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ALLOCATION OF PORTFOLIO HOLDINGS AT AUGUST 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK
PREMIUM FUND PORTFOLIO ALLOCATION BY
YEAR OF SCHEDULED MATURITY

2018 ...l $55,339 0.00% M@
2019 .. ...l 463,628 0.02%M
2020 . ...l 1,310,530 0.06%
2021 ... 4,554,597 0.22%M
2022 ...l 9,378,990 0.46% ™
2023 ...l 47,594,840 2.34%M
2024 ...l 368,718,207 18.15%
2025 .. ...l 377,442,691 18.58%
2026 . ...l 461,070,011 22.70%
2027 ... 620,955,455 30.57%
2028 ... ...l 396,756,061 19.53%
2029 ... ...l 31,784,899 1.56%
2030 . ...l 6,392,162 0.31%
2032 ...l 53,182,394 2.62%
2033 ... ...l 500,855 0.02%
2034 ...l 1,739,854 0.09%
2039 ...l 735 0.00%@
2040 ...l 7,084,334 0.35%
2041 ...l 1,365,641 0.07%
2042 .. ...l 7,253,781 0.36%
2044 ...l 2,035,459 0.10%
2045 .. ...l 2,592,313 0.13%
2046 . ...l 3,964,921 0.20%
2047 ...l 18,627,344 0.91%
2048 .. ...l 14,045,692 0.69%
2049 ...l 7,250,940 0.36%
2050 . ...l 9,356,767 0.46%
2051 .. ...l 998,831 0.05%
Other ............... (424,997,184)  (20.91)%0©
Total Net Assets $2,031,380,087

(1) The underlying loans in the amount of $25,074,793 have matured but are still in
repayment process.

(2) Value calculated is less than 0.005%.

(8) Select other loan investments, equity investments, cash, cash equivalents and other
assets less liabilities.

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

As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

Whole Loans - 99.28%

Consumer Loans - 86.05%
Australia - 0.03%
LAI-00091991, 8.990%, 5/21/2025 tx
LAI-00100547, 14.290%, 8/28/2023 tx*
LAI-00101923, 12.590%, 4/17/2024 tx
LAI-00115127, 11.470%, 1/11/2024 tx
LAI-00117327, 19.790%, 6/12/2024 tx
LAI-00122771, 8.490%, 9/30/2023 tx
LAI-00123187, 18.700%, 1/27/2024 tx
LAI-00124950, 18.680%, 2/20/2024 tx
LAI-00125354, 10.990%, 2/20/2024 tx
LAI-00132594, 11.880%, 4/27/2024 tx
LAI-00132888, 26.950%, 12/29/2023 tx
LAI-00135967, 11.470%, 4/14/2024 tx
LAI-00136440, 20.980%, 5/15/2025 tx
LAI-00138114, 17.560%, 4/15/2026 tx
LAI-00138636, 11.880%), 9/11/2023 tx
LAI-00140640, 12.290%, 10/10/2023 tx
LAI-00141034, 19.820%, 10/19/2023 tx
LAI-00141175, 22.180%, 4/19/2024 tx#
LAI-00141861, 12.860%, 10/25/2023 tx#
LAI-00144308, 18.680%, 11/06/2023 tx#
LAI-00144340, 19.820%, 2/08/2026 tx#
LAI-00145128, 11.880%, 9/08/2024 tx#
LAI-00146860, 5.950%, 11/23/2023 tx
LAI-00148870, 11.880%, 12/05/2023 tx
LAI-00149365, 12.860%, 12/07/2023 tx
LAI-00150354, 16.490%, 12/19/2023 tx#
LAI-00150479, 25.690%, 12/20/2023 tx#
LAI-00151169, 15.490%, 1/09/2024 tx
LAI-00151234, 10.990%, 1/08/2024 tx
LAI-00152094, 15.990%, 12/10/2024 tx
LAI-00152617, 12.990%, 1/18/2024 tx#
LAI-00152819, 25.690%, 1/23/2024 tx
LAI-00152934, 16.490%, 2/23/2025 tx#
LAI-00153349, 20.490%, 1/24/2024 tx
LAI-00153482, 26.790%, 6/28/2024 tx
LAI-00157716, 12.990%, 3/21/2024 tx
LAI-00159658, 12.990%, 4/17/2024 tx
LAI-00160163, 16.490%, 4/29/2024 tx
LAI-00160247, 27.990%, 5/02/2024 tx
LAI-00162676, 26.790%, 2/13/2025 tx
LAI-00163311, 13.690%, 5/21/2024 tx#
LAI-00163496, 16.990%, 5/24/2024 tx
LAI-00164401, 26.790%, 7/04/2026 tx
LAI-00164958, 11.990%, 6/10/2024 tx
LAI-00165112, 13.690%, 6/11/2024 tx
LAI-00165880, 18.990%, 6/18/2024 tx#
LAI-00166238, 18.990%, 6/18/2024 tx
LAI-00166616, 14.790%, 6/24/2024 tx
LAI-00167130, 15.490%, 7/01/2024 tx
LAI-00167222, 14.490%, 7/04/2024 tx
LAI-00167364, 13.690%, 7/05/2024 tx
LAI-00167382, 16.490%, 7/05/2024 tx
LAI-00168449, 14.790%, 7/25/2024 tx

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 As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

Australia - 0.03% (continued)
LAI-00168526, 16.990%, 7/22/2024 tx# Harmoney 7/22/2019 AUD 7019 $ 4,988 §$ 4,572
LAI-00169095, 12.990%, 7/30/2024 tx Harmoney 7/30/2019 AUD 2,261 1,568 1,462
LAI-00169772, 20.490%, 8/02/2024 tx Harmoney 8/02/2019 AUD 3,811 2,594 2,459
LAI-00170408, 10.990%, 6/07/2027 tx# Harmoney 8/07/2019 AUD 27,988 18,990 18,660
LAI-00170507, 15.490%, 9/09/2027 tx Harmoney 8/09/2019 AUD 5,340 3,628 3,551
LAI-00170592, 16.990%, 8/10/2024 tx Harmoney 8/10/2019 AUD 3,943 2,679 2,559
LAI-00171286, 16.990%, 8/20/2024 tx Harmoney 8/20/2019 AUD 4,728 3,236 3,083
LAI-00171684, 16.990%, 8/27/2024 tx Harmoney 8/27/2019 AUD 6,859 4,676 4,487
LAI-00171923, 16.990%, 9/30/2025 tx Harmoney 8/30/2019 AUD 2,287 1,542 1,509
LAI-00171924, 9.990%, 1/29/2026 tx Harmoney 8/29/2019 AUD 37,5635 25,561 24,860
LAI-00171978, 14.490%, 9/03/2024 tx# Harmoney 9/03/2019 AUD 5,782 3,945 3,740
LAI-00172102, 13.990%, 9/03/2024 tx Harmoney 9/03/2019 AUD 5,969 4,047 3,843
LAI-00172262, 27.990%, 6/04/2025 tx# Harmoney 9/04/2019 AUD 7,025 4,815 4,685
LAI-00172417, 0.000%, 8/27/2025 tx# Harmoney 9/06/2019 AUD 8,404 5,822 4,930
LAI-00172439, 9.490%, 9/06/2024 tx Harmoney 9/06/2019 AUD 2,308 1,590 1,480
LAI-00172676, 9.490%, 9/10/2024 1x Harmoney 9/10/2019 AUD 16,322 11,304 10,593
LAI-00172898, 14.490%, 9/12/2024 tx# Harmoney 9/12/2019 AUD 14,238 9,872 9,283
LAI-00173061, 12.990%, 9/12/2024 tx Harmoney 9/12/2019 AUD 13,828 9,585 8,981
LAI-00173259, 20.990%, 9/13/2024 tx# Harmoney 9/13/2019 AUD 7,956 5,537 5,271
LAI-00173307, 11.990%, 12/30/2025 tx Harmoney 9/16/2019 AUD 13,724 9,565 9,152
LAI-00173758, 11.990%, 4/21/2025 tx# Harmoney 9/21/2019 AUD 31,653 22,119 9,619
LAI-00173783, 10.990%, 10/20/2027 tx Harmoney 9/20/2019 AUD 24,004 16,258 15,965
LAI-00173856, 18.490%, 9/20/2024 tx Harmoney 9/20/2019 AUD 1,661 1,135 1,087
LAI-00173884, 14.990%, 9/21/2024 tx# Harmoney 9/21/2019 AUD 6,667 4,555 4,344
LAI-00173889, 16.990%, 9/21/2024 tx# Harmoney 9/21/2019 AUD 11,869 8,111 7,810
LAI-00174135, 18.490%, 9/26/2024 tx Harmoney 9/26/2019 AUD 7,650 5,171 5,038
LAI-00174408, 14.690%, 5/26/2026 tx# Harmoney 9/26/2019 AUD 20,482 13,992 13,762
LAI-00174500, 17.490%, 9/27/2024 tx Harmoney 9/27/2019 AUD 4,929 3,338 3,228
LAI-00174514, 11.990%, 9/27/2024 tx Harmoney 9/27/2019 AUD 8,437 5,731 5,446
LAI-00174550, 28.690%, 10/01/2024 tx Harmoney 10/01/2019 AUD 1,903 1,292 1,259
LAI-00174620, 16.990%, 9/30/2024 tx Harmoney 9/30/2019 AUD 3,100 2,095 2,026
LAI-00174872, 24.490%, 7/01/2025 tx Harmoney 10/01/2019 AUD 4,007 2,690 2,646
LAI-00174886, 16.490%, 7/01/2025 tx# Harmoney 10/01/2019 AUD 14,935 10,132 9,957
LAI-00175237, 24.490%, 10/03/2024 tx# Harmoney 10/03/2019 AUD 10,695 7,296 7,076
LAI-00175458, 25.690%, 10/29/2024 tx# Harmoney 10/04/2019 AUD 12,786 8,773 8,426
LAI-00175801, 20.490%, 10/08/2024 tx Harmoney 10/08/2019 AUD 10,095 6,871 6,626
LAI-00175930, 28.690%, 10/10/2024 tx Harmoney 10/10/2019 AUD 2,047 1,402 1,365
LAI-00176193, 18.490%, 10/14/2024 tx# Harmoney 10/14/2019 AUD 9,378 6,424 6,173
LAI-00176206, 14.990%, 10/14/2024 tx Harmoney 10/14/2019 AUD 3,145 2,138 2,031
LAI-00176254, 14.690%, 10/15/2024 tx Harmoney 10/15/2019 AUD 3,778 2,578 2,464
LAI-00176266, 6.990%, 10/15/2024 tx# Harmoney 10/15/2019 AUD 10,304 7,023 6,670
LAI-00176503, 28.690%, 12/25/2026 tx# Harmoney 10/25/2019 AUD 24,617 17,355 5,021
LAI-00176917, 22.490%, 11/17/2024 1x# Harmoney 10/17/2019 AUD 9,132 6,313 6,054
LAI-00176937, 22.490%, 10/17/2024 tx Harmoney 10/17/2019 AUD 7,475 5,111 4,899
LAI-00176953, 18.490%, 10/17/2024 tx Harmoney 10/17/2019 AUD 8,687 5,940 5,720
LAI-00177052, 6.990%, 10/21/2024 tx# Harmoney 10/21/2019 AUD 18,711 12,977 12,121
LAI-00177181, 20.990%, 10/24/2024 tx Harmoney 10/24/2019 AUD 4,574 3,124 2,970
LAI-00177211, 28.690%, 10/22/2024 tx Harmoney 10/22/2019 AUD 1,609 1,106 1,040
LAI-00177697, 14.990%, 4/28/2025 tx Harmoney 10/28/2019 AUD 17,845 12,229 11,682
LAI-00177805, 22.490%, 5/29/2026 tx# Harmoney 10/29/2019 AUD 21,316 14,921 14,596
LAI-00178121, 18.490%, 11/04/2024 tx Harmoney 11/04/2019 AUD 7,975 5,556 5,233
LAI-00178170, 14.990%, 8/30/2023 tx* Harmoney 10/31/2019 AUD 234 162 149
LAI-00178195, 18.490%, 3/30/2026 tx Harmoney 10/31/2019 AUD 25,308 17,620 17,229
LAI-00178389, 11.990%, 9/01/2025 tx Harmoney 11/01/2019 AUD 16,083 11,142 10,590
LAI-00178399, 11.990%, 11/06/2024 tx# Harmoney 11/06/2019 AUD 13,144 9,146 8,542
LAI-00178543, 24.490%, 11/04/2024 tx Harmoney 11/04/2019 AUD 399 275 253

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
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Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

Australia - 0.03% (continued)
LAI-00178581, 28.690%, 11/04/2024 tx Harmoney 11/04/2019 AUD 3120 $ 2152 § 2,006
LAI-00178735, 14.990%, 11/06/2024 tx Harmoney 11/06/2019 AUD 4,528 3,151 2,940
LAI-00178811, 20.990%, 11/07/2024 tx# Harmoney 11/07/2019 AUD 1,533 1,072 1,019
LAI-00178951, 20.990%, 11/09/2024 tx# Harmoney 11/09/2019 AUD 3,018 2,095 2,005
LAI-00179011, 24.490%, 11/11/2024 x# Harmoney 11/11/2019 AUD 2,044 1,419 1,354
LAI-00179290, 22.490%, 11/12/2024 tx Harmoney 11/12/2019 AUD 489 335 319
LAI-00183738, 22.490%, 1/21/2025 tx Harmoney 1/21/2020 AUD 6,433 4,466 4,317
LAI-00184033, 20.990%, 1/09/2025 tx# Harmoney 1/09/2020 AUD 4,139 2,879 2,762
LAI-00184286, 14.990%, 1/10/2025 tx# Harmoney 1/10/2020 AUD 5,251 3,673 3,441
LAI-00184297, 18.490%, 8/09/2026 tx# Harmoney 1/09/2020 AUD 21,939 15,112 14,784
LAI-00184328, 17.490%, 8/15/2025 tx Harmoney 1/09/2020 AUD 5,240 3,599 3,503
LAI-00184503, 9.990%, 4/15/2025 tx Harmoney 1/15/2020 AUD 10,060 6,961 6,384
LAI-00184570, 20.990%, 4/22/2026 tx# Harmoney 1/22/2020 AUD 4,079 2,884 759
LAI-00184598, 14.990%, 1/13/2025 tx Harmoney 1/13/2020 AUD 12,354 8,549 8,001
LAI-00184631, 14.990%, 1/13/2026 tx# Harmoney 1/13/2020 AUD 23,453 16,439 15,566
LAI-00184684, 20.990%, 4/15/2026 tx# Harmoney 1/15/2020 AUD 19,987 13,967 13,556
LAI-00184699, 14.990%, 1/14/2025 tx Harmoney 1/14/2020 AUD 4,626 3,200 3,015
LAI-00184709, 11.990%, 1/21/2025 tx Harmoney 1/21/2020 AUD 2,813 1,933 1,828
LAI-00184936, 9.490%, 1/21/2025 tx# Harmoney 1/21/2020 AUD 7,806 5,406 5,048
LAI-00184958, 11.990%, 1/15/2025 tx Harmoney 1/15/2020 AUD 22,947 16,041 15,018
LAI-00184986, 28.690%, 1/17/2025 tx Harmoney 1/17/2020 AUD 2,611 1,798 1,706
LAI-00185116, 28.690%, 1/20/2025 tx Harmoney 1/20/2020 AUD 1,197 825 781
LAI-00185183, 16.990%, 1/19/2025 tx# Harmoney 1/19/2020 AUD 15,119 10,533 10,022
LAI-00185340, 28.690%, 1/22/2025 tx# Harmoney 1/22/2020 AUD 1,052 733 712
LAI-00185418, 9.490%, 1/22/2025 tx# Harmoney 1/22/2020 AUD 9,606 6,653 6,291
LAI-00185455, 17.490%, 1/22/2025 tx# Harmoney 1/22/2020 AUD 14,583 10,112 9,661
LAI-00186068, 28.690%, 9/29/2023 tx Harmoney 1/29/2020 AUD 173 117 111
LAI-00186110, 10.990%, 1/29/2025 tx Harmoney 1/31/2020 AUD 5,917 3,978 3,847
LAI-00187135, 28.690%, 2/07/2025 tx Harmoney 2/07/2020 AUD 7,512 5,106 5,083
LAI-00187239, 17.490%, 2/07/2025 tx# Harmoney 2/07/2020 AUD 15,991 10,818 10,587
LAI-00188206, 27.990%, 2/19/2025 tx Harmoney 2/19/2020 AUD 1,644 1,099 1,096
LAI-00189316, 18.990%, 2/27/2025 tx# Harmoney 2/27/2020 AUD 7,719 5,151 5,146
LAI-00189500, 15.990%, 3/02/2025 tx Harmoney 2/28/2020 AUD 12,046 7,946 7,923
LAI-00189602, 22.490%, 3/03/2025 tx Harmoney 3/03/2020 AUD 1,494 986 968
LAI-00190250, 26.790%, 7/08/2025 tx Harmoney 3/08/2020 AUD 12,921 8,583 8,587
LAI-00191006, 15.990%, 3/20/2025 tx# Harmoney 3/20/2020 AUD 4,580 2,687 2,987
LAI-00191050, 25.690%, 9/20/2026 tx# Harmoney 3/20/2020 AUD 8,725 5,055 5,816
LAI-00192008, 11.990%, 4/15/2025 tx Harmoney 4/15/2020 AUD 3,733 2,361 2,427
LAI-00192022, 15.490%, 4/17/2025 tx Harmoney 4/17/2020 AUD 12,857 8,289 8,479

755,255 689,728

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
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Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

