ, 22.200%, 10/18/2026 tx Affirm 10/21/2022 1,546 1,678 1,681
ODGL-ADWS8, 26.500%, 4/28/2023 1§x Affirm 11/03/2022 281 284 285
0DGM-VOM7, 29.690%, 7/18/2023 tx# Affirm 1/21/2022 103 97 37
0DGO-P6CE, 29.500%, 4/18/2023 1§x Affirm 1/23/2023 125 126 125
0DGX-7CXD, 27.500%, 4/13/2023 t§x Affirm 4/18/2022 178 179 180
0DH2-8UP8, 29.580%, 10/17/2023 1§x Affirm 10/20/2022 87 86 88
0DH4-K8KN, 26.500%, 4/04/2024 18§x Affirm 10/07/2022 298 314 309
ODHE-2EVG, 23.900%, 11/28/2023 1§x# Affirm 12/02/2022 195 202 203
ODHK-9DOM, 22.200%, 10/11/2023 1§x Affirm 10/14/2022 492 507 508
0DHK-MKDX, 29.680%, 11/18/2022 tx#" Affirm 11/22/2021 112 116 9
ODHS-QAIF, 27.100%, 6/02/2023 1t§x Affirm 6/06/2022 42 43 43
0DI4-W7NP, 15.970%, 7/10/2023 1§x Affirm 1/13/2023 140 142 141
0DI7-VU5H, 29.650%, 3/12/2023 1t§x Affirm 9/16/2022 17 17 17
0DI9-ZN15, 15.790%, 10/04/2023 1§x Affirm 10/07/2022 132 131 133
ODIA-O77E, 28.500%, 9/20/2023 1§x Affirm 9/23/2022 326 335 336
ODIB-LDII, 26.200%, 6/09/2023 1§x Affirm 6/13/2022 151 150 151
0DIC-EQGB, 29.680%, 9/26/2023 1§x Affirm 9/29/2022 51 50 51
0DIC-VJJO, 29.540%, 6/06/2023 18§x Affirm 6/09/2022 49 50 49
ODIH-ZTCP, 35.990%, 7/03/2023 1§x Affirm 1/06/2023 795 812 804
ODIL-I7FG, 27.500%, 3/09/2023 1§x Affirm 12/15/2022 50 50 50
0DIO-U8BWL, 29.650%, 9/07/2023 1§x Affirm 9/12/2022 387 397 397
0DIV-OKJ8, 29.720%, 6/28/2023 t8§x# Affirm 1/03/2023 16 17 17
ODIY-CCEN, 29.570%, 12/28/2024 1§x# Affirm 1/03/2023 646 696 704
0DJ1-PRKA, 7.409%, 3/01/2023 t§x« Affirm 12/05/2022 57 56 57
0DJ2-JNLV, 29.610%, 12/09/2023 1§x Affirm 12/15/2022 183 186 187
ODJA-KILC, 28.970%, 3/28/2023 t§x# Affirm 1/03/2023 36 36 36
0DJB-9VRY, 35.580%, 6/27/2023 18§x Affirm 12/30/2022 136 138 138
0DJB-TLA4, 15.710%, 7/18/2023 18§x Affirm 7/21/12022 139 141 142
0DJC-29Z4, 29.000%, 1/10/2024 t§x Affirm 1/13/2023 312 325 324
0DJC-ZD2K, 29.180%, 10/25/2022 tx#" Affirm 7/28/2022 733 740 59
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United States - 88.31% (continued)
ODJF-L1PY, 28.000%, 9/28/2023 t§x# Affirm 10/06/2022 $ 269 $ 277 $ 282
0DJT-WX9P, 29.650%, 9/07/2023 18§x Affirm 9/12/2022 150 154 154
0DJX-DAGQ, 6.067%, 3/21/2023 t§x« Affirm 9/26/2022 255 248 254
0DJY-1QSM, 29.610%, 11/28/2024 tx Affirm 12/02/2022 984 1,034 1,027
0DK8-7VU7, 29.970%, 7/17/2023 1§x Affirm 1/20/2023 44 44 44
ODKF-2W7V, 11.840%, 4/03/2023 1§x Affirm 10/06/2022 43 43 43
O0DKH-WKYRB, 25.000%, 11/07/2023 t§x Affirm 11/10/2022 163 169 168
0DKI-2P85, 35.530%, 12/22/2023 1§x Affirm 12/30/2022 192 195 198
ODKK-SAO04, 29.610%, 12/12/2023 18§x Affirm 12/15/2022 40 40 40
ODKL-13JN, 4.835%, 10/12/2023 1§x« Affirm 10/17/2022 2,015 1,957 1,956
ODKT-6TRD, 26.500%, 5/21/2023 1§x Affirm 11/25/2022 28 28 28
O0DKU-OXZF, 5.986%, 5/28/2023 1t§x« Affirm 12/02/2022 192 190 189
0DL6-JSBF, 22.900%, 6/12/2024 t§x Affirm 12/15/2022 242 255 254
ODLA-WZXG, 11.870%, 11/28/2023 1§x Affirm 12/01/2022 604 625 629
ODLD-4VXG, 16.700%, 1/12/2024 t§x Affirm 1/17/2023 318 331 331
ODLE-WPNY, 15.790%, 9/21/2024 t§x Affirm 9/26/2022 438 464 465
0DLI-P440, 26.500%, 11/21/2023 1§x Affirm 11/25/2022 124 129 129
0DLQ-2TR4, 18.200%, 7/03/2023 1§x Affirm 1/06/2023 286 291 288
ODLR-JSCN, 4.821%, 8/28/2023 t§x« Affirm 9/01/2022 198 194 192
0DM2-XDQL, 22.870%, 10/03/2023 t§x Affirm 10/06/2022 107 110 109
0DM4-702ZN, 29.530%, 4/04/2023 18§x Affirm 10/07/2022 25 26 25
0DM5-U0XQ, 29.410%, 3/22/2023 tx# Affirm 3/25/2022 229 226 18
ODMA-XI169, 29.620%, 3/14/2023 18§x Affirm 9/19/2022 116 116 116
ODMD-FJNH, 29.900%, 7/28/2023 t§x# Affirm 2/02/2023 159 162 164
ODMM-KHMJ, 28.000%, 5/14/2023 18§x Affirm 11/17/2022 43 44 43
ODMP-90IR, 15.840%, 1/03/2024 1+§x Affirm 1/06/2023 108 113 110
ODMQ-9W6T, 25.000%, 11/14/2024 +§x Affirm 11/17/2022 783 838 834
0DMY-91Q9, 26.773%, 6/19/2023 t§x Affirm 12/22/2022 143 146 146
ODMY-AEDI, 29.610%, 11/28/2024 tx# Affirm 12/01/2022 1,166 1,254 1,270
ODN2-PBE7, 25.000%, 1/03/2024 t§x Affirm 1/06/2023 119 124 122
ODN4-WW66, 26.500%, 10/21/2023 1§x Affirm 10/27/2022 143 147 148
ODND-2CHO, 29.710%, 1/10/2023 tx#" Affirm 1/21/2022 96 92 8
ODND-C35J, 28.000%, 6/12/2023 t+§x# Affirm 12/15/2022 212 216 215
ODNH-OBKA, 27.500%, 10/03/2023 t§x Affirm 10/06/2022 997 1,026 1,025
ODNO-EX27, 4.459%, 4/01/2023 1+§x« Affirm 4/07/2022 195 194 194
0DO5-CEEP, 29.650%, 9/26/2023 1§x Affirm 9/29/2022 1,156 1,181 1,196
0DO8-CD6M, 26.500%, 7/12/2023 18§x Affirm 1/17/2023 146 149 148
0DOB-HPEW, 28.500%, 1/28/2023 tx#" Affirm 2/03/2022 335 341 27
O0DOC-9EXT, 29.770%, 7/28/2024 t§x# Affirm 2/02/2023 413 440 444
0DOC-LHPL, 28.000%, 5/01/2024 t§x Affirm 11/04/2022 298 313 310
ODOK-XONQ, 7.409%, 3/01/2023 t§x« Affirm 12/05/2022 113 111 112
ODON-AREU, 15.790%, 6/03/2023 1§x Affirm 12/09/2021 50 51 51