New Zealand - 0.05%
LAI-00087715, 36.640%, 4/08/2026 tx# Harmoney 2/08/2017 NzD 9,146 $ 6,458 § 3,258
LAI-00100216, 11.460%, 8/23/2025 tx Harmoney 6/23/2017 NzZD 10,495 7,691 6,365
LAI-00112452, 25.600%, 8/06/2023 tx* Harmoney 10/06/2017 NzZD 113 77 70
LAI-00114790, 10.990%, 9/07/2025 tx Harmoney 11/07/2017 NzZD 12,642 8,770 7,503
LAI-00120516, 22.990%, 5/25/2025 tx Harmoney 1/25/2018 NzZD 3,730 2,595 2,272
LAI-00130155, 23.990%, 8/16/2025 tx# Harmoney 5/16/2018 NzZD 11,916 8,488 5,716
LAI-00130899, 29.190%, 10/30/2023 tx Harmoney 5/30/2018 NzD 412 290 245
LAI-00131054, 25.490%, 8/05/2024 tx Harmoney 6/05/2018 NzD 1,635 1,032 864
LAI-00134036, 22.990%, 7/17/2023 tx#" Harmoney 7/17/2018 NzD 266 175 155
LAI-00137152, 18.900%, 8/24/2023 tx* Harmoney 8/24/2018 NzD 1,431 961 842
LAI-00138021, 7.990%, 3/30/2024 tx# Harmoney 8/30/2018 NzD 12,604 8,657 6,108
LAI-00139147, 20.400%, 9/27/2023 tx Harmoney 9/18/2018 NzD 238 157 139
LAI-00139178, 25.490%, 9/18/2023 tx Harmoney 9/18/2018 NzD 36 22 21
LAI-00139900, 21.900%, 4/26/2024 tx# Harmoney 9/26/2018 NzZD 9,561 6,016 5,595
LAI-00139938, 18.900%, 11/27/2024 tx Harmoney 9/27/2018 NzD 11,034 7,323 6,621
LAI-00140184, 7.990%, 9/28/2023 tx Harmoney 9/28/2018 NzZD 524 349 308
LAI-00140564, 25.200%, 10/05/2023 tx Harmoney 10/05/2018 NzZD 664 429 390
LAI-00140571, 26.490%, 8/05/2024 tx# Harmoney 10/05/2018 NzD 10,330 6,875 4,930
LAI-00141240, 25.990%, 10/16/2023 tx Harmoney 10/16/2018 NzD 512 319 301
LAI-00147090, 10.500%, 11/14/2023 tx Harmoney 11/14/2018 NzZD 1,006 687 589
LAI-00147451, 21.900%, 11/16/2023 tx Harmoney 11/16/2018 NzZD 1,275 883 751
LAI-00147693, 9.200%, 11/20/2023 tx# Harmoney 11/20/2018 NzZD 1,185 802 691
LAI-00147911, 18.900%, 11/21/2023 tx Harmoney 11/21/2018 NzD 2,683 1,823 1,575
LAI-00148268, 20.400%, 11/27/2025 tx Harmoney 11/27/2018 NzZD 11,776 8,031 7,222
LAI-00148498, 16.990%, 3/28/2024 tx Harmoney 11/28/2018 NzD 1,495 1,033 877
LAI-00148596, 21.900%, 6/29/2024 tx Harmoney 11/29/2018 NzZD 2,474 1,704 1,466
LAI-00149394, 25.200%, 12/06/2023 tx Harmoney 12/06/2018 NzZD 3,414 2,364 2,018
LAI-00150097, 15.800%, 1/14/2027 tx Harmoney 12/14/2018 NzD 28,135 19,207 17,286
LAI-00150129, 13.390%, 12/17/2023 tx Harmoney 12/14/2018 NzZD 421 285 239
LAI-00150645, 25.490%, 12/21/2023 tx# Harmoney 12/21/2018 NzD 128 88 74
LAI-00151464, 17.800%, 1/15/2024 tx Harmoney 1/08/2019 NzD 6,772 4,572 3,895
LAI-00151493, 10.500%, 1/08/2024 tx Harmoney 1/08/2019 NZD 787 533 463
LAI-00153284, 18.900%, 1/23/2024 tx# Harmoney 1/23/2019 NzD 2,530 1,708 1,489
LAI-00153442, 28.990%, 1/25/2024 tx Harmoney 1/25/2019 NzZD 188 129 M
LAI-00153677, 25.490%, 7/27/2027 tx Harmoney 1/30/2019 NzD 16,862 11,668 10,527
LAI-00154289, 24.700%, 2/07/2024 tx Harmoney 2/07/2019 NzD 476 324 283
LAI-00155211, 13.390%, 2/21/2024 tx# Harmoney 2/21/2019 NzD 1,417 973 837
LAI-00155452, 28.290%, 2/26/2024 tx Harmoney 2/26/2019 NzD 1,394 947 830
LAI-00156251, 27.490%, 8/28/2024 tx Harmoney 2/28/2019 NzD 5,406 3,714 3,309
LAI-00156672, 14.750%, 3/06/2024 tx# Harmoney 3/06/2019 NzZD 9,306 6,509 5,277
LAI-00157214, 27.490%, 12/28/2024 tx# Harmoney 3/14/2019 NzD 3,367 2,374 1,649
LAI-00157219, 9.200%, 8/16/2024 1x Harmoney 3/14/2019 NzZD 6,773 4,576 3,938
LAI-00158257, 10.500%, 3/27/2024 tx Harmoney 3/27/2019 NzD 1,717 1,176 1,015
LAI-00158705, 25.490%, 3/04/2026 tx Harmoney 4/04/2019 NzZD 15,895 10,463 8,899
LAI-00158978, 7.990%, 4/09/2024 tx# Harmoney 4/09/2019 NzD 12,093 8,426 5,988
LAI-00159879, 21.900%, 4/23/2024 tx Harmoney 4/23/2019 NZD 1,351 886 798
LAI-00160043, 26.990%, 4/26/2024 tx Harmoney 4/26/2019 NzZD 2,458 1,605 1,482
LAI-00160322, 15.800%, 5/01/2024 tx Harmoney 5/01/2019 NzD 4,078 2,713 2,412
LAI-00162718, 27.490%, 5/14/2024 tx Harmoney 5/14/2019 NzD 5,743 3,787 3,485
LAI-00162983, 7.990%, 5/15/2024 tx Harmoney 5/15/2019 NzD 2,038 1,347 1,204
LAI-00163352, 28.290%, 8/21/2025 tx Harmoney 5/21/2019 NzD 8,045 5,098 4,843
LAI-00163414, 15.800%, 5/22/2024 tx Harmoney 5/22/2019 NzD 273 178 160
LAI-00164413, 22.990%, 6/04/2024 tx Harmoney 6/04/2019 NzD 11,203 7,266 6,599
LAI-00164994, 25.990%, 12/11/2024 tx Harmoney 6/11/2019 NzD 14,879 9,824 8,494
LAI-00165190, 28.990%, 10/12/2026 tx Harmoney 6/12/2019 NzD 7,366 4,852 4,712
LAI-00166592, 25.990%, 6/21/2024 tx Harmoney 6/21/2019 NzD 248 164 146
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STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

New Zealand - 0.05% (continued)
LAI-00166762, 25.990%, 5/26/2027 tx# Harmoney 6/25/2019 NzD 31409 $ 20,936 $ 19,096
LAI-00166822, 25.490%, 6/26/2024 tx Harmoney 6/26/2019 NzD 2,237 1,463 1,324
LAI-00166831, 15.800%, 7/02/2024 tx Harmoney 6/26/2019 NzD 3,413 2,290 2,018
LAI-00166961, 23.990%, 4/28/2027 tx Harmoney 6/28/2019 NzD 17,319 11,143 10,392
LAI-00167151, 25.990%, 7/02/2024 tx Harmoney 7/02/2019 NzD 87 58 51
LAI-00167319, 21.900%, 7/04/2024 tx Harmoney 7/04/2019 NzD 2,933 1,919 1,718
LAI-00167613, 18.900%, 7/27/2025 tx Harmoney 7/10/2019 NzD 11,602 7,733 6,919
LAI-00167834, 14.750%, 7/10/2024 tx Harmoney 7/10/2019 NzD 2,444 1,640 1,451
LAI-00167846, 23.990%, 7/16/2024 tx Harmoney 7/10/2019 NzD 1,627 1,084 966
LAI-00167952, 26.990%, 7/12/2024 tx Harmoney 7/12/2019 NzD 7,586 4,939 4,570
LAI-00167965, 7.990%, 7/16/2024 tx Harmoney 7/16/2019 NzD 5,740 3,791 3,340
LAI-00168083, 26.490%, 4/29/2025 tx# Harmoney 7/16/2019 NzD 7,695 5,096 4,547
LAI-00168091, 28.690%, 5/16/2025 tx Harmoney 7/16/2019 NzD 7,654 5,063 4,649
LAI-00168572, 10.500%, 7/23/2024 tx Harmoney 7/23/2019 NzZD 7,510 4,992 4,404
LAI-00168866, 26.990%, 7/25/2024 tx Harmoney 7/25/2019 NzD 538 359 318
LAI-00168880, 27.990%, 7/25/2024 tx Harmoney 7/25/2019 NzZD 1,611 1,076 965
LAI-00169127, 17.800%, 7/30/2024 tx Harmoney 7/30/2019 NzD 114 74 67
LAI-00169339, 21.900%, 11/30/2025 tx Harmoney 7/31/2019 NzD 23,395 15,554 14,331
LAI-00169381, 25.490%, 8/01/2024 tx Harmoney 8/01/2019 NzD 3,950 2,520 2,314
LAI-00170367, 17.800%, 8/07/2024 tx Harmoney 8/07/2019 NzZD 13,438 8,599 7,886
LAI-00170540, 28.690%, 2/09/2026 tx Harmoney 8/09/2019 NzD 7,379 4,781 4,550
LAI-00170710, 29.990%, 8/13/2024 tx Harmoney 8/13/2019 NzD 617 403 372
LAI-00170986, 27.990%, 8/15/2024 tx Harmoney 8/15/2019 NzD 1,831 1,169 1,097
LAI-00171312, 16.990%, 8/21/2024 tx Harmoney 8/21/2019 NzD 4,058 2,604 2,417
LAI-00171450, 25.490%, 12/23/2025 tx# Harmoney 8/23/2019 NzD 19,219 12,689 8,804
LAI-00171452, 28.290%, 8/23/2024 tx Harmoney 8/23/2019 NzD 1,606 1,028 950
LAI-00171946, 20.400%, 1/29/2025 tx Harmoney 8/29/2019 NzD 18,785 11,989 11,381
LAI-00172001, 21.900%, 8/30/2024 tx Harmoney 8/30/2019 NzD 4,256 2,657 2,525
LAI-00172430, 21.900%, 12/12/2026 tx Harmoney 9/06/2019 NzD 22,580 14,543 13,771
LAI-00172442, 14.750%, 9/06/2024 tx Harmoney 9/06/2019 NzZD 1,808 1,174 1,075
LAI-00172484, 20.400%, 9/11/2024 tx Harmoney 9/11/2019 NzD 8,112 5,265 4,868
LAI-00172904, 16.990%, 4/17/2025 tx# Harmoney 9/17/2019 NzZD 7,011 4,515 4,228
LAI-00173265, 25.200%, 11/13/2028 1x# Harmoney 9/13/2019 NzD 22,142 13,737 8,872
LAI-00173276, 27.990%, 9/13/2024 tx Harmoney 9/13/2019 NzD 5,787 3,653 3,477
LAI-00173288, 27.490%, 7/15/2023 tx#" Harmoney 9/13/2019 NzD 528 332 308
LAI-00173746, 22.990%, 11/19/2025 tx Harmoney 9/19/2019 NzZD 5,037 3,179 3,045
LAI-00174027, 14.750%, 9/24/2024 tx Harmoney 9/24/2019 NzD 6,403 4,063 3,821
LAI-00174122, 24.700%, 9/25/2024 tx Harmoney 9/25/2019 NzD 3,038 1,909 1,814
LAI-00174377, 26.490%, 9/26/2024 tx Harmoney 9/26/2019 NzD 214 135 126
LAI-00175913, 25.490%, 10/09/2024 1x Harmoney 10/09/2019 NzD 6,554 4,176 3,930
LAI-00176000, 25.990%, 10/15/2024 tx Harmoney 10/10/2019 NzD 10,700 6,855 6,474
LAI-00176072, 18.900%, 10/11/2024 tx Harmoney 10/11/2019 NzZD 1,550 984 929
LAI-00176502, 22.990%, 10/16/2024 tx Harmoney 10/16/2019 NzZD 1,530 965 903
LAI-00176508, 14.750%, 10/16/2024 tx Harmoney 10/16/2019 NzD 2,974 1,891 1,769
LAI-00177217, 25.990%, 10/22/2024 tx# Harmoney 10/22/2019 NzZD 3,963 2,575 2,409
LAI-00177483, 22.990%, 7/25/2027 tx Harmoney 10/23/2019 NzD 1,789 1,116 1,062
LAI-00177486, 17.800%, 10/23/2024 tx Harmoney 10/23/2019 NzD 7,378 4,666 4,323
LAI-00177491, 17.800%, 10/23/2024 tx# Harmoney 10/23/2019 NzD 18,814 12,485 5,745
LAI-00177560, 25.990%, 10/24/2024 tx Harmoney 10/24/2019 NzZD 4,784 3,093 2,903
LAI-00177735, 14.750%, 10/29/2024 tx# Harmoney 10/29/2019 NzD 15,424 9,913 9,235
LAI-00178176, 25.990%, 2/28/2026 tx Harmoney 10/31/2019 NzD 3,873 2,425 2,312
LAI-00178408, 22.990%, 11/01/2024 tx Harmoney 11/01/2019 NzZD 903 570 525
LAI-00178632, 13.390%, 11/05/2024 tx Harmoney 11/05/2019 NzD 1,101 705 649
LAI-00178695, 29.990%, 5/06/2026 tx Harmoney 11/06/2019 NzZD 2,322 1,482 1,369
LAI-00178699, 28.990%, 12/06/2026 tx Harmoney 11/06/2019 NzD 3,566 2,230 2,188
LAI-00178783, 6.990%, 11/07/2024 tx Harmoney 11/07/2019 NzZD 4,296 2,764 2,560

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
Stone Ridge Funds | Semi-Annual Report | August 31, 2023



Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

New Zealand - 0.05% (continued)
LAI-00179007, 29.990%, 11/14/2024 tx Harmoney 11/14/2019 NzD 466 $ 288 §$ 272
LAI-00179310, 11.990%, 11/12/2024 tx Harmoney 11/12/2019 NzZD 3,999 2,542 2,353
LAI-00179379, 14.800%, 11/13/2024 tx Harmoney 11/13/2019 NzD 6,317 4,100 3,776
LAI-00184336, 27.990%, 1/09/2025 tx# Harmoney 1/09/2020 NZD 1,986 1,357 1,046
LAI-00184412, 18.490%, 1/10/2025 tx# Harmoney 1/10/2020 NzD 17,206 11,587 10,386
LAI-00184670, 18.990%, 1/14/2025 tx# Harmoney 1/14/2020 NZD 4,189 2,863 1,962
LAI-00184911, 12.800%, 3/15/2028 tx Harmoney 1/15/2020 NzD 28,335 18,799 17,339
LAI-00185110, 21.490%, 1/17/2025 tx Harmoney 1/17/2020 NzD 4,179 2,804 2,546
LAI-00185440, 23.990%, 1/22/2025 tx Harmoney 1/22/2020 NzD 9,757 6,354 5,926
LAI-00185700, 19.490%, 1/23/2025 tx Harmoney 1/23/2020 NzD 3,342 2,148 1,972
LAI-00185794, 13.990%, 1/24/2025 tx Harmoney 1/24/2020 NzZD 5,963 3,894 3,514
LAI-00185821, 26.990%, 7/17/2025 tx Harmoney 1/24/2020 NzZD 7,917 5,092 4,784
LAI-00186082, 19.990%, 1/29/2025 tx Harmoney 1/29/2020 NzD 9,640 6,312 5,821
LAI-00186881, 23.990%, 2/04/2025 tx Harmoney 2/04/2020 NzD 5,386 3,431 3,177
LAI-00187297, 20.990%, 2/07/2025 tx Harmoney 2/07/2020 NzD 12,511 8,026 7,552
LAI-00187303, 19.990%, 2/20/2025 tx# Harmoney 2/07/2020 NzD 18,037 11,231 8,090
LAI-00187763, 18.990%, 2/12/2025 tx Harmoney 2/12/2020 NzD 2,110 1,384 1,283
LAI-00187879, 21.490%, 2/13/2025 tx# Harmoney 2/13/2020 NzD 15,881 10,571 9,077
LAI-00187886, 20.990%, 2/13/2025 tx Harmoney 2/13/2020 NzD 4,930 3,183 2,970
LAI-00188741, 17.590%, 2/20/2025 tx Harmoney 2/20/2020 NzD 1,067 678 632
LAI-00189354, 19.490%, 2/27/2025 tx Harmoney 2/27/2020 NzD 973 606 583
LAI-00189367, 23.990%, 2/27/2025 tx Harmoney 2/27/2020 NzD 5,917 3,634 3,533
LAI-00189382, 17.990%, 2/27/2025 tx Harmoney 2/27/2020 NzD 715 452 429
LAI-00189418, 24.290%, 2/27/2025 tx Harmoney 2/27/2020 NzD 2,944 1,836 1,793
LAI-00189461, 21.490%, 5/05/2026 tx Harmoney 2/28/2020 NzD 11,664 7,448 7,011
LAI-00189955, 17.400%, 3/04/2025 tx# Harmoney 3/04/2020 NzD 11,273 7,196 6,813
LAI-00190039, 11.990%, 3/05/2025 tx Harmoney 3/05/2020 NzD 4,322 2,693 2,543
LAI-00190343, 21.990%, 3/10/2025 tx Harmoney 3/10/2020 NzD 11,199 7,109 6,895
LAI-00190689, 21.490%, 3/12/2025 tx Harmoney 3/12/2020 NzD 31 19 18
LAI-00190890, 24.690%, 3/17/2025 tx# Harmoney 3/17/2020 NzD 13,766 8,446 4,409
LAI-00190926, 21.490%, 3/18/2025 tx Harmoney 3/18/2020 NzD 11,632 6,507 6,957
LAI-00191810, 7.990%, 4/15/2025 tx Harmoney 4/15/2020 NZD 7,008 4,252 4,211
LAI-00195816, 17.400%, 3/08/2028 tx Harmoney 7/08/2020 NzD 22,576 14,887 14,035
LAI-00196133, 7.990%, 7/16/2025 tx Harmoney 7/16/2020 NzD 21,252 14,020 12,716
LAI-00196171, 18.490%, 7/16/2025 tx Harmoney 7/16/2020 NzD 2,351 1,562 1,423
LAI-00197975, 23.990%, 6/27/2028 tx Harmoney 8/11/2020 NzD 17,159 11,324 10,752
LAI-00199440, 17.590%, 9/01/2025 tx Harmoney 9/01/2020 NzD 12,523 8,488 7,536
LAI-00199505, 20.990%, 9/02/2025 tx Harmoney 9/02/2020 NzD 4,098 2,782 2,484
LAI-00199778, 6.990%, 9/03/2025 tx Harmoney 9/03/2020 NzD 7,333 4,978 4,400
LAI-00199779, 18.990%, 9/03/2025 tx Harmoney 9/03/2020 NzD 3,466 2,333 2,084
LAI-00201113, 13.990%, 6/22/2026 tx Harmoney 9/22/2020 NzD 28,448 18,948 11,067
LAI-00201153, 18.490%, 9/22/2025 tx# Harmoney 9/22/2020 NzZD 19,880 13,634 8,828
LAI-00201164, 23.990%, 9/22/2025 tx Harmoney 9/22/2020 NzD 4,458 2,969 2,725
LAI-00201350, 12.590%, 9/24/2025 tx Harmoney 9/24/2020 NzZD 4,828 3,172 2,904
LAI-00201428, 21.990%, 9/23/2025 tx Harmoney 9/23/2020 NzD 7,404 4,861 4,540
LAI-00201946, 17.590%, 9/25/2025 tx Harmoney 9/25/2020 NzZD 12,601 8,280 7,634
LAI-00202086, 18.990%, 9/29/2023 tx# Harmoney 9/29/2020 NzD 721 476 425
LAI-00202097, 18.990%, 9/29/2023 tx Harmoney 9/29/2020 NzZD 606 401 358
LAI-00202467, 20.990%, 10/02/2025 tx Harmoney 10/02/2020 NzD 10,224 6,805 6,162
LAI-00202510, 18.490%, 9/06/2024 tx# Harmoney 10/06/2020 NzD 5,720 3,803 3,372
LAI-00202608, 18.490%, 10/15/2025 tx Harmoney 10/06/2020 NzD 4,522 3,044 2,756
LAI-00202624, 18.990%, 10/07/2023 1x Harmoney 10/07/2020 NzD 1,273 841 746
LAI-00202870, 21.990%, 10/08/2025 tx Harmoney 10/08/2020 NzD 10,662 7,041 6,557
LAI-00202935, 18.990%, 10/09/2025 tx Harmoney 10/09/2020 NzD 2,377 1,590 1,439
LAI-00203039, 21.990%, 10/15/2025 tx Harmoney 10/15/2020 NzZD 4,056 2,684 2,468
LAI-00203092, 21.990%, 10/15/2025 1x Harmoney 10/15/2020 NzD 11,194 7,407 6,826
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New Zealand - 0.05% (continued)
LAI-00203096, 22.490%, 10/14/2025 tx Harmoney 10/14/2020 NzD 5610 $ 3,749 § 3,401
LAI-00203300, 14.800%, 4/16/2026 tx Harmoney 10/16/2020 NzD 16,297 10,804 9,873
LAI-00203467, 15.900%, 10/20/2025 tx Harmoney 10/20/2020 NzD 11,452 7,565 6,829
LAI-00203989, 6.990%, 10/27/2025 tx Harmoney 10/27/2020 NzD 33,227 22,687 20,163
LAI-00204044, 21.990%, 10/27/2025 tx Harmoney 10/27/2020 NzD 76 51 45
LAI-00204055, 21.990%, 10/27/2025 1x Harmoney 10/27/2020 NzD 4,039 2,720 2,462
LAI-00204083, 19.490%, 4/28/2026 tx Harmoney 10/28/2020 NzD 15,797 10,523 9,714
LAI-00204693, 11.990%, 11/03/2025 tx Harmoney 11/03/2020 NzD 16,753 11,401 10,152
LAI-00204845, 19.490%, 11/04/2025 tx Harmoney 11/04/2020 NzD 10,098 6,788 6,136
LAI-00204976, 17.990%, 11/04/2025 tx Harmoney 11/04/2020 NzD 23,848 16,286 14,500
LAI-00205036, 18.490%, 11/05/2025 tx Harmoney 11/05/2020 NzD 1,886 1,283 1,139
LAI-00205160, 20.990%, 11/10/2023 tx Harmoney 11/10/2020 NzD 420 289 247
LAI-00205199, 21.990%, 11/10/2025 tx Harmoney 11/10/2020 NzD 977 670 594
LAI-00205209, 19.990%, 11/10/2023 tx Harmoney 11/10/2020 NzD 266 183 156
LAI-00205238, 17.590%, 11/10/2025 tx Harmoney 11/10/2020 NzD 13,868 9,502 8,392
LAI-00205247, 22.490%, 11/10/2025 tx Harmoney 11/10/2020 NzZD 6,501 4,454 3,951
LAI-00205500, 12.800%, 11/11/2025 tx Harmoney 11/11/2020 NzD 8,972 6,255 5,425
LAI-00205516, 19.490%, 11/11/2025 tx Harmoney 11/11/2020 NzZD 1,243 854 748
LAI-00205612, 22.490%, 12/17/2025 tx Harmoney 11/13/2020 NzD 7,177 4,936 4,380
LAI-00205620, 17.400%, 11/13/2025 tx Harmoney 11/13/2020 NzZD 7,029 4,834 4,257
LAI-00205622, 23.990%, 11/13/2025 tx Harmoney 11/13/2020 NzD 1,120 770 687
LAI-00205623, 23.990%, 11/13/2025 tx Harmoney 11/13/2020 NzD 1,891 1,324 1,174
LAI-00205741, 23.990%, 11/17/2025 tx Harmoney 11/17/2020 NzD 4,412 3,108 2,726
LAI-00205779, 12.390%, 11/17/2023 tx Harmoney 11/17/2020 NzZD 236 164 138
LAI-00206049, 20.990%, 11/19/2025 tx Harmoney 11/19/2020 NzD 2,446 1,702 1,486
LAI-00206131, 18.990%, 11/20/2025 tx Harmoney 11/20/2020 NzZD 5,790 4,100 3,564
LAI-00206178, 23.990%, 11/24/2025 1x# Harmoney 11/24/2020 NzD 12,706 9,059 7,924
LAI-00206316, 7.990%, 11/24/2025 tx Harmoney 11/24/2020 NzZD 30,652 21,650 18,543
LAI-00206567, 17.990%, 11/25/2025 tx Harmoney 11/25/2020 NzD 20,992 14,790 12,760
LAI-00206618, 21.990%, 11/25/2025 tx Harmoney 11/25/2020 NzZD 4,703 3,313 2,890
LAI-00206675, 23.990%, 11/26/2025 tx Harmoney 11/26/2020 NzD 5,133 3,616 3,144
LAI-00206681, 6.990%, 11/26/2025 tx Harmoney 11/26/2020 NzZD 7,031 5,021 4,271
LAI-00207072, 19.990%, 12/01/2025 tx Harmoney 12/01/2020 NzD 710 504 423
LAI-00207097, 19.990%, 12/01/2023 tx Harmoney 12/01/2020 NzD 529 376 311
LAI-00207358, 18.490%, 1/02/2027 tx Harmoney 12/02/2020 NzZD 30,037 21,611 18,223
LAI-00207450, 22.490%, 12/03/2025 tx# Harmoney 12/03/2020 NzD 3,250 2,350 2,001
LAI-00207451, 22.490%, 12/03/2025 tx Harmoney 12/03/2020 NzD 4,276 3,040 2,571
LAI-00207460, 21.990%, 12/04/2025 tx Harmoney 12/04/2020 NzD 2,629 1,860 1,607
LAI-00207475, 22.490%, 12/04/2025 tx Harmoney 12/04/2020 NzZD 1,931 1,367 1,171
LAI-00207754, 18.490%, 12/08/2025 tx Harmoney 12/08/2020 NzD 19,406 13,739 11,736
LAI-00207772, 20.990%, 12/09/2025 tx Harmoney 12/09/2020 NzD 1,625 1,147 977
LAI-00207825, 6.990%, 12/09/2025 tx Harmoney 12/09/2020 NzD 18,497 13,172 11,161
LAI-00207838, 17.990%, 12/09/2023 tx Harmoney 12/09/2020 NzD 49 34 28
LAI-00207854, 17.990%, 12/09/2025 tx# Harmoney 12/09/2020 NzD 18,227 13,075 10,080
LAI-00207914, 12.590%, 12/10/2023 tx Harmoney 12/10/2020 NzD 1,131 809 666
LAI-00207920, 14.390%, 12/10/2025 tx Harmoney 12/10/2020 NzD 4,849 3,510 2,939
LAI-00208169, 17.590%, 12/22/2025 tx Harmoney 12/22/2020 NzD 22,188 15,706 13,501
LAI-00208527, 19.490%, 12/16/2025 tx Harmoney 12/16/2020 NzD 61 43 35
LAI-00208603, 22.490%, 12/17/2025 tx Harmoney 12/17/2020 NzD 2,055 1,476 1,265
LAI-00209124, 14.800%, 12/23/2025 tx Harmoney 12/23/2020 NzD 30,560 22,151 18,622
LAI-00210475, 17.990%, 1/12/2026 tx Harmoney 1/12/2021 NzD 10,145 7,375 6,157
LAI-00210538, 17.590%, 7/17/2026 tx Harmoney 1/13/2021 NzZD 4,938 3,563 2,901
LAI-00211597, 9.200%, 1/27/2024 tx Harmoney 1/27/2021 NzZD 1,526 1,103 902
LAI-00212314, 20.990%, 2/04/2024 tx Harmoney 2/04/2021 NzD 656 473 386
LAI-00212386, 21.990%, 3/05/2027 tx Harmoney 2/05/2021 NzD 18,649 13,515 11,293
LAI-00212553, 17.990%, 2/09/2024 tx Harmoney 2/09/2021 NzD 168 123 99
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STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

New Zealand - 0.05% (continued)
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 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 2/19/2021
Harmoney 2/24/2021
Harmoney 2/25/2021
Harmoney 3/05/2021

NZD
NZD
NZD
NZD

Semi-Annual Report | August 31, 2023

PRINCIPAL
AMOUNT

2,757
15,572
16,204

967

FAIR

COST VALUE

$ 2,063 §$ 1,678

11,856 9,494

12,022 10,128

699 566

1,114,827 962,150
(Continued)



Consolidated Schedule of Investments

As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

10

United Kingdom - 0.09%

00e0957d-867c-43c2-b721-0f4aaf7ba098, 21.960%, 10/10/2022 tx#"
00eed59a-724d-4949-b3a1-0a35f59e8ab3, 3.340%, 3/07/2024 t§x#
011c5ecf-9ec6-4717-af32-7e01cddc789a, 17.090%, 4/13/2023 +x#*
017db443-e06a-4f7a-8b1e-c3ae62b876f5, 26.140%, 11/26/2022 x#"
01906f04-b35b-4530-8132-55631c341572, 25.140%, 3/20/2025 1§x#
01aec446-14ef-42df-8729-0fcb55a859d4, 5.440%, 7/19/2024 tx#
01fcc039-6acc-427a-b668-f1c3e20a83c2, 26.360%, 7/09/2024 tx#
0217d6f0-18b4-40de-b8c1-4bc8817f9752, 27.720%, 3/29/2020 +§x#"
024af987-dc93-41b9-9944-b882ddba2155, 10.550%, 4/17/2022 +x#"
02a465f1-0b81-441b-83b2-bc6019ffd97c, 29.470%, 8/29/2021 x#"
02bcbb4c-8ed7-4b9d-8629-54a321551a67, 13.140%, 2/18/2024 +8§x#
02c2253f-0971-4f8b-a544-b65cb1ffb05b, 20.630%, 2/01/2025 tx#
0307d8c0-9c09-4ce5-847d-cf3147d10bcc, 25.930%, 7/03/2024 x#
034e1b90-4bbd-4f4c-a430-11c3bcbd48db, 28.410%, 3/10/2024 tx#
03674c72-27a4-4e88-a650-076278aa75cd, 8.050%, 7/10/2024 1§x
03907 15e-9b4d-4369-b10e-456b8b5a2b26, 25.340%, 5/28/2022 tx#"
03a98df1-5f72-4f66-aa85-530105b58dff, 26.930%, 2/18/2022 tx#"
03bfdc01-6014-4312-99e9-88493ccb5ad9, 19.490%, 8/21/2023 +8§x#"
03c4bab58-48c7-44ed-b5a4-281a58ba068e, 22.170%, 11/22/2021 tx#*
03f47593-ce12-440c-8bd0-61ce66c3fc36, 29.140%, 7/01/2021 tx#A
0407366e-11e5-4088-86¢c3-d30e23635ee4, 26.080%, 7/01/2022 +x#"
040f188d-7b83-46a4-b177-0448d96c6018, 16.630%, 11/15/2024 tx#
04100f69-1205-4498-8957-85c0fbaaacf4, 18.610%, 1/03/2022 +§x#»
04128ab7-a78c-4e5b-b12c-6366fb78257¢, 3.840%, 4/26/2024 t§x#
0481d66d-135b-4df0-bf0c-b01f6cc4db89, 29.780%, 10/02/2022 +x#*
04858d85-5ca6-49de-86c2-7eb94685f670, 27.010%, 1/08/2024 +§xi#
049d39fb-679b-4e9f-9f8d-634add08084 1, 15.510%, 11/12/2023 1§x#
04a49dcd-50fa-4a86-a3c3-3189ee04c59d, 22.160%, 5/01/2023 +8§x#"
04b14ac6-38c5-47b7-b48b-41bd6f662e1b, 24.880%, 10/02/2022 +x#*
04bd78ad-30bf-4cb6-b9d2-99ee3b7c¢9130, 19.110%, 7/20/2021 x#*
04fb1e54-d4b3-426a-853e-2c5914b6d0c0, 25.520%, 4/30/2024 +§x#
053b1282-3e0a-42c6-babd-1ac6c96934cc, 18.680%, 9/01/2022 tx#A
055e6d93-6¢11-4749-808d-7dc08d09e9f5, 19.430%, 12/08/2020 +8§x#"
05b139b8-873e-4635-9f67-ccd2beb57f30, 19.450%, 1/08/2020 tx#"
05be6ed2-cdd9-4b43-9b64-f27b3e15cb57, 2.940%, 1/31/2025 +§x
05fe9bfe-189e-4b7e-955a-a33d11f510b0, 17.350%, 7/01/2024 tx#
06702be4-5142-4839-be0e-2480e3b810b3, 13.140%, 3/13/2024 1§x#
0692f41f-795f-4fc3-aa86-8f8ceeb00ffe, 16.640%, 1/28/2025 +§xi#
06d57b91-1211-4482-8e0b-5995c27a4300, 13.440%, 4/23/2021 +§x#*
076259ed-1a5c-496d-9e46-c0227e5543fc, 12.600%, 9/13/2023 18§x#
076a01a8-ec90-461b-83d0-a982a5836688, 31.320%, 7/02/2023 tx#"
078396df-a519-4482-8684-bf8d7ed84e80, 16.410%, 8/20/2023 tx#"
079bdd97-7ac6-47f2-b280-22354551481b, 14.820%, 1/03/2023 +x#"
07ccab27-0bdd-48e2-9fb9-1c1¢c2a813350, 20.230%, 10/15/2019 tx#*
07d7f202-0539-4284-a2f3-c55fadb5d745, 19.580%, 3/22/2023 tx#*
08043687-5392-4931-ba3d-011ff8d41c8b, 12.520%, 1/28/2024 +§x#
0814bdb0-4f64-48b8-a070-ee66a93305f7, 14.230%, 2/28/2023 tx#"
085dc18a-c32f-4ac8-b146-c589c273d946, 12.030%, 3/02/2022 tx#"
085fc28d-aeb8-4960-bbd2-e89b592d3415, 10.510%, 11/26/2022 tx#*
086¢c5b7b-41cf-4ceb-924f-af2cf7208847, 31.200%, 9/05/2022 tx#"
090ab4c0-143e-48cc-8e68-bac45ef719b3, 14.730%, 6/28/2023 Tx#"
091644ff-a8c3-4077-b348-c8e14fd4f56¢, 12.960%, 12/24/2023 t§x#
091bcdbf-90fa-4756-a277-43df690f0ff4, 22.170%, 2/06/2022 tx#"
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#"

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

ACQUISITION DATE

10/10/2018
3/07/2019
4/13/2018

11/26/2018
3/20/2020
7/19/2019
7/09/2019
3/29/2018
4/17/2018
8/29/2019
2/11/2019
1/28/2020
6/26/2019
3/10/2020
7/10/2019
5/28/2019
2/18/2020
8/21/2018

11/22/2019
7/01/2019
6/25/2018

11/12/2019
1/03/2020
4/26/2019

10/02/2019
1/03/2019

11/12/2019
4/23/2019
9/23/2019
7/20/2017
5/02/2019
8/28/2019

12/08/2017
1/08/2019
1/14/2020
7/01/2019
3/13/2019
1/28/2020
4/23/2019
9/13/2018
7/02/2019
8/20/2018
1/03/2020

10/15/2018
3/12/2020
1/08/2019
2/28/2020
3/02/2020

11/12/2018
9/05/2019
6/12/2019

12/24/2018
2/06/2020
3/02/2020
9/20/2019
3/08/2019

GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP

August 31, 2023

PRINCIPAL
AMOUNT

1,279
2,708
12,008
5,499
2,759
8,896
5,897
164
3,338
1,174
1,413
13,400
4,291
10,320
528
7,690
951
3,852
732
702
2,669
15,225
70
4,585
2,182
1,413
989
747
3,041
2,173
1,648
2,438
540
304
3,141
11,854
3,824
4,785
137
1,756
1,485
8,209
779

2,951
10,919
4,579
2,125
2,292
2,505
262

$

COST

1,692
3,541
16,525
7,567
3,197
11,121
8,115
231
4,594
1,615
1,818
17,447
5,445
14,202
660
10,583
1,308
4,971
940
887
3,529
20,952
91
5,924
2,683
1,785
1,271
967
3,782
2,824
2,148
2,978
723
387
4,090
14,981
5,071
6,230
177
2,294
2,043
10,497
1,019
132
7,187
987
6,420
11,312
2,315
3,638
15,027
5,824
2,924
2,925
3,124
361

$

FAIR
VALUE

194
3,410
1,825

836
1,039
1,352

896

507
178
1,796
2,037
652
1,569
668
1,169
145
4,932
M
107
406
2,314
88
5,768
332
1,809
382
515
462
330
627
371

46
3,934
1,802
4,857
6,142
173
2,228
226
1,248
987
15
794
988
761
1,250
272
449
1,660
5,822
323
2,896
381