0DOO0-3ZM0, 29.430%, 7/17/2023 t§x Affirm 1/20/2023 158 158 156
ODOR-5LAS5, 23.700%, 12/19/2023 18§x Affirm 12/22/2022 92 93 95
0DOR-N600, 29.680%, 11/28/2022 tx#" Affirm 12/02/2021 189 193 15
0DOV-FOYH, 28.000%, 11/16/2022 tx#" Affirm 11/19/2021 38 39 3
0DOY-1W36, 29.760%, 5/28/2023 t§x# Affirm 12/01/2022 132 133 134
0DOY-05BT, 29.470%, 12/09/2022 tx#" Affirm 6/13/2022 140 143 1
0DP4-2KYX, 11.999%, 10/21/2023 tx Affirm 10/27/2022 127 130 132
ODPE-704l, 30.000%, 8/21/2023 1§x Affirm 2/24/2023 169 174 174
ODPE-LBW?7, 25.000%, 10/28/2023 1§x# Affirm 11/03/2022 112 115 115
ODPG-NOLN, 29.680%, 11/28/2022 tx#" Affirm 12/03/2021 210 221 17
ODPN-SAAQ, 28.500%, 10/11/2024 tx Affirm 10/14/2022 1,855 1,997 2,027
ODPT-BV65, 29.530%, 6/09/2023 1§x Affirm 6/13/2022 59 59 59
0DQH-UJLD, 29.660%, 6/19/2023 1§x Affirm 12/22/2022 307 312 312
0DQJ-IVXL, 29.570%, 4/06/2024 +§x Affirm 10/11/2022 323 342 343

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
Stone Ridge Funds | Annual Report | February 28, 2023

110



Schedule of Investments As of February 28, 2023

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE  AMOUNT COST VALUE

United States - 88.31% (continued)
0DQM-PLHL, 29.520%, 4/05/2023 1§x Affirm 4/08/2022 $ 88 $ 88 $ 88
0DQO-04QF, 28.000%, 3/16/2024 tx# Affirm 9/22/2022 182 195 2
0DQQ-A374, 29.810%, 2/21/2024 1§x Affirm 2/24/2023 142 147 147
0DQS-OF6G, 28.000%, 10/11/2023 tx# Affirm 10/14/2022 56 59 -
ODR3-GE61, 28.500%, 11/26/2022 tx#" Affirm 12/02/2021 993 1,041 79
ODRE-DYEN, 29.520%, 4/04/2023 1§x Affirm 4/07/2022 370 372 372
ODRJ-AEI4, 29.520%, 4/21/2023 tx# Affirm 10/28/2022 172 173 174
ODRP-QTQY, 28.500%, 9/13/2023 t§x Affirm 9/16/2022 204 203 206
0DRQ-Z02Q, 26.500%, 12/19/2023 18§x Affirm 12/22/2022 161 167 168
0DS9-08Y2, 4.951%, 11/28/2023 1+§x« Affirm 12/01/2022 2,523 2,434 2,420
0DS9-VUAZ, 29.680%, 11/28/2022 tx#" Affirm 12/02/2021 92 93 9
ODSF-W80H, 29.470%, 7/21/2023 18§x Affirm 7/25/2022 120 123 123
0DSK-05RV, 16.000%, 7/03/2023 1§x Affirm 1/06/2023 58 59 59
0DSS-21W4, 29.640%, 6/01/2024 +8§x Affirm 12/05/2022 352 373 370
ODSW-SWIJ, 35.530%, 12/13/2023 t§x Affirm 12/16/2022 1,616 1,676 1,661
0DSZ-S0ODO, 30.000%, 7/03/2023 t§x Affirm 1/06/2023 27 27 27
0DT3-KB9F, 29.540%, 6/08/2023 18§x Affirm 6/13/2022 67 67 67
ODTP-UKTL, 28.500%, 6/02/2023 1§x Affirm 6/06/2022 225 224 225
0DTQ-L3AZ, 29.600%, 12/10/2023 1§x Affirm 12/16/2021 333 344 352
0DTV-W22J, 4.821%, 9/08/2023 t§x« Affirm 9/12/2022 297 290 295
0DU2-FGYX, 15.710%, 7/25/2023 1§x Affirm 7/28/2022 184 188 189
0DU5-MG50, 28.500%, 5/28/2022 tx#" Affirm 3/03/2022 177 175 14
0DU9-5VLY, 9.097%, 4/11/2023 +8§x« Affirm 10/14/2022 667 660 658
0DUI-T3YO0, 26.500%, 6/08/2023 tx# Affirm 6/13/2022 69 73 6
ODUM-H21N, 6.031%, 3/15/2023 1§x« Affirm 9/19/2022 10 10 10
0DUQ-BNTB, 34.170%, 11/07/2023 t§x Affirm 11/10/2022 95 96 97
0DUZ-QDEG, 26.500%, 9/15/2023 t§x Affirm 9/19/2022 794 815 818
0DV5-Z8T3, 29.660%, 6/13/2022 tx#" Affirm 12/16/2021 200 197 16
0DV9-VNDM, 29.590%, 10/28/2023 1+§x# Affirm 11/03/2022 984 1,017 1,014
ODVA-3KEP, 29.610%, 12/20/2022 tx#" Affirm 12/23/2021 141 139 11
ODVA-6BBO, 11.850%, 12/19/2023 1§x Affirm 12/22/2022 595 605 614
ODVA-NAY1, 28.950%, 5/03/2023 1§x Affirm 5/06/2022 191 191 192
0DVI-8U76, 29.610%, 12/12/2023 1§x Affirm 12/15/2022 308 313 316
0DVM-2910, 21.900%, 1/03/2023 tx#" Affirm 1/06/2022 174 182 14
0DVP-8UEJ, 22.200%, 12/19/2023 1§x Affirm 12/23/2022 182 189 188
O0DVR-4410, 19.900%, 1/06/2024 1§x Affirm 1/12/2023 1,475 1,535 1,524
0DVV-XPV9, 26.200%, 10/11/2024 1§x Affirm 10/14/2022 904 973 988
0DW2-W8E7, 29.450%, 5/19/2023 tx# Affirm 5/23/2022 676 700 54
0DW9-7XEM, 29.590%, 12/28/2023 1§x# Affirm 1/03/2023 142 140 142
0DWX-QB7I, 27.100%, 4/18/2023 1§x Affirm 1/23/2023 156 158 157
0DX0-5XUD, 28.000%, 12/06/2023 tx Affirm 12/09/2021 1,039 1,075 1,084
0DX5-SD99, 30.000%, 4/03/2023 1§x Affirm 1/06/2023 159 158 156
ODXB-ACST, 29.420%, 3/08/2023 1§x Affirm 3/11/2022 35 35 35
ODXI-FF40, 4.446%, 7/13/2023 t§x« Affirm 7/18/2022 289 284 284
0DXI-MDI2, 22.690%, 12/27/2022 tx#" Affirm 12/30/2021 97 102 8
0DXK-9BK3, 10.840%, 11/07/2024 1§x Affirm 11/10/2022 660 706 699
0DXO-LQLW, 27.500%, 4/13/2023 tx# Affirm 4/18/2022 207 214 107
0DXO-SBFH, 26.500%, 12/27/2022 tx#" Affirm 12/30/2021 159 164 13
ODXR-1AL3, 6.067%, 4/28/2023 1§x« Affirm 11/03/2022 782 775 775
ODXX-BL5C, 29.580%, 4/17/2023 1§x Affirm 10/20/2022 24 24 24
0DY1-2Z0X, 30.000%, 8/14/2023 t§x Affirm 2/17/2023 145 148 147
0DY6-N4MZ, 29.680%, 11/07/2023 1§x Affirm 11/10/2022 989 974 985
0DY8-PH7W, 29.680%, 11/07/2023 18§x Affirm 11/10/2022 118 119 120
ODYA-3GDE, 7.409%, 3/01/2023 t§x« Affirm 12/05/2022 40 39 40
ODYE-PK2H, 18.900%, 4/18/2023 t§x Affirm 1/23/2023 34 34 34