40
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Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United Kingdom - 0.09% (continued)
09f376b5-d289-4304-bed8-df82a5973550, 29.130%, 6/21/2023 1§x#" Zopa 6/17/2019 GBP % $ 121§ 123
0b09fdfb-4862-489f-a038-65cb44f8c60d, 22.300%, 8/23/2023 Tx#" Zopa 8/23/2019 GBP 5,107 7,028 776
0b448453-9e8f-4046-9e07-20ad68756ede, 25.710%, 11/25/2022 +x#" Zopa 11/25/2019 GBP 1,766 2,279 269
0b4a20f0-9723-4b74-8af4-b315fdb7ba83, 21.450%, 12/15/2020 +x#* Zopa 12/03/2018 GBP 2,234 3,075 340
O0ba69d1d-b563-48ef-95f8-b8506b770a6a, 25.540%, 7/01/2022 +x#* Zopa 6/19/2019 GBP 2,167 2,741 329
Obad3a55-3888-4c49-98ae-fb0632ffcd83, 23.920%, 5/26/2022 +x#" Zopa 5/12/2017 GBP 1,091 1,502 166
0bb99c0b-42bd-422¢-80e9-627a5059d234, 12.730%, 3/26/2020 tx#" Zopa 2/27/2018 GBP 310 426 47
Obcac08d-16c8-49f6-8daf-6338235c915e, 7.340%, 6/25/2024 +x# Zopa 6/19/2019 GBP 20,247 25,615 3,078
Obcc1293-a9d3-42c7-9d46-ee346f70cch9, 24.740%, 5/15/2024 tx# Zopa 5/15/2019 GBP 16,925 21,653 2,573
Obe1cccf-f44b-4c66-b61f-b3f94c7d76bb, 15.340%, 1/31/2025 tx# Zopa 1/31/2020 GBP 16,162 22,242 2,457
0c1f888e-e113-427e-884a-19f9d043f10a, 6.910%, 11/21/2023 +8§x# Zopa 11/21/2018 GBP 4,044 5,166 5,121
0c210ae2-509e-4f12-b31d-7a1972d13da9, 21.520%, 1/21/2022 +x#" Zopa 1/17/2017 GBP 4,971 6,841 756
0c72bb16-356a-4f71-b62a-930c730c4577, 22.340%, 1/31/2025 tx# Zopa 1/31/2020 GBP 7,048 9,307 9,053
0c7a5101-c824-4b57-918b-1f134ee€94478, 24.140%, 8/29/2024 1§x# Zopa 8/09/2019 GBP 2,354 2,832 794
Ocba11c1-087f-41ed-b59a-6ac49f969209, 11.030%, 2/21/2023 tx#* Zopa 2/21/2020 GBP 2,612 3,385 397
Occaaa98-ba29-4716-bab5-0ab2c88941dc, 12.810%, 10/15/2020 1§x#*  Zopa 10/15/2018 GBP 1,397 1,837 340
Ocf3ec23-bb21-4e41-b022-3232fcbd0889, 25.710%, 8/15/2022 x#" Zopa 8/15/2019 GBP 2,744 3,324 417
0d08a5c9-2a2d-4259-ba67-a2a964ccdae7, 20.210%, 2/08/2020 tx#* Zopa 1/15/2018 GBP 54 74 8
0d5c3c2d-aa02-436e-b3f6-d872811a846b, 26.310%, 1/03/2022 +x#" Zopa 1/03/2020 GBP 1,681 2,198 256
0de6dd15-afe8-42e1-b7fc-5fb763b2d007, 23.520%, 9/28/2022 tx#" Zopa 9/28/2018 GBP 4,670 6,427 710
0dea319d-2e8d-4ba3-9e31-18998ffbaacs, 19.230%, 10/18/2023 +§x# Zopa 10/18/2019 GBP 2,511 3,251 829
0e07f7d2-3594-41a3-a84¢-172c07bcb448, 14.330%, 6/06/2023 tx#* Zopa 6/06/2019 GBP 9,718 12,375 1,477
0e2d0a47-ac1e-42a6-ae62-90a15f6a3e35, 26.950%, 3/13/2022 tx#" Zopa 3/13/2019 GBP 4,502 6,196 684
0e33ed29-8c49-4798-9a47-0e03746¢c1db4, 20.830%, 7/02/2022 Tx#" Zopa 7/02/2019 GBP 850 1,069 129
0e3d44f3-c163-4730-8bad-caf22ab723d0, 3.120%, 9/10/2023 1§x Zopa 9/10/2018 GBP 118 154 150
0e454121-95c4-4595-bf74-9d15a23856¢6, 27.520%, 9/01/2023 tx# Zopa 8/15/2019 GBP 1,870 2,573 284
Oe4dae32-7672-4415-835d-307a97c393e, 14.640%, 10/23/2023 x# Zopa 10/23/2019 GBP 1,725 2,228 262
0e77edd9-68ee-45b5-b3ab-89ab4ae32632, 12.040%, 6/03/2024 1x# Zopa 6/03/2019 GBP 14,358 18,248 2,183
0ebd4f31-f3b6-4b2d-a325-e4f3fdcaac3b, 20.880%, 1/10/2022 tx#" Zopa 1/10/2019 GBP 5,398 7,429 821
Oecef0ca-2360-4b09-8d1a-d9b3a8644d8d, 20.760%, 11/04/2023 tx# Zopa 11/04/2019 GBP 4,567 6,284 694
Oef59dac-41a4-4848-8024-e83d0415abf6, 27.070%, 2/04/2023 +x#" Zopa 2/04/2019 GBP 1,323 1,725 201
0f1050d4-fb6c-4481-8ffc-cd8b3f3a305f, 13.310%, 11/16/2020 tx#* Zopa 11/16/2017 GBP 5,285 7,272 803
0f1cefbd-a70c-408d-bcf4-834e3d0b6fab, 12.890%, 6/02/2023 +§x#" Zopa 5/15/2018 GBP 1,282 1,730 1,626
0f3ed5ff-c595-4833-8805-3c76befbf36e, 21.350%, 10/28/2020 t§x#" Zopa 10/28/2018 GBP 159 203 199
0f693b8f-2d5d-4b6d-aa3c-1c4e843c0bc7, 26.040%, 9/21/2022 +x#» Zopa 9/06/2018 GBP 1,876 2,426 285
0f8db275-651d-484e-926e-1096ff5d0d0f, 16.840%, 5/01/2024 18§x# Zopa 4/17/2019 GBP 4,217 5,475 5,424
104565c9-e0f6-477e-a5f7-ad50cf02d785, 12.030%, 6/21/2020 +x#" Zopa 6/21/2018 GBP 778 1,070 118
107e2177-1eb5-413a-a33d-2f59f27f8c53, 27.970%, 9/16/2023 tx# Zopa 9/16/2019 GBP 2,133 2,650 324
10ec02e8-79be-41da-9a38-aaed34b82ea5, 3.730%, 10/01/2023 +8§x# Zopa 9/13/2019 GBP 1,043 1,302 1,318
1106e9d6-9fce-4ced-bd2a-6803fe98696a, 15.610%, 2/13/2025 tx# Zopa 2/13/2020 GBP 6,332 8,261 963
120453d5-b69c-4f72-87da-6603e1¢c10199, 20.880%, 9/28/2021 tx#* Zopa 9/28/2018 GBP 4,927 6,781 749
1225e095-bd13-43a3-8578-248d0dd5380a, 25.950%, 3/14/2023 +§x#" Zopa 3/14/2019 GBP 376 498 478
1229657b-5b3d-4c89-b599-438d8a85dc8b, 14.430%, 7/06/2022 +§x#" Zopa 7/06/2018 GBP 1,262 1,676 1,604
12385a0f-cdec-4166-8e10-4cb3d949e5f7, 24.370%, 1/01/2025 1§x# Zopa 1/10/2020 GBP 2,691 3,513 3,453
1259f150-b90e-4dd5-9865-690a0b6e69ad, 16.860%, 1/26/2024 +x# Zopa 1/15/2019 GBP 6,178 7,960 939
1294bf61-a3db-4259-9a5e-91951b07c025, 16.640%, 11/13/2024 x# Zopa 11/13/2019 GBP 5,468 7,029 831
12c56f99-2804-4e3a-a820-60e176a9c4fd, 22.320%, 10/23/2021 +§x#" Zopa 6/08/2018 GBP 676 905 868
12¢8630d-477b-40a6-941e-2a3a2fdd8d36, 16.860%, 3/29/2024 +x# Zopa 2/25/2019 GBP 7,392 9,686 1,124
1320bf1b-2637-4126-b18c-3df7d5f13253, 21.160%, 10/22/2024 +x# Zopa 10/22/2019 GBP 9,151 11,804 1,391
1330860d-76a5-461a-9be9-8de7eef83ccf, 26.040%, 11/01/2022 +x#" Zopa 11/15/2018 GBP 4,428 6,093 673
1338f95b-43ba-4710-a2d1-15e08c59e298, 20.630%, 10/03/2024 +x# Zopa 10/03/2019 GBP 6,004 7,411 7,714
134510f5-a49f-4867-8cbb-6b671e80d40d, 2.940%, 5/30/2024 1§x Zopa 5/30/2019 GBP 1,913 2,412 2,406
134b3d55-38d2-4649-9afb-12a1a9a4d23e, 22.380%, 10/24/2021 Tx#" Zopa 10/12/2018 GBP 1,950 2,564 296
13571dee-a38f-42b9-80d4-c015d5¢120f7, 21.710%, 1/14/2022 tx#" Zopa 1/14/2020 GBP 1,828 2,380 278
14a46c40-591e-48ec-89f1-6e08bcf397de, 24.700%, 1/30/2024 1§x Zopa 1/22/2019 GBP 1,225 1,587 1,562
14c87ade-fdbb-4114-a31b-f7f37f2936ff, 3.450%, 1/31/2025 1§x# Zopa 1/31/2020 GBP 2,700 3,566 3,379

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
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STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

12

United Kingdom - 0.09% (continued)
14e86b43-8c00-46a0-bcal-cc27a4cd2a34, 7.900%, 6/18/2023 +§x#"
14f3af94-fd9a-492b-a84f-1d507786dbbb, 3.230%, 6/11/2024 t+x#
15019fab-9d23-4a1e-8077-520dec0726d8, 29.560%, 5/31/2022 tx#"
154aa4c3-4807-4e7e-8732-d74c6f7dca71, 24.680%, 12/16/2023 tx#
156c49a3-3eb8-4c1a-be56-ee1899572ffc, 16.540%, 6/25/2024 18§x#
157d8cfb-ada2-4aeb6-aef2-a772fe9f8ce5, 25.260%, 6/10/2021 tx#"
15b34345-7097-498d-ab07-b1934bfe24ec, 24.680%, 8/01/2023 t§x#"
15c893ee-837b-489f-a900-e3698e166305, 16.100%, 2/13/2023 +x#"
15dbb86a-3179-4c9e-9b45-03c1f53f2aba, 20.430%, 8/18/2024 tx#
160f046e-6b21-4364-975a-c1445d81d35a, 23.590%, 8/28/2022 tx#"
1618e273-d7a9-4d86-9a76-3909277b68df, 25.830%, 5/15/2022 t+§x#*
1631b992-5db0-44c4-b463-c8c011960a61, 21.760%, 11/07/2021 +x#*
16b02bdf-0871-4db0-a917-4d42b69a889b, 26.190%, 7/01/2022 tx#"
16b7d5c6-b786-4790-9f90-cad43dffe898, 20.760%, 10/03/2020 +§x#"
16bdea34-4170-43b5-931a-694807455d9d, 25.430%, 7/01/2022 tx#"
16cab5b3f-03e4-40be-97¢cb-2937442057ba, 20.220%, 7/31/2021 tx#A
16d78e06-f64f-442b-8dc3-0372d6c79bb6, 24.670%, 2/25/2024 tx#
172c49dc-c1f3-4834-89cd-fbd6660b4 164, 17.850%, 2/01/2024 +§x#
174b12ff-2522-4bc4-943b-2fe8823db8ff, 25.390%, 10/31/2023 tx#
177ff157-5110-4077-8fe5-557249089fb9, 7.320%, 5/03/2024 tx#
17f6336¢-18b5-471b-94a8-87522370c0db, 20.760%, 3/10/2022 tx#"
1812b83e-54fa-4b68-ab35-48ecb583bd2a, 22.010%, 8/15/2020 tx#"
181991d8-e260-4198-b441-c39984bb3a82, 12.800%, 8/21/2023 tx#"
183d3c46-60b4-4b14-b288-e16062f5ee4f, 8.230%, 5/29/2023 t+x#"
184c3a1f-6fc1-4eb2-b332-78fc84593895, 21.730%, 5/18/2021 tx#"
185057f9-2d50-4a67-8a80-1bfb2c420f32, 10.200%, 11/03/2021 tx#"
189da0cb-c24c-4217-83c2-337ce35fba57, 14.040%, 3/21/2022 tx#"
191e3394-8496-4ecf-8ee0-8a7843cc4b70, 12.800%, 9/04/2023 +§x#
1924c010-aab2-4fb9-9757-1dbd1c5dbd9b, 13.140%, 2/01/2024 +§x#
194d7617-b98d-4e10-90ce-e75675ecd433, 16.660%, 4/02/2023 tx#"
1a3f9cae-e80f-48e8-a54f-2d00d19db8ff, 15.930%, 3/01/2024 +8§x#
1a5c4818-f37c-46b2-a3fc-61807c016¢f6, 26.350%, 6/01/2021 +x#*
1ac8503b-da5d-4fdb-ab52-c4ff8184269e, 2.840%, 8/19/2024 +§x#
1aeab3e8-5703-4211-b259-57bda5973c4c, 18.430%, 8/01/2023 +§x#"
1b2f8f59-581f-47da-b32e-df3124b7574b, 26.930%, 11/01/2021 +§x#"
1b6e4925-a5b6-438e-9c25-22¢20221ff4b, 10.770%, 3/02/2022 +x#"
1b78d246-2101-40dc-9b0b-08d0898e740f, 25.990%, 5/16/2024 +8§x#
1b841c72-b873-4efb-bf74-4cc9e166329c¢, 23.080%, 10/22/2023 tx#
1b8ef0d8-1a6e-4790-ae21-4e2756ed9434, 16.920%, 9/15/2024 +8§x#
1b92d3a3-57f8-4a49-b58b-af737b19e8a0, 30.540%, 7/05/2022 tx#"
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 tx#
1c36c8de-2e45-451f-95f0-b1654988d638, 17.650%, 11/08/2024 tx#
1¢791672-2b08-4728-8202-22301afac857, 15.530%, 11/28/2024 +§x#
1c9565fe-b18f-4623-8b3c-d117c2f7af55, 26.080%, 11/01/2024 +8§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-bf77-2871c427€969, 16.750%, 1/14/2024 tx#
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 +x#"
1d5d776e-3e7f-4375-bafc-e5b081655d6e, 26.170%, 11/29/2024 +x#
1d7b867d-f380-41f7-adb6-e54f44b13cfa, 25.360%, 10/18/2023 1§x#
1d7bcec0-97fd-4512-8003-e693f16e22f8, 7.010%, 1/31/2021 tx#"
1d878658-2e17-4c10-92bd-9779bdebcde8, 18.110%, 2/20/2024 +§x#

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

188
8,119
3,291

10,607
5,108
1,247
1,650
8,252
4,738

441

183
3,242
1,048

2,926
4,626
3,499
3,016
7,577
3,159
9,155
3,730
1,169
6,754
7,927
4,028
3,611

668
5,570
3,661

792
2,748
2,222

$

FAIR
VALUE

238
1,234
500
1,612
6,565
189
2,107

1,016
418
2,843
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Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United Kingdom - 0.09% (continued)
1db7f01f-7345-4167-88eb-fd06f6be51c1, 22.400%, 6/21/2022 tx#" Zopa 6/21/2019 GBP 1,750 $ 2230 $ 266
1dddfcac-d9b2-4e4e-a108-cba17915ffed, 18.430%, 7/29/2023 +§x#" Zopa 7/29/2019 GBP 726 888 928
1df5233e-6ec1-480e-8bb9-73633322681e, 3.240%, 6/07/2024 tx# Zopa 6/07/2019 GBP 10,409 13,256 1,582
1e1fdf72-1457-4ca3-ad2a-a6aefc3a6518, 16.320%, 1/09/2025 +x# Zopa 1/09/2020 GBP 10,510 13,733 1,598
1e4e4005-74c6-4ce3-b739-79a84a3c767b, 25.540%, 6/30/2022 +x#* Zopa 6/21/2019 GBP 1,788 2,279 272
1e7660d7-e330-4ba4-8b76-7cbbbb33e410, 21.370%, 10/28/2022 tx#" Zopa 10/28/2019 GBP 2,309 2,969 351
1ecb7b2d-ba92-4f5d-a362-a417d5742418, 13.830%, 8/02/2024 +§x# Zopa 8/02/2019 GBP 4,299 5,223 5,454
1f1abd08-c6ee-48a2-b2a6-68ef90cbcec9, 19.050%, 1/31/2023 tx#" Zopa 1/31/2018 GBP 1,408 1,999 214
1f4b71da-490e-49eb-80d7-e1867a7df626, 21.470%, 4/15/2024 +x# Zopa 4/15/2019 GBP 1,931 2,529 294
1f7e3c55-0d4d-48ea-985e-e3e8eba38f49, 29.000%, 7/03/2021 tx#" Zopa 7/03/2019 GBP 1,482 2,040 225
1f9382ed-7389-4ff7-88b2-826450eff8ab, 26.000%, 4/30/2022 +x#" Zopa 4/25/2019 GBP 1,270 1,748 193
1fa2a64e-c79a-48da-adc0-89a443eefaee, 19.900%, 11/28/2022 tx#" Zopa 11/27/2019 GBP 2,806 3,621 427
1ff2€93d-47e3-4d27-bccc-9fe800f7d3ab, 16.280%, 11/22/2023 +x# Zopa 11/22/2018 GBP 9,260 12,743 1,408
1ff391¢2-0a72-4bc2-a596-fd115264e069, 25.820%, 12/26/2023 tx# Zopa 12/12/2018 GBP 1,869 2,572 284
1ff70c70-1e8c-4fd5-8b1b-67cce68d63ac, 22.170%, 9/27/2021 tx#* Zopa 9/17/2019 GBP 142 177 22
203ce410-f6b3-44ef-9695-1cc24fa77fa2, 20.090%, 3/01/2022 tx#" Zopa 2/18/2019 GBP 7,585 10,438 1,153
208931c4-1d16-4d7d-b600-2ad9875448e0, 3.240%, 4/12/2024 +x# Zopa 4/12/2019 GBP 5,466 7,149 831
20c02c7¢-70d0-4d5e-a62b-5cba645ef1d0, 21.740%, 11/24/2021 tx#* Zopa 11/27/2017 GBP 1,081 1,488 164
20ebb692-673f-4835-92ae-5e9889544da6, 25.710%, 11/22/2022 1§x#"»  Zopa 11/22/2019 GBP 180 231 12
20ed052b-7336-4ae9-ad41-19d6e1651a58, 23.300%, 2/10/2025 18§x# Zopa 2/10/2020 GBP 1,765 2,279 2,262
2125¢38c-77f0-4429-ba7c-63cf24bc9240, 15.460%, 10/11/2020 tx#* Zopa 10/11/2019 GBP 857 1,085 130
212dc5ab5-8e7d-46f6-959f-5d3fa4610a52, 21.230%, 7/01/2021 tx#* Zopa 6/22/2018 GBP 3,490 4,514 531
219becb54-ecff-4266-81a0-f9e4b648497d, 20.090%, 7/17/2021 tx#* Zopa 7/17/2018 GBP 2,007 2,625 305
22510e7a-f512-41c1-98e0-33f6b46c6807, 24.510%, 1/19/2022 tx#" Zopa 7/19/2019 GBP 5,017 6,904 763
2260dc92-b56f-4378-bcdb-c861826dfef6, 7.010%, 6/26/2023 tx#" Zopa 6/26/2018 GBP 4,737 6,519 720
2276d141-a3c3-43f0-bf1c-08d2f3eb2dcb, 17.850%, 2/01/2024 1§x Zopa 1/22/2020 GBP 2,726 3,580 3,469
22¢919ad-9392-42a1-a274-1ed20166f000, 16.040%, 8/31/2023 t+§x#" Zopa 8/31/2018 GBP 1,076 1,395 680
232b0191-9e2a-44cc-9665-419703d5€945, 16.670%, 3/26/2024 +8§x# Zopa 3/26/2019 GBP 1,840 2,429 2,363
2360e44e-c95a-4902-b572-09174fbf16e4, 25.290%, 1/15/2021 +x#» Zopa 1/15/2019 GBP 417 573 63
23b73e8c-85a8-40b5-83e0-72ac783c31d4, 19.010%, 1/28/2024 1§x# Zopa 1/22/2019 GBP 519 672 665
23b9a4c0-a0e3-4b9b-8ceb-0fcbfa0a4df68, 27.070%, 6/28/2023 +§x#" Zopa 6/11/2019 GBP 997 1,269 1,295
23bfab25-f62d-424a-ba08-2c949fd6458f, 16.980%, 4/16/2023 tx#" Zopa 4/16/2018 GBP 835 1,150 127
23f49ce0-0bb4-4e80-9c2d-ae5c37a05c86, 9.980%, 6/26/2022 +x#" Zopa 6/26/2018 GBP 220 291 33
2465e1df-8¢c78-4c76-b4b1-2aa613de909e, 12.550%, 12/25/2022 t§x#"  Zopa 12/05/2019 GBP 2,030 2,672 2,578
24faad02-442e-4f88-a5c0-8af7 1a4da2ae, 13.210%, 3/13/2023 tx#* Zopa 3/13/2018 GBP 9,538 13,125 1,450
250776a7-2047-4f77-aa82-384aea0c3d14, 20.010%, 11/05/2019 tx#* Zopa 10/31/2018 GBP 314 433 48
25365fa2-3f21-4837-adf5-21b1cadbd51d, 24.240%, 3/10/2023 +§x#" Zopa 3/10/2020 GBP 76 98 96
25880120-84cf-44c2-bb65-f1b4d6f144f6, 13.720%, 10/25/2020 tx#* Zopa 10/25/2017 GBP 7,077 9,739 1,076
258fdac3-6ed4-4f01-98b1-91€62a97¢c462, 22.920%, 3/09/2025 tx# Zopa 3/09/2020 GBP 7,814 10,754 1,188
25¢30a64-5651-488e-bddf-6ab3979c2041, 17.310%, 6/24/2024 1§x# Zopa 6/24/2019 GBP 2,625 3,345 3,369
25c4a6a3-e549-4b6c-bf9e-6e46511fb59b, 8.160%, 7/30/2024 +8§x# Zopa 7/30/2019 GBP 2,311 2,809 2,920
269a4023-45eb-4e3f-bc78-8394f18b60a6, 21.040%, 1/23/2022 +x#* Zopa 1/23/2020 GBP 2,066 2,710 314
269ce5d3-5212-4124-abbe-252d68106a19, 23.780%, 1/15/2025 tx# Zopa 1/15/2020 GBP 1,841 2,398 280
26e9ff6f-3e13-4d8e-a40d-8e2fea20079, 25.430%, 5/15/2022 tx#" Zopa 5/15/2019 GBP 2,194 2,818 334
27ad4e95-71e6-434c-aadd-0b1623d68dc2, 16.510%, 10/01/2023 +x# Zopa 10/01/2018 GBP 10,199 13,299 1,550
27c75865-33f3-4094-b8b5-c923fc4e447b, 16.820%, 6/10/2024 tx# Zopa 6/10/2019 GBP 5,815 7,381 884
280ed2e4-241a-4ebe-959e-58bde7719cf2, 12.150%, 6/05/2021 +x#" Zopa 6/05/2019 GBP 620 853 94
2826f606-d1fc-4f38-b797-6708e0794d2b, 17.510%, 4/09/2024 1§x Zopa 4/09/2019 GBP 1,982 2,587 2,531
283fcb62-5550-417¢c-85be-92baa029f261, 29.990%, 7/14/2023 +§x#* Zopa 1/14/2020 GBP 615 801 787
288177fe-cdac-41cb-9312-95d8e1e57a03, 25.240%, 6/10/2020 tx#" Zopa 5/21/2018 GBP 263 362 40
28a8c27d-0091-4bc6-8fca-a00ffb3fd068, 22.420%, 10/15/2020 +x#* Zopa 10/15/2019 GBP 1,222 1,561 186
28fd958b-b1c8-48c9-b25¢-52f6¢cb2a1843, 14.920%, 3/19/2024 +x# Zopa 3/19/2020 GBP 7,189 9,893 1,093
29399f1b-7871-4184-ac92-d7adae1061bd, 6.910%, 2/19/2024 tx# Zopa 2/19/2019 GBP 10,814 14,131 1,644
295e602d-592e-40ad-9331-aa7c0004713e, 21.730%, 4/02/2021 tx#" Zopa 4/02/2019 GBP 138 181 21
299debc6-3262-4d5d-bc3d-ed70282b0026, 22.170%, 8/28/2021 +§x#* Zopa 8/14/2019 GBP 96 115 120
29e4bebc-1600-4b8c-850a-98dfd2f9d304, 23.200%, 6/24/2022 tx#" Zopa 6/24/2018 GBP 1,898 2,612 289

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
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United Kingdom - 0.09% (continued)
29e91e5d-d88a-4bdb-8390-327cc2601e41, 13.170%, 12/20/2023 tx#
2a7105d0-85e4-46c8-a1a1-7a88ffa7775d, 25.260%, 4/02/2022 tx#"
2aabd6ae-3eb3-4d91-b9c4-d9233764afac, 15.030%, 2/20/2024 +8§x#
2b0a5b00-b61c-4bd9-b287-c3b4504e5e6¢, 19.660%, 2/10/2025 tx#
2b26ce9b-ca7d-45b0-9ed9-5295fbbb 1748, 14.830%, 7/03/2022 t§x#"
2b555a28-1ce7-4f3b-8a64-71796¢cbff131, 17.850%, 9/20/2023 tx#
2b85e490-0d38-41bc-8324-1ca7c471a7ae, 14.180%, 10/31/2023 +8x#
2b93e8de-5589-4af5-bd71-8af1d2e2a3f5, 13.320%, 12/18/2023 tx#
2c398858-987a-4fd3-9a02-b6efe2eabceeb, 14.470%, 5/09/2024 tx#
2c4f7661-6ab4-4ba1-a16a-2266e9a3f567, 23.520%, 11/16/2024 +§x
2c71ec70-a0fb-4cd9-8fc2-97942a346d9f, 22.110%, 1/28/2023 tx#"
2ce77f72-15fd-46bc-adf1-b04cbbc7edad, 26.270%, 7/11/2024 +8§x#
2d81569d-d4db-43d6-9¢c72-809ab72827aa, 22.340%, 12/05/2024 +x#
2db77605-085f-4786-9222-5e5¢c7381a8f3, 12.610%, 10/01/2023 tx#
2de8e28c-ad06-41c7-9b70-18106d0b21e3, 15.080%, 1/31/2022 tx#"
2ealc8a2-20da-4d90-8351-75fd71974111, 25.890%, 5/08/2024 t§x
2ea3e85d-5af5-445f-8c9e-48ead95e4e2b, 19.640%, 3/19/2024 +x#
2ecba1c1-829d-4f1f-b371-094e4bc0d865, 14.560%, 2/18/2024 18§x#
2ed85056-c888-4285-be3c-be227c2934e9, 7.250%, 2/06/2024 +§x#
2ef9f894-ceb2-42ab-95bc-faa445b7a5bf, 12.810%, 9/27/2023 tx#
2f255211-82f4-408d-8da3-1df2ef31c1a3, 17.990%, 6/18/2023 t§x#"
2f59939¢-3f93-49f5-b16a-e1a6e60ba9de, 21.880%, 9/17/2024 t+x#
2f86ff14-ff52-4abc-83bc-1b7b84518b6b, 16.940%, 5/17/2024 +§x#
2f910c95-c3cc-4a4e-b9de-fe2b8fe2eedf, 22.370%, 4/06/2022 tx#"
2fbb4f35-99a2-4dae-bb37-7bfc0184e2f0, 25.520%, 10/11/2023 tx#
2fc990c¢7-f002-4bff-8468-37dc6ddcof88, 25.500%, 10/26/2023 tx#
302b85a6-cd89-4b12-975e-5b8779a0705¢, 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 t+§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-9d1ab8b7ab4e, 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 +8§x#
30e2d30f-ed21-4a21-b4f2-a5bd6a5a2d02, 19.270%, 10/22/2023 tx#
3150f611-cd91-42a6-a18d-e77035ea3109, 16.410%, 9/18/2023 tx#
319a401d-819d-4502-8e1c-12e79e5¢c916a, 25.990%, 6/11/2024 +x#
31acec2f-1325-4222-856a-aad2d029939f, 20.520%, 2/26/2021 t§x#"
31b48245-871c-4d3c-a94a-d1b378699c18, 22.940%, 10/07/2024 tx#
31e0e0ce-0519-479e-9cb7-4f2636¢7335b, 20.850%, 1/09/2022 +§x#"
31ebcf31-6e1e-4a91-b4a8-21183ad12c6f, 9.230%, 9/13/2021 +x#*
31eeechb1-0d37-4202-8189-03cf52a7¢397, 11.860%, 1/14/2021 tx#"
31f204d1-4c1e-4a22-90bf-2faec32deade, 26.080%, 3/01/2023 tx#"
31f79d06-b846-4cc9-b3d9-9c25c2ab4435, 21.100%, 11/22/2019 tx#»
32614e13-2ad4-4ade-a42b-ebdac2d6006f, 24.700%, 12/01/2023 +§x#
328fb4b5-76dc-4a19-873d-67c34c1ffda2, 25.890%, 4/06/2024 1§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 tx#"
33092da8-1974-464e-b075-62a535fe2974, 12.290%, 1/28/2021 +§x#*
33280e73-a0dc-4b1a-97d0-674bad7e2e0e, 24.880%, 3/01/2023 +§x#"
33658f96-8489-4866-a599-28a5aa7067ed, 17.350%, 6/20/2024 tx#
33ad57f1-c34d-43cd-8041-03e3560ff757, 25.480%, 10/08/2023 18§x#
33dd832f-c584-4267-a2fa-4bce4d18097f, 20.600%, 11/30/2020 tx#"

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

ACQUISITION DATE

12/14/2018
4/02/2019
2/20/2020
2/10/2020
1/03/2020
9/20/2019

10/15/2018

12/18/2019
5/09/2019

10/31/2019
1/14/2019
7/11/2019

11/15/2019
9/25/2018
1/07/2019
5/08/2019
3/19/2020
2/18/2020
2/06/2019
9/27/2018

12/18/2019
9/17/2019
5/17/2019
4/06/2018

10/11/2018

10/16/2018

11/28/2018
2/10/2020

12/11/2019
1/14/2019
2/21/2020
7/16/2019

11/22/2019
5/24/2019

10/10/2018

10/22/2019
9/11/2018
6/11/2019
2/26/2019

10/07/2019
1/09/2019
9/13/2018
1/14/2019
3/01/2019

11/01/2018

11/21/2018
4/06/2019
6/17/2019
3/16/2020
7/20/2018
8/06/2018
1/22/2019
2/19/2020
6/20/2019

10/08/2018

11/30/2018

GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
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GBP
GBP
GBP
GBP
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GBP
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GBP
GBP
GBP
GBP
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GBP
GBP
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GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP

August 31, 2023

PRINCIPAL
AMOUNT

2,065
1,178
2,159
5,822
1,371
3,076
872
7,377
5,029
1,975
5,166
330
6,210
8,013
7,452
1,634
10,302
1,538
2,426
11,349
280
4,582
3,815
4,518
9,114
14,540
15,953
5,092
2,021
369
2,392
8,052
3,742
4,855
2,640
4,184
3,638
1,960
282
8,210
281
2,709
1,331
1,973
2,209
3,964
497
4,795
2,978
495
698
393
52
9,852
1,327
544

COST

2,841
1,550
2,781
7,517
1,793
4,233
1,147
9,654
6,544
2,558
6,648
415
8,014
10,551
9,615
2,125
11,887
2,000
3,139
15,618
367
6,306
4,853
6,218
12,543
19,176
20,390
7,007
2,782
475
3,291
9,991
5,150
6,173
3,481
5,758
4,747
2,494
376
11,299
359
3,728
1,831
2,605
3,039
5,077
650
6,599
3,650
650
903
509

67
12,555
1,744
693

$

FAIR
VALUE

1,133
2,099
1,566
1,959
3,070
1,725
356
697
4,890
687
1,386
2,210
2,425
774
307
472
364
10,163
569
738
3,386
636
553
298

5
1,248
357
412
202
300
336
5,129
183
729
453
75
106
495
65
1,498
1,691
83

(Continued)



Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United Kingdom - 0.09% (continued)
34238fc3-2ef2-4efb-86ca-c18a693a68c4, 25.890%, 5/23/2023 +8§x#" Zopa 5/23/2018 GBP 266 $ 356 $ 340
3437f3b5-93cf-4705-a126-06be8b2ebabb, 12.780%, 3/09/2023 +x#" Zopa 3/09/2020 GBP 3,405 4,462 518
343807fe-b0f0-4ba3-aa3b-a3feef7403b3, 24.740%, 5/07/2024 1§x# Zopa 5/07/2019 GBP 3,039 3,973 3,908
3444848a-abb1-4ed5-a53b-c0240a8f132b, 20.510%, 1/15/2022 tx#" Zopa 1/15/2019 GBP 979 1,347 149
344c38ce-39bd-4673-acb7-e715feab68a2b, 4.700%, 11/01/2020 +§x#* Zopa 10/09/2019 GBP 480 586 607
34aeb996-3¢18-40b1-9¢c6d-3520d2a6d6b4, 15.130%, 3/28/2023 Tx#" Zopa 3/14/2019 GBP 5,566 7,362 846
34d1a8d4-4c24-42e4-bf4d-f6ed8bebe4df8, 16.940%, 2/01/2024 +§x# Zopa 1/06/2020 GBP 4,419 5,818 5,617
351d11e0-32b5-4dc2-bcba-fo08bfc2ffac, 23.280%, 11/20/2022 +x#" Zopa 11/12/2019 GBP 912 1,171 139
357a34ed-b194-49f3-ba70-f1c1251115ef, 16.590%, 6/04/2023 t+8§x#" Zopa 6/04/2018 GBP 474 631 601
358651bd-b581-4edb-a276-6b386112¢187, 12.510%, 2/18/2021 +§x#* Zopa 2/18/2020 GBP 195 254 67
35909d30-47c0-46e8-92f8-fd50239e8622, 27.540%, 6/21/2023 +§x#" Zopa 6/21/2019 GBP 738 941 506
359d14a8-e739-452a-91aa-d618017f42fb, 20.720%, 7/01/2022 tx#" Zopa 6/25/2019 GBP 3,726 5,127 566
359d6385-d95b-43c0-b67e-8494afda2c9d, 21.520%, 3/01/2021 +x#» Zopa 2/17/2017 GBP 2,036 2,803 310
35ad718a-2d42-4e94-9624-bbf27c53aea9, 20.670%, 2/06/2021 +x#" Zopa 2/06/2020 GBP 364 486 210
35¢9a77b-bd9b-49d4-97d0-fb34e94b8bb6, 13.540%, 7/18/2024 +x# Zopa 7/18/2019 GBP 8,998 11,297 1,368
361a0d96-ae77-4dc6-b98a-8323bfbbedb4, 26.270%, 7/17/2024 +8§x# Zopa 7/02/2019 GBP 1,280 1,610 1,654
3620f00b-5e11-4780-90da-5c3ad4daaa8bf, 11.510%, 12/25/2022 tx#" Zopa 12/19/2019 GBP 4,509 5,867 685
36461eb2-843-4629-ac93-2233ed76eec2, 12.810%, 10/20/2023 1§x# Zopa 10/16/2018 GBP 1,711 2,246 2,175
37180f7f-257b-45bb-9705-2caeb72f9dfd, 21.730%, 4/18/2021 tx#" Zopa 4/18/2019 GBP 1,541 2,001 234
371ab1e6-8b47-4c70-ac86-61aabb59daff, 29.670%, 12/02/2023 1x# Zopa 12/02/2019 GBP 10,297 14,171 1,565
371b346¢-4871-4e4b-8d74-1a9a761cf547, 19.600%, 8/15/2024 +§x Zopa 8/15/2019 GBP 1,156 1,400 1,469
37304342-d46a-42ca-9d2f-cb5b453ef921, 31.320%, 7/23/2023 t8§x#" Zopa 7/15/2019 GBP 738 923 946
37524fb3-bd92-4e54-8c46-01439b59838f, 20.440%, 8/12/2024 1§x# Zopa 8/12/2019 GBP 3,798 4,587 4,892
378c31c8-88e0-4d76-b908-9f48a5e41528, 22.920%, 10/07/2024 1+§x Zopa 10/07/2019 GBP 3,497 4,300 4,498
37¢9586¢-740a-4193-bef2-1a29ed2a0bc0, 28.280%, 3/13/2022 tx#* Zopa 3/13/2019 GBP 397 526 60
37d49d55-f2a8-444a-b7e7-740378ad877d, 7.960%, 6/27/2024 +8§x# Zopa 6/27/2019 GBP 1,698 2,157 2,148
37f8f0e2-a8f3-43a2-89e5-2191¢201169f, 29.000%, 7/03/2021 +x#" Zopa 7/03/2019 GBP 1,684 2,118 256
3810a9dc-e9ca-43d5-b2c6-5ff4ba34e209, 13.600%, 7/06/2021 tx#" Zopa 7/06/2018 GBP 2,699 3,715 410
385b50bf-ab4a-4df0-9ec4-ae0834f9fab4, 6.690%, 2/05/2023 +x#" Zopa 2/02/2018 GBP 7,803 11,018 1,186
38c03f0a-3258-4b80-a4be-694e66d1b97d, 28.280%, 12/02/2022 +x#" Zopa 12/02/2019 GBP 3,084 3,993 469
38c¢10714-d9ed-4ba1-96d4-0f9b263bff7b, 27.140%, 5/17/2023 +x#* Zopa 5/07/2019 GBP 4,713 6,161 716
38d5feed-2003-4¢3c-9dc9-30ffaef9c996, 15.530%, 10/15/2024 +§x# Zopa 10/15/2019 GBP 4,536 5,796 5,807
38eb2ff9-41f7-4e58-b08f-6119446568f2, 13.480%, 11/09/2020 +x#" Zopa 11/09/2017 GBP 3,072 4,054 467
3955a73f-5bea-4de6-b370-d0a4d2461587, 12.900%, 5/14/2023 tx#" Zopa 5/14/2018 GBP 6,046 8,199 919
39a271be-e551-4403-99da-2e502dff40ca, 19.240%, 2/11/2021 +x#" Zopa 2/11/2020 GBP 95 130 36
39f000b7-6b6f-4€69-bb42-51040159¢130, 16.230%, 7/21/2022 +x#" Zopa 7/05/2019 GBP 5,938 7,437 903
3aleb5ee1-2d08-4153-9db0-7b323664bf0a, 20.790%, 8/07/2022 +x#» Zopa 7/25/2019 GBP 4,013 4,970 610
3a63783d-ec03-416a-a8a3-e9cd1b565b75, 20.090%, 8/06/2021 +x#" Zopa 8/06/2018 GBP 2,977 3,853 453
3abeff07-d74d-449f-b845-579b0fa05f55, 24.700%, 2/01/2024 tx# Zopa 2/11/2019 GBP 9,467 12,209 1,439
3ac44cca-e262-4a0d-9b27-625f94a48a37, 15.210%, 9/05/2023 tx# Zopa 9/05/2019 GBP 5,182 7,131 788
3b0c5459-9730-464d-aeaa-9c25789faba9, 19.500%, 4/05/2023 +x#* Zopa 4/05/2018 GBP 9,335 13,153 1,419
3b18c8b0-fec4-439¢c-b072-4e4871da1011, 6.780%, 11/10/2020 +§x#* Zopa 10/18/2019 GBP 3,928 5,084 4,947
3b439541-f60e-4708-8b67-e00ed1736f1b, 22.970%, 11/01/2024 +§x Zopa 10/15/2019 GBP 2,973 3,799 3,822
3b4546f9-3cff-4€9c-9e90-b9f7905843f9, 13.000%, 3/13/2023 +§x#* Zopa 3/13/2018 GBP 1,150 1,605 1,458
3b4f2768-1d56-45e8-9cad-7684cad6c9a2, 24.680%, 12/01/2023 +x# Zopa 11/15/2018 GBP 7,606 9,721 1,156
3b6b40d6-1adc-4946-a658-3e1258e04227, 22.170%, 8/28/2021 tx#* Zopa 8/13/2019 GBP 263 362 40
3b8ba70e-ce77-4909-80c3-ebb23b93c3ac, 15.070%, 11/19/2022 +x#" Zopa 11/19/2019 GBP 4,770 6,564 725
3b8ed883-712e-4ba1-b576-c2ad0f027050, 24.770%, 4/04/2020 +x#" Zopa 3/28/2017 GBP 2,360 3,247 359
3bacfddf-e0b9-4742-9e57-477e4d02b0a2, 21.800%, 12/12/2024 tx# Zopa 12/12/2019 GBP 8,404 11,565 1,278
3bebc4d2-a328-41fd-a3b8-32f4bb9256d0, 12.910%, 7/15/2023 +§x#" Zopa 7/27/2018 GBP 279 365 353
3bff24b7-63e2-4667-bd93-fa9b65dce97a, 30.540%, 7/11/2022 tx#" Zopa 7/11/2019 GBP 10,209 14,050 1,552
3c2d712b-c04b-49da-8209-231cfa7b915f, 21.570%, 3/02/2023 x#" Zopa 3/02/2020 GBP 1,876 2,395 285
3c4f28ef-344a-4e46-bbde-bbd4ecb9ffb1, 22.120%, 6/01/2023 +8§x#» Zopa 6/17/2019 GBP 868 1,091 1,101
3c547cf0-9c34-4af3-99fa-842b861d0a9¢c, 12.310%, 10/16/2024 x# Zopa 10/16/2019 GBP 2,808 3,600 427
3c585192-6560-4d23-a820-99d09a47f92, 20.090%, 5/22/2021 +x#" Zopa 5/22/2018 GBP 5,181 7,129 788
3c67066d-892f-476e-84a7-ddba267a0f44, 4.980%, 1/09/2021 tx#* Zopa 1/09/2020 GBP 1,185 1,549 180