0DYK-R57D, 27.450%, 7/28/2022 tx#" Affirm 2/03/2022 37 38 3
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United States - 88.31% (continued)
0DYM-F3QZ, 29.610%, 10/21/2023 1+§x Affirm 10/28/2022 $ 46 $ 48 $ 48
0DYU-Y674, 29.680%, 11/28/2023 t§x# Affirm 12/01/2022 172 175 176
0DZ4-CI3L, 6.301%, 9/27/2023 t§x« Affirm 9/30/2022 599 578 580
0DZD-FTBW, 29.510%, 4/26/2023 1t§x Affirm 4/29/2022 57 58 58
0DZK-DO3R, 29.680%, 11/03/2023 1§x Affirm 11/07/2022 353 347 351
0DZK-X6EF, 29.920%, 7/09/2023 1§x Affirm 1/12/2023 104 106 106
0DZX-0GBI, 29.750%, 10/03/2023 1t§x Affirm 10/06/2022 395 407 406
0DZZ-64GX, 21.900%, 8/17/2023 t§x Affirm 2/24/2023 65 67 67
0E01-TOY2, 29.580%, 10/11/2023 t§x# Affirm 10/14/2022 228 236 185
0E02-MRH2, 27.100%, 1/26/2023 tx#" Affirm 1/31/2022 156 164 13
0E03-RC2I, 29.450%, 5/19/2023 1§x Affirm 5/23/2022 85 86 86
0E04-AIAA, 4.446%, 4/13/2023 T§x« Affirm 4/18/2022 577 574 574
O0EOF-GYBM, 29.700%, 1/09/2024 1§x Affirm 1/12/2023 152 158 158
OEOH-COLF, 29.000%, 3/28/2023 t+§x# Affirm 1/03/2023 20 20 20
OEOL-39UF, 27.000%, 6/23/2023 1§x Affirm 12/30/2022 60 61 61
0EOR-J4VJ, 26.500%, 6/07/2023 1§x Affirm 6/10/2022 246 250 249
0E10-DXMY, 35.990%, 1/03/2024 1+§x Affirm 1/06/2023 61 62 60
0E11-O57C, 35.610%, 11/21/2023 1§x Affirm 11/25/2022 463 470 477
0E11-UK1X, 29.500%, 1/18/2024 1§x Affirm 1/23/2023 601 626 627
0E12-RS3L, 29.610%, 6/20/2023 tx# Affirm 12/23/2021 330 315 26
0E14-E8EU, 30.640%, 9/12/2023 18§x Affirm 9/16/2022 315 321 323
0E14-YETO, 26.500%, 4/06/2023 18§x Affirm 4/11/2022 31 31 31
0E18-IPNQ, 29.720%, 12/02/2023 1§x Affirm 12/06/2021 255 262 265
0E19-M1UX, 5.952%, 5/28/2023 1§x« Affirm 12/01/2022 1,755 1,730 1,720
0E1A-Q8R0, 27.000%, 6/12/2023 1§x Affirm 12/15/2022 80 81 81
0E25-E5RF, 30.000%, 8/21/2023 1+§x Affirm 2/24/2023 121 120 120
0E2E-HMMR, 29.500%, 4/12/2023 t§x Affirm 4/15/2022 46 46 47
0E2I-WAYG, 35.770%, 11/02/2023 1§x Affirm 11/07/2022 627 636 639
0E2N-DAUH, 15.000%, 6/12/2023 18§x Affirm 12/15/2022 243 248 247
0E20-V6A3, 29.690%, 7/03/2024 tx Affirm 1/06/2023 1,008 1,071 1,063
0E2U-G6Z9, 4.459%, 3/18/2023 t§x« Affirm 3/24/2022 352 339 351
0E2U-LS18, 29.610%, 12/13/2023 1t§x# Affirm 12/16/2022 134 136 138
0E2U-LT37, 28.000%, 12/28/2022 tx#" Affirm 12/31/2021 167 170 13
0E2V-VUEI, 29.610%, 12/09/2023 1§x Affirm 12/15/2022 174 177 178
0E2Z-2FC2, 29.710%, 1/17/2024 1§x Affirm 1/20/2023 357 350 35