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
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United Kingdom - 0.09% (continued)
3d05f13b-b70e-4d9b-af37-687005f8faee, 15.250%, 2/18/2025 +§x#
3d12e41c-7e96-4614-b6ed-cedal6aa768b, 25.130%, 8/01/2024 x#
3d52da15-d029-4c44-9a98-84f80c291ec8, 6.450%, 4/03/2023 T§x#*
3d892e06-aef9-450f-ad11-2020fc2cf8aa, 13.170%, 1/22/2024 txi#
3e2d6b76-6e4c-40be-8afa-93dc64ab0447, 25.820%, 5/27/2023 +§x#"
3e34530d-02ec-466b-9341-c3516848ee5c, 16.490%, 9/26/2023 txi#
3ededa2e-d50c-44af-8550-fbe7c02e63de, 20.500%, 12/01/2020 t8§x#»
3e564176-27b0-41f5-b4a3-bdf89456b555, 7.350%, 4/24/2024 +§x#
3ea24637-dc0c-4fa1-bacd-638acabcaed4, 25.480%, 10/31/2023 x#
3eb7180c-fdf9-4409-a913-75¢c91864fd2a, 28.280%, 12/03/2022 tx#"
3ec57e0d-9471-4e8c-8884-8613caa82d64, 28.920%, 11/14/2022 +x#"
3ee0353a-30af-4aa5-8ab0-f1ac212e08bf, 17.610%, 1/28/2024 txi#
3f4c744a-9016-4765-b247-fe73196545¢ee, 27.660%, 11/04/2023 tx#
3f5120b5-bee5-46d1-9a70-e817e6¢c8a4d4, 14.990%, 7/17/2022 x#"
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-bb45-7dchb8226d4ff, 5.440%, 8/06/2024 +§xi#
3fbed91c-8113-4e86-a414-35d0f280a7d8, 24.680%, 11/21/2023 +§x#
3fea9795-016e-462e-a043-c1abc84b0128, 12.510%, 8/21/2020 t§x#*
40841cc6-6971-4d32-9dc0-7b7de55a7b5a, 15.940%, 2/13/2024 +§x#
40964936-754d-4430-9f54-d953e€872762, 20.540%, 2/25/2025 txi#
409dc009-0644-4da8-8381-0738b65db34f, 22.920%, 3/09/2025 1x#
40d1283e-3eb7-47d6-a449-4f3b6d3782cd, 11.510%, 12/28/2022 tx#"
4137b5d1-97ca-4811-b450-d0759fc03532, 16.930%, 9/05/2024 +8§x#
41469062-f435-41fc-a916-35436a77calb, 15.170%, 1/11/2024 tx#
414bad4f-3672-466d-a008-9ef3a841f2e2, 12.490%, 3/14/2020 +§x#*
41539fe6-1f1d-4e4a-ab36-59dfbbc623d4, 12.610%, 10/21/2023 1§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 +§x#»
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-ad25cfa1deb4, 20.320%, 8/12/2022 x#"
42a16d13-24e7-4b4a-9df1-449e35a6edac, 24.690%, 1/07/2024 tx#
42df7ede-fe11-4211-9a7a-df43332f3953, 26.430%, 11/19/2021 tx#*
43867406-4baf-4887-840c-cc069515b6e6, 19.380%, 12/07/2019 tx#A
43b2df3a-fb63-4464-b0ff-b6ab575d1ab3, 16.640%, 2/10/2025 tx#
441e1fdb-52d3-4f7d-84d1-6f3f97bc4f31, 7.160%, 12/19/2021 tx#*
44b78c57-7947-4ff1-9bba-52c0cfObdb42, 26.070%, 1/23/2023 tx#*
45031665-3293-44f1-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 txi#
45744654-0450-47dd-8f17-7dff271c8ccd, 21.730%, 12/17/2020 +§x#*
45920443-d256-4b88-a966-062a147cab37, 20.790%, 12/17/2024 +§xi#
45a14c9b-99e8-4828-a3e1-6b294b0df393, 21.230%, 6/26/2022 +x#"
45aadcd9-7f79-473c-bc1f-78f5c0f458f, 19.100%, 5/22/2021 tx#"
45ba4de3-fd83-451d-8dff-8994d8e72ca1, 29.000%, 7/01/2021 tx#*
45c24806-1527-4ab8-95b7-e8d3318f7628, 17.130%, 1/08/2025 tx#
45e978cb-7fae-41ac-add2-3249f37f95ed, 24.740%, 1/17/2024 +x#
46516c0a-1ea7-482c-b99c-c7974e2bd4 3f, 14.830%, 5/12/2022 tx#"
469b1f14-1158-4e71-8795-dc109371f7e2, 8.130%, 9/05/2024 +8§x#
469fa24a-c728-442c-bf0d-6a9b37263726, 27.550%, 6/06/2024 +§x#
46bdaece-b6cd-43f4-ac06-ca3cd0ed48b7, 18.160%, 12/13/2024 +8§x#
4781be17-1cab-4a20-95ef-7d646d46fab6, 19.230%, 10/23/2023 tx#

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

ACQUISITION DATE

1/13/2020
7/11/2019
4/03/2019
1/22/2019
5/27/2018
9/11/2018
11/23/2018
4/29/2019
10/26/2018
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
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1/07/2019
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11/19/2018
2/06/2020
12/19/2019
1/11/2019
8/09/2019
10/08/2019
3/14/2019
12/17/2018
12/17/2019
6/26/2019
5/22/2019
7/01/2019
12/17/2019
1/10/2019
11/12/2019
9/05/2019
6/06/2019
12/13/2019
10/23/2019

GBP
GBP
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GBP

August 31, 2023

PRINCIPAL
AMOUNT

3,108
9,921
1,219
8,917
453
7,427
258
1,901
8,108
2,249
1,788
3,822
8,782
4,121
4,809
4,408
363
3,224
2,942
220
4,804
4,441
8,886
1,741
3,833
4,541
100
1,050
10,116
10,964
693
586
2,352
521
1,509
5,518
2,496
262
9,284
4,677
3,300
1,581
1,008
8,856
419
1,322
5,005
2,925
1,043
21,965
4,113
4,497
2,545
1,919
2,795
3,894

COST

4,038
13,653
1,596
11,656
601
10,221
331
2,459
10,380
2,923
2,303
4,966
12,086
5,672
6,271
6,067
467
3,921
3,769
267
6,268
5,774
11,644
2,278
4,709
5,943
139
1,390
13,921
15,089
889
771
3,158
626
1,822
7,019
3,226
360
11,999
6,437
4,240
2,176
1,231
11,714
529
1,736
6,351
4,025
1,436
30,228
5,243
6,189
3,138
2,443
3,730
5,029

FAIR
VALUE

3,969
1,508
1,543
1,356

583
1,129

327
2,406
1,232

1,411
711
502
240
153

1,346
270

1,697
761
445
159

3,339
625
684

3,216

2,468

3,571
592

(Continued)



Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United Kingdom - 0.09% (continued)
47a94899-17fa-4f8a-a4bf-a2b51da75736, 25.560%, 9/30/2023 1§x Zopa 9/25/2018 GBP 19 § 156 $ 151
47adb57c-ef25-41d8-bc05-6ab40f1c7dfe, 21.760%, 4/13/2022 +x#* Zopa 4/13/2017 GBP 4,102 5,153 624
47cdbe17-a7c6-4d1a-9f89-f2b89b8debce, 27.090%, 12/01/2022 +x#* Zopa 11/20/2019 GBP 3,547 4,881 539
487560cf-c9ba-484b-bf63-83ddaba5b57f9, 26.830%, 3/30/2023 tx#" Zopa 3/19/2020 GBP 6,964 8,036 1,059
48900a34-785¢-4469-9714-29de2592b8b1, 24.740%, 5/07/2024 tx# Zopa 5/07/2019 GBP 3,951 5,138 2,315
48965435-cca4-4b8f-b21a-64c46d04d7ed, 22.870%, 3/06/2021 +§x#* Zopa 3/06/2020 GBP 242 315 303
48a80945-908c-48e1-9908-2f202276cbeb, 22.170%, 10/29/2021 Tx#" Zopa 10/29/2019 GBP 2,175 2,994 331
48b67b32-a387-4ead-bb1f-af3660c1bbab, 24.880%, 1/23/2023 tx#" Zopa 1/16/2020 GBP 1,962 2,566 298
49188eb5-23db-4634-8a4b-ebd7a47265a2, 32.020%, 10/01/2023 +x# Zopa 9/04/2019 GBP 5,801 7,091 882
4946d2df-ad74-495a-a4d0-4f944bbf44e0, 23.900%, 3/16/2022 tx#" Zopa 3/16/2020 GBP 2,014 2,772 306
49ac93e5-4c81-400c-b24e-1ac1db50act7, 12.560%, 5/27/2020 tx#* Zopa 5/25/2018 GBP 979 1,303 149
49b9145c-1abf-4112-80cb-1d5a3f0aed5d, 30.900%, 3/06/2024 1x# Zopa 3/06/2020 GBP 5,260 7,239 800
49dae063-b3c9-45df-a669-342a2b552cdc, 26.310%, 11/14/2021 tx#* Zopa 11/14/2019 GBP 1,046 1,348 159
49e8fb7e-bf69-48de-b2e7-18864d07754b, 22.760%, 8/19/2024 tx# Zopa 8/19/2019 GBP 2,048 2,818 311
49fcacaf-77d1-4b65-bb7c-3e289f4ed916, 15.550%, 10/27/2024 +8§x# Zopa 10/21/2019 GBP 2,655 3,441 3,412
4a3e5612-a8b1-4dbf-abfe-471500d77398, 21.860%, 10/12/2020 +x#" Zopa 4/12/2019 GBP 1,880 2,588 286
4a59dc4f-8bab-4bfe-a8f3-423d0b096487, 31.050%, 3/02/2024 tx# Zopa 3/02/2020 GBP 1,245 1,589 189
4a7f3dde-59dc-4c8c-9592-aa12f0c8081c, 16.800%, 9/19/2024 1x# Zopa 9/19/2019 GBP 4,890 6,123 743
4aef0844-915e-47ec-82f9-cb4dc53f0c21, 22.120%, 4/09/2023 x#" Zopa 4/09/2019 GBP 13,527 18,615 2,056
4afb133d-2c94-43d3-87b3-ff23a297ec6b, 20.750%, 7/10/2021 tx#" Zopa 7/10/2019 GBP 60 83 9
4b7a2490-10cb-4b5f-b457-42b1e33933c9, 25.490%, 9/30/2023 1§x# Zopa 10/11/2018 GBP 707 935 447
4b928ded-1682-42e5-a988-acf79f862504, 29.750%, 5/01/2022 tx#" Zopa 10/10/2019 GBP 607 756 92
4ba7ae87-f9d8-4613-8901-a3501e3db4bd, 7.350%, 1/03/2025 tx# Zopa 1/03/2020 GBP 5,216 7,179 793
4beef9c8-cdcb-4640-8bbd-6244df6fae88, 14.900%, 7/27/2022 tx#* Zopa 7/27/2018 GBP 2,920 3,828 444
4c104c4c-eaf4-4d8a-86ba-3a914ec8elc4, 27.520%, 8/08/2023 tx#* Zopa 8/08/2019 GBP 6,259 8,614 952
4c16a441-c029-4b5b-882b-055cb5c68d77, 24.700%, 1/18/2024 +x# Zopa 1/18/2019 GBP 10,423 13,504 1,685
4c2cf093-76de-42d1-bdc6-f7f73f38e05e, 8.860%, 2/04/2024 +§x# Zopa 2/04/2020 GBP 2,095 2,730 2,646
4c41418f-79ff-4222-992a-1d4a8b2b357a, 7.040%, 4/23/2022 tx#" Zopa 4/23/2019 GBP 7,660 9,914 1,164
4c877353-60ff-4625-a7c0-4d5a5d38527c, 26.190%, 10/01/2022 tx#* Zopa 9/21/2018 GBP 1,385 1,906 211
4cb19d27-bd45-4a39-b002-c7bf2d9e37b3, 22.080%, 11/01/2024 +8§x# Zopa 10/28/2019 GBP 1,946 2,503 2,492
4cd7c837-f04a-4cbe-bc7c-ed172941a091, 20.170%, 11/07/2020 Tx#A Zopa 5/07/2019 GBP 681 937 104
4cded9f2-4f5a-42de-aaac-6cb522942a96, 5.050%, 5/28/2024 +§x# Zopa 5/22/2019 GBP 2,003 2,536 2,530
4ce87b4c-4151-491b-afee-ca74b9fcaele, 25.710%, 10/24/2022 +§x#* Zopa 10/24/2019 GBP 362 465 463
4d5e43dc-6610-46ff-a036-3a41fb42f739, 14.200%, 10/30/2023 tx# Zopa 10/12/2018 GBP 14,538 20,006 2,210
4d7117fe-83a5-45d6-a535-cbc35a81fcc6, 14.370%, 7/09/2022 +x# Zopa 6/07/2018 GBP 5,440 7,301 827
4d743084-c256-423d-acda-9183c8d3621b, 18.540%, 12/02/2020 tx#" Zopa 12/02/2019 GBP 473 652 72
4d95b7b6-e843-430d-9194-63f10527f519, 27.070%, 4/20/2023 +§x#* Zopa 4/04/2019 GBP 29 38 37
4dcfb5bc-7e83-4469-9952-e808130efcab, 24.650%, 11/08/2023 1x# Zopa 11/19/2018 GBP 5,592 7,696 850
4e56fb88-66be-49c5-bf1e-c05e15d97ceb, 16.270%, 1/02/2021 +x#* Zopa 1/02/2020 GBP 461 606 70
4e5ac9bd-b1eb-44fb-a5c8-6f55b1729eb5, 19.220%, 11/18/2024 +§x# Zopa 11/18/2019 GBP 2,508 3,248 3,218
4e6728ea-1602-4b8f-8d2b-7f5b48bc8158, 23.910%, 8/27/2022 +x#* Zopa 8/08/2019 GBP 1,727 2,097 263
4eb1ce92-2f98-4f8c-8cb7-1781993f5421, 19.460%, 10/02/2022 tx#" Zopa 10/02/2019 GBP 3,508 4,315 533
4edf5cf2-158e-4c81-b87c-87d2fa1a59db, 21.730%, 8/01/2021 +§x#" Zopa 5/30/2019 GBP 417 526 523
4f01372b-eabc-4177-abbb-e05ef5cd8eb8, 25.480%, 4/01/2024 +§x# Zopa 3/22/2019 GBP 1,899 2,506 2,436
4f0df282-b9c7-41e0-9488-d05eb97eeeac, 14.860%, 11/01/2020 tx#* Zopa 10/28/2019 GBP 921 1,185 140
4f531ba5-198b-43b8-81e0-84c85844992d, 19.200%, 11/29/2023 tx# Zopa 11/29/2019 GBP 4,777 6,179 726
4f7405f2-f7a5-470d-b981-ff39391953ca, 16.510%, 3/21/2024 +§x# Zopa 3/21/2019 GBP 2,626 3,440 3,358
4fa65096-2c89-4ac3-b5c0-f2d3ef69745d, 15.970%, 2/05/2023 +x#" Zopa 2/02/2018 GBP 1,438 2,031 219
4fc88033-8130-48d1-a7ff-aed6896aff31, 25.710%, 8/27/2022 +x#" Zopa 8/05/2019 GBP 504 612 77
4fe2f7f8-acc1-4995-ac5f-16fab76f5bf8, 21.560%, 11/29/2022 +x#* Zopa 11/29/2019 GBP 2,098 2,714 319
4fe30df8-6b2c-43c1-ae32-223e762e5d43, 16.610%, 6/21/2023 +§x#* Zopa 6/21/2018 GBP 1,975 2,619 1,271
4ff0ecd4-922b-4fe3-9f67-cbc1daf7738a, 29.630%, 10/28/2022 +§x#" Zopa 10/09/2019 GBP 85 104 108
50066745-3cd7-4403-a45e-3fa348fb76b1, 16.110%, 10/12/2023 tx# Zopa 10/12/2018 GBP 8,000 11,010 1,216
50b922ac-cddf-4bd0-8977-10cd4c5607¢3, 16.950%, 5/09/2022 tx#" Zopa 5/09/2018 GBP 2,586 3,559 393
50c10394-8503-44e3-8c98-67cb930868d6, 23.850%, 10/09/2024 +8§x# Zopa 10/09/2019 GBP 2,132 2,603 2,729
511b5157-4510-464f-b45a-bb5291ab39ba, 25.120%, 8/04/2021 tx#" Zopa 2/04/2019 GBP 927 1,208 141

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
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STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

18

United Kingdom - 0.09% (continued)
51d6b03b-d71d-41e4-9bd2-4388983564 18, 20.450%, 6/25/2024 tx#
51def24d-376f-450b-8c02-929f6a21c689, 13.770%, 1/10/2022 tx#*
51e1c8d1-0e04-42cb-bba0-d84c4e37c0d7, 24.770%, 10/21/2022 +x#»
525ed687-3592-47be-ae50-e49766b3fde7, 26.960%, 5/02/2024 tx#
52765783-70b5-423f-a0ab-fd2fb126893f, 25.970%, 5/25/2021 +x#*
527eb17e-509-4d1-8f38-6d3cf1d9141d, 23.490%, 5/28/2023 tx#"
52cfe66b-e6a9-4e02-9e34-9b46199b70aa, 21.540%, 2/25/2022 +x#"
52eed991-0da5-4727-b78c-3a37b1330057, 19.550%, 9/25/2022 tx#"
52f35c2a-8060-42b3-8769-b0e7a7066ade, 22.130%, 1/28/2023 +x#"
53778a0d-3b8a-4a16-94ba-971dcce 16031, 22.050%, 9/05/2022 +x#*
537a07f4-4177-4e0e-babd-06e00e86fe88, 15.920%, 1/03/2024 tx#
53bb7143-6845-4172-ade3-2408¢c7657397, 7.330%, 5/01/2024 +§xi#
53de39c5-15c4-4aac-b171-d116d21f5b86, 26.040%, 11/28/2022 +x#*
53e05abe-7ffe-442f-929f-1e9adbee9545, 15.500%, 9/13/2023 tx#
53ebbb23-6d78-4855-93ce-e0d12984691c, 31.320%, 7/01/2023 x#"
5401c0ff-fb54-4b29-97b2-2a8b1169a175, 22.540%, 7/24/2023 T§x#"
546d9800-5ffb-45f3-989a-bc890b41584c, 13.440%, 4/17/2021 t8§x#
54a34305-f82b-47ae-bd3a-c3475090ff2b, 17.670%, 1/09/2024 tx#
54bd0a05-eaee-421c-aa99-5da72cab66895, 8.740%, 3/01/2024 +x#
54cbaea3-e043-4c81-a755-ab7ab3b11478, 17.200%, 4/04/2023 tx#*
555b8e7c-cb8a-4b61-a97e-dfb21b0e40b0, 29.460%, 5/25/2022 +x#*
55cd9aaa-1348-404b-b8ab-a93b36954a3b, 13.510%, 4/03/2023 t§x#"
55d75cb9-2f30-4d6d-b460-f716b008db4d, 21.400%, 10/07/2023 tx#
55e03501-1€69-4b81-bd63-8f4c62109161, 16.320%, 2/04/2025 tx#
55f61bac-0753-4e10-bf56-12ef7f2b9c87, 15.250%, 1/31/2025 +§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-8d14-58a9ce40349, 24.740%, 5/07/2024 +8§x#
56afb10d-c5ee-404e-9890-d29e55fc2279, 29.650%, 3/04/2021 tx#*
56b7ee31-c637-4edd-ad00-58ec5db7b204, 18.030%, 11/18/2023 txi#
56ca0726-09b3-4a5a-93a1-e751991e82d1, 20.210%, 5/01/2021 tx#*
56d30951-8002-4d09-a2ae-949e19b45160, 10.750%, 12/11/2021 tx#*
573566dc-18d3-4bf4-912c-5e91bf5c8366, 20.490%, 10/18/2020 tx#*
57f6ae9a-749a-4f3b-b601-66598871c1dd, 25.500%, 10/30/2023 t§x#
585de14f-d3c0-452b-b294-7779071d3cd 1, 24.680%, 3/05/2024 tx#
58851ed4-7e13-443d-803¢c-39f4670b651d, 20.060%, 2/21/2023 tx#"
58dae8df-ac44-43f1-ba26-c31f9a7e49f3, 16.630%, 3/21/2024 +§x#
59221896-8b32-4c9d-a51b-2313cd260617, 21.760%, 5/10/2022 tx#*
592bfe9b-17b5-4820-9bd0-a9be85546¢cbe, 2.940%, 3/01/2024 +§x#
596¢c0cbd-2cb5-4218-860d-9bdd3a715e88, 5.440%, 3/10/2025 tx#
59f991b1-f1b7-4cb5-ae83-c7e96f7c4373, 28.900%, 3/13/2023 Tx#"
59ff0e8f-22ad-4db6-a242-a2658a50619c, 3.240%, 9/01/2023 t§x#
5a04c672-4a69-4026-8d1d-501c4e094779, 19.870%, 1/25/2024 1§x
5a0b7e9c-17c7-46c4-bd40-01ad547cfba7, 21.090%, 7/04/2020 t§x#»
5a55026d-59dd-4d05-b1e2-e114844c139c, 15.820%, 8/14/2022 +x#"
5ad14255-9f96-43ba-8d4e-1d0303cf3287, 14.920%, 1/17/2024 +§xi#
5ad7a4df-b0a4-4cdb-ad9c-9b89c7bd025¢, 15.830%, 9/19/2023 +§x#
5ae2cdd3-d2fa-40d1-a96b-dd256b0176ab, 27.300%, 11/15/2022 tx#*
5af1a0f3-e03f-45a4-8995-b9f5d8c4d73a, 27.520%, 10/31/2023 +x#
5b110515-d7db-4c92-8022-132692a77906, 16.660%, 3/25/2025 +§x
5b1cala7-514c-4283-b59e-ac6114345f0e, 2.840%, 10/18/2022 tx#"
5b365a02-3e70-420f-8e20-5cbc763c3b83, 24.880%, 3/01/2023 x#*
5b3cb8a4-da44-4616-a117-022e723464dd, 21.730%, 12/15/2020 tx#*
5b3dff23-5367-4e1d-bf39-93fe7370c143, 19.980%, 5/11/2021 tx#"

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

ACQUISITION DATE

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
4/17/2019
1/09/2019
2/11/2019
4/04/2018
5/11/2017
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
9/04/2019
11/18/2019
5/07/2019
12/11/2019
10/18/2018
10/30/2018
3/05/2019
2/21/2020
3/27/2019
5/10/2017
2/25/2019
3/10/2020
3/13/2019
8/28/2018
1/08/2019
7/04/2018
8/14/2019
1/17/2020
9/19/2019
11/15/2019
10/22/2019
3/10/2020
10/18/2017
2/20/2020
12/10/2018
5/09/2019

GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP

August 31, 2023

PRINCIPAL
AMOUNT

3,924
1,039
2,558
5,213
3,157
3,576
773
4,410
4,060
4,168
9,802
5,661
1,629
18,546
3,920
434
410
6,421
9,213
8,638
3,622
518
1,950
6,696
2,561
2,396
13,309
120
4,908
3,647
585
369
284
2,169
645
1,155
7,431
2,838
1,727
4,389
2,839
16,885
1,268
394
269
382
722
1,540
753
651
2,572
3,212
678
2,176
926
1,614

COST

4,978
1,335
3,299
6,794
4,344
4,921
1,002
5,484
5,588
5,380

13,488
7,385
2,087

24,223
4,954

544
534
8,836

12,678

11,888
4,670

729
2,398
8,728
3,349
3,419

18,316

153
6,754
4,767

715

478

391
2,865

843
1,468

10,227
3,679
2,288
5,681
3,719

21,788
1,682

506

344

505

870
2,004

943

840
3,539
4,145

895
2,995
1,274
2,101

FAIR
VALUE

596
158
389
792
480
544
118
670
617
634
1,490
7,158
248
2,819
596
553
10
976
1,401
1,313
551
657

431
2,213
667
3,569
2,567
193
498
343
474
110
1,960
957
99
391
4,126
103
331
141
245
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Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United Kingdom - 0.09% (continued)
5b773be8-2e94-4c67-bf22-dfd97012f35a, 15.250%, 4/23/2022 tx#* Zopa 4/11/2018 GBP 1,815 $ 2,498 $ 276
5b7de44f-2514-4c46-aafb-6b2e63d9865b, 19.250%, 8/27/2020 +x#" Zopa 8/07/2018 GBP 929 1,278 141
5bb7145e-5b20-4dfd-8494-b043a60a49b8, 14.720%, 2/18/2025 tx# Zopa 2/18/2020 GBP 16,357 22,510 2,487
5c0c348b-68fb-4489-8cd8-daabcace30a3, 15.920%, 2/14/2024 tx# Zopa 2/14/2020 GBP 20,390 26,604 3,100
5¢3dd695-fc19-4169-859¢-9e8e590000b7, 29.010%, 4/04/2021 +x#* Zopa 4/04/2018 GBP 1,525 2,099 232
5c3f5485-921e-4066-88f0-ca876869225f, 27.450%, 9/10/2024 +8§x# Zopa 9/10/2019 GBP 342 422 441
5c40c7ef-dce8-4fbc-a9b4-144d9d49ce7f, 15.130%, 4/08/2023 +§x#" Zopa 3/27/2019 GBP 837 1,110 345
5c6¢f680-5ad0-4886-a90d-4ab21511b4f9, 31.200%, 9/26/2022 tx#" Zopa 9/11/2019 GBP 3,213 3,963 488
5c98ab13-4a35-4350-bc7b-5852cf2dd 191, 16.330%, 4/25/2024 x# Zopa 4/03/2019 GBP 11,785 15,515 1,792
5cb851ac-8867-4f28-a6d2-1a5f9f67e31e, 14.820%, 2/07/2023 tx#" Zopa 2/07/2020 GBP 5,200 7,156 790
5cbb1cf5-d8c0-4eda-8f34-c2e3adfe0d8e, 13.060%, 7/31/2021 x#" Zopa 7/18/2018 GBP 518 678 79
5cd270b3-854c-48bc-b73c-c7acch39450b, 14.010%, 9/14/2021 +§x#" Zopa 9/14/2018 GBP 96 125 38
5cd93b8d-4351-4dcb-acba-4c8d038bc19f, 20.540%, 3/12/2025 tx# Zopa 3/12/2020 GBP 6,999 8,817 8,971
5ce9f6f9-4562-4039-b633-21b7b1d0f52¢c, 22.880%, 4/15/2022 +§x#" Zopa 3/22/2017 GBP 58 73 74
5cf45164-d285-4145-b36¢-855d5f435ceb, 5.300%, 1/16/2023 tx#" Zopa 1/16/2018 GBP 3,853 5,314 586
5d26237e-f40e-4172-a008-509326b98a10, 16.060%, 9/03/2022 tx#" Zopa 9/03/2019 GBP 2,286 2,762 348
5d61cb72-9696-4€91-b771-662b5a3aae61, 19.050%, 3/24/2024 tx# Zopa 3/14/2019 GBP 13,014 17,213 1,978
5ded3fcb-f008-4c2d-be79-a13bd3738f60, 30.900%, 3/01/2024 tx# Zopa 2/27/2020 GBP 8,441 10,881 1,283
5e6c5c89-753a-45af-beaa-2c262a071f9c, 12.600%, 11/30/2023 1§x# Zopa 11/30/2018 GBP 2,913 3,712 3,705
5e8caddb-8877-4418-901f-369cb43d1372, 21.160%, 10/17/2024 +x# Zopa 10/17/2019 GBP 9,364 12,886 1,423
5ebe304e-c8ea-40a3-b953-8434475605d5, 14.910%, 5/22/2022 +x#* Zopa 5/22/2018 GBP 1,817 2,501 276
5ec58bae-3769-4e96-ac7d-5c0bae11d222, 16.410%, 11/28/2023 1§x# Zopa 11/28/2018 GBP 1,214 1,557 758
5f01bffa-cb3b-4be6-9bbb-a10a9410530f, 7.310%, 2/21/2025 1§x# Zopa 2/21/2020 GBP 3,640 4,717 4,591
5f6e5944-3f1a-4843-bf77-5968ce3b0cc9, 25.260%, 5/29/2022 +x#" Zopa 5/29/2019 GBP 2,360 3,188 359
5f74cd1-38ff-4290-88b6-7c529c1dcd44, 17.850%, 9/24/2023 tx# Zopa 9/24/2019 GBP 3,415 4,267 519
5f851840-7df8-40f0-a3ac-fca64e66644e, 7.180%, 6/26/2023 tx#" Zopa 6/26/2018 GBP 2,458 3,249 374
5fbdc322-6f8e-4aca-943d-e9efb3419842, 21.030%, 11/29/2020 +x#" Zopa 11/21/2018 GBP 1,042 1,434 158
5fd3a781-a42c-4d39-baaf-2baf2eff58ea, 17.240%, 2/18/2023 +§x#" Zopa 2/18/2020 GBP 78 101 99
5fed90bd-6¢cd4-457a-a321-5db775fd048c, 29.000%, 7/03/2021 tx#* Zopa 7/03/2019 GBP 1,612 2,019 245
5ff6fe67-9f17-4050-80b7-4b449c666dcd, 13.220%, 5/21/2024 +x# Zopa 5/21/2019 GBP 7,369 9,356 1,120
600c86d5-4131-4f63-bf19-46136b5ceff6, 21.040%, 2/18/2022 +x#* Zopa 2/18/2020 GBP 324 421 49
6030559b-9da4-46d8-9adc-cff1ed0b2d99, 20.760%, 11/19/2023 +x# Zopa 11/19/2019 GBP 4,762 6,156 724
603280bb-b6fb-474a-b1ae-9498d5bf504a, 21.230%, 11/29/2021 +x#" Zopa 11/15/2018 GBP 1,102 1,408 167
605063d1-c89a-4f12-b5d1-631a37fc0360, 18.150%, 10/04/2024 +§x# Zopa 10/04/2019 GBP 3,929 4,847 5,026
6081f1bf-9447-43f9-8fce-f54cc160a259, 28.880%, 11/14/2022 +x#* Zopa 11/14/2019 GBP 528 679 80
60a3a42c-07eb-45b2-bf30-05b485147898, 16.430%, 8/17/2023 +x#" Zopa 8/17/2018 GBP 4,908 6,257 746
60a4c116-0332-4b42-8353-288cab955820, 13.160%, 12/21/2023 tx# Zopa 12/21/2018 GBP 7,354 10,121 1,118
60c5f3af-d050-4502-8cee-ac26debe3022, 12.950%, 3/21/2024 1§x Zopa 3/21/2019 GBP 3,159 4,138 4,015
60cfOe4f-26af-4006-ad90-d5dcabfa9a88, 21.110%, 9/01/2021 tx#* Zopa 8/08/2018 GBP 781 1,002 119
60ef5462-272c-4074-ae95-7a44d126272, 24.240%, 9/13/2024 +x# Zopa 9/13/2019 GBP 2,823 3,885 429
612c43af-7807-4336-bb8d-8881acda6f34, 24.720%, 3/01/2024 tx# Zopa 2/21/2019 GBP 5,083 6,635 773
6162c46f-c5fd-4ef0-8092-f6758af09346, 16.850%, 6/01/2024 tx# Zopa 5/13/2019 GBP 7,199 9,292 9,204
617edea2-3bbd-4250-8973-f122175265ba, 18.710%, 8/28/2022 +x#" Zopa 8/28/2019 GBP 7,643 9,334 1,162
61967ae9-30c1-489c-8eeb-ca23a7cf50fc, 16.510%, 7/01/2023 x#" Zopa 6/20/2018 GBP 860 1,133 131
61ed56a4-79e8-4b30-a384-4514f2719b7a, 30.540%, 7/17/2022 +x#* Zopa 7/17/2019 GBP 1,312 1,806 199
62319a1a-25bb-45fe-af6d-c58384bd38ac, 19.460%, 7/07/2018 tx#" Zopa 7/07/2017 GBP 91 125 14
626e3371-4d76-4e12-afc7-50e872fca5e6, 13.440%, 1/17/2021 tx#* Zopa 1/17/2018 GBP 1,633 2,248 248
62757f87-7ecb-4872-bded-11aeea8b6381, 30.030%, 4/01/2024 +§x# Zopa 3/20/2020 GBP 4,205 4,872 5,416
62cbcf62-854f-43d2-9053-2de052c51cab, 12.600%, 11/28/2023 x# Zopa 11/28/2018 GBP 8,985 11,523 1,366
631eb899-7dc4-4982-9afa-74fd8bff0a43, 18.990%, 7/02/2024 +§x# Zopa 7/02/2019 GBP 1,776 2,234 2,273
63295355-cd42-4889-90f8-7e41ae620b4b, 21.040%, 10/01/2021 +x#" Zopa 10/01/2019 GBP 508 625 77
63742b55-82f8-403c-9e1d-cabe170f81f9, 20.150%, 7/01/2022 +§x#" Zopa 6/25/2019 GBP 1,579 2,003 2,009
63d807f2-db67-4e2a-8fb7-3d72d787a4cd, 25.820%, 11/29/2021 +x#" Zopa 11/29/2019 GBP 5,498 7,110 836
63eb27ef-e4b0-4278-930a-55141827e57d, 20.520%, 6/25/2022 +x#" Zopa 6/25/2019 GBP 8,045 11,071 1,223
63ee5bdd-ab2d-4130-8f63-98879a20e232, 23.630%, 10/29/2021 tx#" Zopa 10/29/2018 GBP 4,345 5,980 661
6408b8d3-c696-4953-8735-d1462d03dbb7, 22.130%, 3/29/2023 tx#" Zopa 3/18/2019 GBP 5,029 6,921 764

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
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United Kingdom - 0.09% (continued)
6497d601-56bc-4c06-8360-b4c8ccfed32b, 17.690%, 1/15/2024 tx#
65308995-1544-4966-839f-ddac5c6616de, 16.390%, 11/08/2023 tx#
6552ea3d-c7a8-4374-9695-3f24a188fb32, 17.150%, 6/14/2024 tx
65644896-654e-483a-b48c-b3f22d716d55, 23.820%, 2/14/2025 txi#
65bafdeb-6edb-4a7c-bfd9-8cc9d2f2ae30, 9.640%, 7/01/2022 tx#"
65f8ba91-2159-49fc-aa57-3b2e89d28845, 21.130%, 1/08/2022 tx#"
660888d4-85bd-41cc-8f34-75339f52ef30, 29.490%, 4/06/2022 +x#"
662e2cd8-e733-4f7f-a8e4-82badc4 15513, 28.880%, 2/01/2023 tx#"
663a2efd-0ee9-4a64-8e02-504853bc205a, 31.020%, 9/04/2022 +§x#"
6656914 3-1579-4fd6-abb2-630d90c27a3b, 12.820%, 2/13/2023 tx#"
665cb563-23a6-4f73-b513-26733a2e6b8d, 12.480%, 4/04/2022 +x#"
666eb2b8-cf14-4ea7-ad9e-e403d67eeabf, 24.740%, 6/01/2024 tx
6677d4f9-2f84-44ad-b212-55dcd9152076, 14.700%, 10/07/2022 +x#*
6679c18f-8aeb-40db-925a-1485cdféc10c, 3.840%, 7/01/2024 +§x#
66a1bbf9-463a-4791-b1ae-42be92d5c21d, 17.800%, 10/29/2023 +§x#
66a34243-409e-4d60-83b6-9fb259ee1fc6, 24.680%, 6/29/2023 tx#"
672ba411-0352-4796-aa9¢-70a545920756, 20.020%, 11/19/2021 tx#*
674b9e28-e2a8-4c55-96¢1-552d52f65ec0, 24.880%, 2/18/2023 x#"
675a5353-840b-4fb9-be92-b9f6863d2faa, 21.730%, 7/01/2021 Tx#"
6824c3aa-e548-4a07-89cb-16d33321779a, 21.130%, 12/04/2024 tx#
684680d3-dfc6-408c-bea2-9fd301e932cb, 25.540%, 4/26/2022 tx#"
68960363-6c96-4553-9a56-a740fb483358, 13.980%, 4/19/2023 t§x#
6898b1f5-6eb6-4738-ac6e-b3b85542184b, 14.660%, 3/19/2023 +8§x#"
689d8e8d-6cd4-4b22-bce2-9a7c14c42eb7, 12.510%, 2/19/2021 +x#*
68b512b0-abe6-4c7a-a8af-022ba31df3c6, 14.960%, 1/21/2024 +§x#
68c39970-f00b-4722-bbf9-b9bbb663363b, 16.350%, 3/10/2024 tx#
6906654a-3157-4253-8¢d7-66939caad613, 22.170%, 10/24/2021 +x#"
6913ee10-64a1-4c04-b115-1c19fatlectel, 20.980%, 1/05/2022 +x#"
697a04f1-c910-4631-b838-9f589¢c23634b, 16.540%, 1/21/2025 tx#
697c3ecf-958¢c-4a68-8437-ffa7799f87d3, 12.910%, 7/24/2023 tx#"
69a3462c-9f19-423c-a824-e0a9e30f2a92, 24.680%, 11/29/2023 +8§x#
69ee1324-3344-4457-8ee0-13d08826f937, 8.880%, 8/02/2020 tx#"
69eeb4c8-ba76-4363-9e56-73bed 7dfe776, 16.060%, 7/22/2023 +x#"
6a18332d-bea2-4868-a236-b6cade1c2f47, 26.310%, 8/04/2020 t§x#"
6a35c9cf-24e8-4ef0-b3fe-9882086eb06¢, 26.620%, 11/08/2021 tx#"
6adeed28-b129-465f-befd-bfcc1ec9c1cs, 29.780%, 10/23/2022 tx#"
6aad7234-fa26-4692-91d1-22ebc622e7e3, 22.320%, 9/16/2023 tx#
6b015814-a20f-4760-be56-032c6c68abb3, 15.490%, 2/13/2023 tx#"
6b7404b6-1dab-45f5-979c-d6b5ae5cd3a2, 27.150%, 5/02/2023 +x#*
6b785649-2991-4227-8d79-5¢319d8b193c, 16.460%, 1/08/2024 tx#
6b9d8815-bfef-4826-a93a-754a30a95e05, 24.690%, 1/18/2024 +x#
6bb56eb6-dd14-4e86-8e26-18c70f442e1c, 15.020%, 7/02/2022 tx#"
6bc2d857-99e9-4d29-ac4d-bd5945861209, 14.430%, 12/19/2024 +x#
6bea1df5-799e-437d-94be-e24942086f75, 25.490%, 4/01/2024 tx#
6beb3b7a-00a4-41cc-a49d-9064d3dd6d5b, 27.670%, 12/20/2023 +x#
6c412428-dbcb-41b4-9d12-3467¢c7a26666, 11.750%, 3/26/2021 tx#"
6c734191-9163-4661-b707-882a65ec6f7c, 28.090%, 4/01/2023 tx#*
6c7fbeaa-17b0-4073-9f15-a3c83498f3bd, 21.190%, 7/19/2021 tx#*
6c9e6f83-a4fb-4d7a-b9f9-f47e63b50575, 28.200%, 6/17/2023 tx#"
6cf74e02-66d4-4e4d-bbd1-6d94f7351274, 21.040%, 10/08/2021 tx#"
6d979d22-d9ed-4c03-986f-a4c7b5590512, 23.040%, 12/02/2024 +x#
6da2696e-9fda-41b8-b079-108684698303, 25.800%, 10/25/2022 tx#"
6dc973bd-0093-4efe-a783-bf6ea310e88c, 15.650%, 6/04/2024 +§x#
6dcc142a-e191-4e6c¢-bdee-9efb46d5e040, 17.140%, 5/26/2024 txi#
6e4c64c8-d615-4907-9ea7-c7151078ac7f, 29.600%, 8/27/2021 Tx#"
6ebb5918-ae10-4acf-ab63-5eaa6263534b, 24.740%, 11/27/2023 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

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

GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP

PRINCIPAL
AMOUNT

7,206
9,667
1,724
7,117
3,626
3,361
3,667
2,158
205
5,292
6,225
4,990
1,969
5,512
1,108
5,486
343
3,657
3,677
9,759
2,332
1,035
245
214
3,620
11,235
1,300
841
12,920
5,628
3,039
2,131
1,007
142
1,852
3,955
4,318
1,949
5,306
4,258
17,597
3,510
11,704
6,653
4,544
543
802
4,850
451
1,280
5,324
7,553
2,355
6,918
763
3,799

COST

$ 9,917
13,303
2,196
9,286
4,990
4,276
4,572
2,842
251
6,749
8,567
6,408
2,422
6,987
1,424
7,550
440
5,032
5,060
12,789
3,210
1,459
325
276
4,721
14,497
1,789
1,157
16,852
7,745
3,872
2,589
1,326
186
2,367
4,828
5,365
2,542
6,915
5,452
24,217
4,831
15,230
8,725
5,864
707
1,052
6,674
566
1,575
6,870
9,688
2,993
8,797
937
4,882

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

Stone Ridge Funds |

Semi-Annual Report

August 31, 2023

FAIR
VALUE

1,095
1,469
1,018
1,082
551
511
557
328
260
804
946
6,406
299
6,916
1,418
834
52
556
559

534
1,779
8,553

691

83
122
737

69

195
6,770
1,148
3,012
8,884

116

578
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Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United Kingdom - 0.09% (continued)
6ec276e2-0161-4d75-93f8-e876bbd07f79, 22.700%, 4/13/2022 +x#" Zopa 4/13/2017 GBP 2159 $ 2971 % 328
6f355848-c801-44f3-bb9e-61b7cecc924d, 20.210%, 2/06/2021 tx#" Zopa 2/06/2019 GBP 1,621 1,970 231
6f3be51b-e756-4719-a6e8-173302d3f65a, 14.560%, 2/26/2024 +§x# Zopa 2/26/2020 GBP 1,898 2,449 2,416
6f671366-4cce-4b54-9408-cd6788e38ddb, 13.560%, 5/29/2021 tx#* Zopa 5/29/2018 GBP 1,718 2,365 261
6f7ad303-ed0c-4621-9081-2eeee7c4d0c6, 3.440%, 4/15/2024 +x# Zopa 2/06/2019 GBP 16,637 22,895 2,529
6f873580-f383-4e5a-9bc4-34328f2f9fd9, 20.400%, 5/13/2022 +x#" Zopa 5/13/2019 GBP 5,112 7,035 77
6fac6e8a-257a-423b-a4a0-01c70622c846, 23.530%, 3/09/2024 +8§x# Zopa 3/09/2020 GBP 1,983 2,599 2,533
6fbf7ebb-9718-42f1-a8c2-aa85f87e10d9, 23.040%, 2/20/2025 tx# Zopa 2/20/2020 GBP 10,872 14,004 6,169
6fce88f9-76db-49e2-8b42-06f6b4091c98, 25.150%, 7/23/2024 tx# Zopa 7/18/2019 GBP 3,838 4,818 4,969
7012212a-526¢-4476-b51a-3c0e7d6e2994, 4.060%, 2/06/2024 1§x Zopa 2/06/2020 GBP 754 974 953
704ab0f3-e9fd-4585-8378-72e1eb43f704, 25.430%, 5/01/2022 tx#" Zopa 4/12/2019 GBP 4,188 5,763 637
7060d25d-9f73-47f0-8e13-3a40672394a6, 22.400%, 3/05/2022 tx#" Zopa 3/05/2018 GBP 7,017 9,656 1,067
708b89cf-bb88-467a-95d6-970f4962fc39, 14.060%, 6/01/2022 +§x#» Zopa 5/18/2018 GBP 525 708 146
7096f48f-bfb6-45af-ac6e-f474122123c1, 25.710%, 11/27/2022 tx#" Zopa 11/27/2019 GBP 435 562 66
70dd3565-0097-4881-9af5-cf2c2ed0a00a, 19.440%, 1/27/2021 tx#* Zopa 1/10/2018 GBP 555 764 84
70e1cabc-1c74-4707-8bfe-3374d0c168a2, 16.110%, 12/01/2023 tx# Zopa 11/23/2018 GBP 11,338 15,603 1,724
70f726d5-b6b5-49ce-a3e5-f10acbccad3c, 13.770%, 9/15/2020 tx# Zopa 3/15/2019 GBP 286 393 43
71154df6-56d3-4f45-b5da-13ecf27f18ea, 27.070%, 6/03/2023 tx#" Zopa 5/08/2019 GBP 1,596 2,075 243
71223451-bc9c-43a0-bd05-07f6ba728acd, 27.000%, 8/10/2023 t+8§x#" Zopa 8/06/2018 GBP 1,263 1,635 436
712d2efd-63a9-4d2f-8d62-60c985e4b8da, 28.820%, 2/15/2023 +x#" Zopa 2/03/2020 GBP 2,031 2,639 309
71781811-9268-4ff1-a2d9-cb0fde86030d, 20.040%, 3/04/2025 tx# Zopa 3/04/2020 GBP 21,462 29,535 3,263
717c8fe4-58bc-4911-8¢8d-ab601146fd5d, 21.030%, 11/08/2021 +x#* Zopa 11/08/2018 GBP 2,131 2,933 324
717cbd9b-ce74-46b7-8000-b044e68809fd, 15.640%, 1/22/2023 +x#* Zopa 1/22/2019 GBP 2,241 3,084 341
7191d2af-e676-4747-a6d6-14935e3fd930, 20.220%, 7/27/2021 tx#" Zopa 1/27/2020 GBP 417 591 63
7192cbe4-a240-45f6-b19f-11a33692da35, 3.340%, 1/29/2024 +8§x# Zopa 1/29/2019 GBP 1,626 2,126 548
71958723-1dd2-4e34-905b-98b2b00a1791, 18.430%, 8/02/2023 tx#" Zopa 8/02/2019 GBP 2,450 2,977 372
71bf3c08-d711-453d-a7d8-ea7db0a0413, 19.200%, 11/27/2023 +§x# Zopa 11/27/2019 GBP 1,396 1,802 1,788
71f1a9db-7bee-4bd8-80ba-9e26a369e7e9, 14.870%, 11/06/2022 +x#" Zopa 11/06/2019 GBP 1,881 2,419 286
72000698-0ec8-46af-a17a-1e421bd2e360, 14.970%, 11/25/2022 +x#* Zopa 11/08/2019 GBP 5,302 6,778 806
721e113b-dfea-474d-8c92-e1431fae42b2, 18.600%, 2/22/2023 1§x#" Zopa 2/10/2020 GBP 654 845 830
724c40c4-f5d9-41fb-9ac8-3194¢1d1919d, 26.130%, 9/16/2022 +x#» Zopa 9/16/2019 GBP 3,606 4,481 548
7264ec3f-4f66-4777-a967-b31c97a34107, 15.390%, 9/25/2023 tx# Zopa 9/25/2019 GBP 3,759 5,173 571
728ec3e4-12e5-4465-9b94-abfe345516c0, 27.930%, 10/11/2021 tx#" Zopa 10/11/2019 GBP 2,249 2,848 342
72a62f0f-e172-46b2-83d3-47f1da06149b, 27.720%, 2/12/2020 tx#" Zopa 1/22/2018 GBP 1,598 2,199 243
731546a7-a007-471a-9667-b40c3d3c786a, 20.120%, 5/02/2021 Tx#" Zopa 5/02/2019 GBP 5,022 6,911 763
738ae82d-59ba-4adf-891e-fde2d1dac684, 19.290%, 3/30/2021 +x#" Zopa 3/30/2017 GBP 2,101 2,891 319
73d4bdb3-74a9-4039-a824-93d96b256cd4, 7.480%, 2/04/2024 1§x# Zopa 2/04/2019 GBP 758 989 960
73f63772-525e-48e6-a4c8-d4b5f37d57fc, 31.330%, 9/05/2022 +x#" Zopa 9/05/2019 GBP 2,282 2,813 347
74449e4e-d80b-46ce-94a2-4f3aa1d54fcf, 16.810%, 4/28/2024 tx# Zopa 4/12/2019 GBP 4,837 6,656 735
7446¢2bb-2fc2-486d-b119-3cdd0859f573, 12.710%, 5/09/2023 tx#" Zopa 5/09/2018 GBP 11,762 15,936 1,788
7472e941-da27-44e7-9537-2dde65ea9c8e, 17.240%, 4/03/2025 tx# Zopa 3/04/2020 GBP 12,359 15,902 15,826
74a1b5c1-3c10-432f-b2d1-a749afde99ea, 25.150%, 7/02/2024 tx# Zopa 7/02/2019 GBP 11,642 14,667 1,770
74bbd974-a320-43ef-998d-04876ab4459e, 27.070%, 4/25/2023 tx#" Zopa 4/09/2019 GBP 916 1,196 139
74e29a73-9238-4cbb-9cef-1975227fc50c, 19.810%, 11/08/2020 +x#* Zopa 11/08/2019 GBP 1,295 1,655 197
74e3f878-a46b-4c69-8f97-a28764cf1f1c, 15.730%, 9/29/2023 1§x Zopa 9/16/2019 GBP 14 17 17
75655672-6449-42ad-a15d-147e6d898bd7, 23.760%, 8/30/2024 1x# Zopa 8/30/2019 GBP 3,406 4,144 1,976
756dd614-4d2c-4298-a859-c61e1a935197, 26.860%, 2/24/2024 tx# Zopa 2/24/2020 GBP 6,491 8,932 987
757d9e1b-70bd-4bcb-8d8f-f74b2e20871b, 15.560%, 11/06/2024 1x# Zopa 11/06/2019 GBP 4,566 5,871 694
75a71b46-9088-464b-b946-75f96f4de8d6, 15.810%, 5/08/2023 +x#* Zopa 5/08/2019 GBP 4,297 5,588 653
75b91f82-b924-4358-82d8-a46b34d4c78f, 9.960%, 1/02/2024 +§x# Zopa 1/02/2020 GBP 1,852 2,433 2,342
75faf702-58d7-40e2-8347-9948199287e4, 27.930%, 3/12/2022 tx#" Zopa 3/12/2020 GBP 4,397 5,539 668
763fb3ce-f7e1-46e9-8960-f190fb9cddc8, 21.960%, 11/01/2022 +x#" Zopa 10/31/2018 GBP 4,699 6,467 714
7642af35-0303-4e6¢-be54-987af88e5c9d, 31.300%, 9/09/2022 +x#* Zopa 9/09/2019 GBP 2,715 3,352 413
76a59a5b-e57d-42ff-8d31-97d253c45ed4, 17.960%, 3/10/2024 +§x Zopa 3/10/2020 GBP 1,562 2,015 1,986
76d286f0-e981-4088-ac5b-aa7893feb22b, 7.200%, 6/04/2023 x#" Zopa 6/04/2018 GBP 1,643 2,188 250
776404d8-4fb2-4af4-a241-e0ea5256bd64, 7.320%, 6/01/2024 1§x# Zopa 6/10/2019 GBP 1,981 2,515 2,504

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
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United Kingdom - 0.09% (continued)
77ab4b40-60e6-4441-9444-f14cc9e3be05, 20.390%, 6/28/2024 +8§x#
77d7f769-0f3d-4f27-84bf-092f2a95a38e, 10.640%, 12/10/2021 tx#"
781ac443-96df-40ac-b294-0057cff8782a, 12.800%, 11/06/2023 1§x#
7828ae80-7f53-4b70-a0fd-29b2dcb00d24, 26.070%, 10/26/2022 tx#"
78626115-287a-4f9a-98cd-0e8bef5b44c5, 23.900%, 7/09/2023 +8§x#"
78c38068-dfaa-4382-9581-eb4d6586880a, 20.880%, 1/24/2022 tx#"
78ef12dc-bbf1-4565-8cfa-5cc72a8da1fd, 25.890%, 6/21/2022 +x#"
7903773f-dc9c-4cc4-a752-4396b5214fe1, 19.010%, 1/27/2024 +8§x#
791a049b-458c-43cb-8ee3-7dd4deb622cc, 13.370%, 12/16/2022 +x#*
795332ac-82dc-4d5e-9430-488e8870f187, 21.730%, 5/28/2021 tx#"
79577415-192f-48bb-9eac-e42ae23c0a28, 21.030%, 1/22/2022 +x#*
79924d22-ddcd-404d-82b6-ab392b80e3f3, 14.710%, 6/02/2022 tx#"
79ef22de-be29-4f2e-aaf1-2a5c0603fd58, 20.740%, 3/01/2021 tx#*
7a1d6a7f-c548-4086-9287-52f78452554¢e, 16.710%, 2/06/2023 tx#*
7a338bf3-b21b-4ad7-99dc-6cd985d8aalb, 14.720%, 2/21/2025 tx#
7ab27a86-35c3-4ba6-9922-6a154dd6aee4, 15.600%, 11/28/2023 t§x#
7ac302b7-7060-49d3-88ae-71dfed034a24, 20.440%, 8/02/2024 tx#
7ad5f246-02a6-4776-acd2-7a11614a112d, 28.500%, 10/16/2023 T§x#
7ada1c0d-006a-42cb-a9dd-abb7bf3c56e1, 20.970%, 1/01/2022 +§x#"
7b2af85e-14ba-4e4c-b2ef-9d30185¢5359, 23.710%, 10/24/2021 Tx#*
7b2deafb-e540-49e1-a6b9-b0ea751c809b, 25.890%, 7/20/2021 +x#"
7b3c¢3326-38c0-49cd-a60d-f8653b0cab5d, 2.940%, 1/07/2025 +§x#
7b804d0e-1ff8-45ef-82ef-0cf5c78b798f, 22.340%, 11/05/2024 1x#
7bff1f90-5€27-4545-9752-6d55968d632f, 20.400%, 5/29/2021 tx#"
7c0c75f9-66c3-4a66-8ea8-9b6970f91028, 22.170%, 12/03/2021 +x#"
7¢3c3011-f2f8-42ba-bb4d-9779ccbc9cec, 3.040%, 7/19/2023 tx#h
7c529347-a3e4-4969-88ec-8d60497ee729, 19.230%, 2/04/2024 +§x#
7c56591b-64e7-4c24-a503-bcdbb4e8188d, 27.160%, 10/06/2019 x#*
7cfddb57-0527-443e-bd0b-6b229d546576, 28.280%, 11/29/2022 +x#*
7d0b0980-23ff-414d-8212-9b94ed5ef437, 13.040%, 4/23/2024 tx#
7d1ce26b-2848-49ce-a76b-d2d39d457935, 22.320%, 9/06/2023 +8§x#
7d5240b5-972d-4429-99ca-51af7ee7616b, 17.230%, 3/30/2024 +§x#
7d9d1abf-e02a-402e-a02f-64b966c93783, 3.440%, 9/10/2023 1§x#
7da82679-622d-4eda-ab5e-96a01dee03be, 20.180%, 6/17/2022 tx#"
7de46aba-f8ae-4323-a855-53a295de4954, 25.040%, 3/22/2023 +x#*
7e491079-d028-45b3-ac9e-899f768b3b57, 14.320%, 7/01/2024 +§x#
7e68df6c-90f7-42b6-93f7-cb0b411d1de9, 16.490%, 1/15/2024 x#
7e87d3ec-e274-4cce-a8bb-534624c06640, 22.170%, 2/03/2022 tx#*
7f6cd683-e6e6-4d59-9334-528b6878b951, 17.270%, 1/15/2024 +8§x#
7fa8e123-a0db-43f5-b289-bac6800d3291, 15.350%, 2/05/2024 tx#
Tfaa7d5c-8b2a-4369-a825-8a441b46342f, 24.740%, 4/05/2024 1§x#
7fb4e94d-4e51-4a60-b78e-011c311d8fa2, 23.210%, 9/19/2021 x#*
7fd96b90-fbdb-46ab-a765-1fdd4ade385b, 25.570%, 9/30/2022 tx#"
7fdc4b68-82f1-4f70-9180-beaa1934a267, 30.110%, 6/26/2022 tx#"
Tffbddac-bf3a-4d33-aad1-729c77de9912, 12.410%, 8/20/2020 t§x#"
80011117-d548-414d-9dd8-cb771f1ae1b2, 2.940%, 2/22/2024 t§xi#
801d05a1-3d41-4c80-b3dc-c5fe60980a63, 14.420%, 12/16/2024 1§x#
80294e00-7a27-4ab8-a96e-96b8955db9be, 27.520%, 8/09/2023 tx#"
8058f23e-dd65-42ec-975d-a8eebd10b203, 24.680%, 11/01/2023 tx#
8083cbeb-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 +x#*
80f7f04d-6e82-4a0d-ad0a-649e8d16¢cfIb, 23.730%, 9/10/2024 txi#
8231b0c3-9562-4fe8-a9d8-f2526f422905, 20.760%, 2/02/2022 +x#*
828a8b70-4665-4c9e-9714-101698f45812, 25.700%, 5/01/2024 1§x

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

1,895
2,613
1,014
2,134
357
6,393
3,526
1,044
2,868
1,117
2,310
2,572
883
2,583
7,408
1,282
3,159
727
642
578
647
1,578
18,366
1,564
159
4,586
344
1,432
5,041
5,536
798
5,500
850
5,677
3,015
2,346
10,071
2,463
2,507
4,423
2,441
456
2,152
1,699
722
2,321
5,172
7,294
5,975
3,731
10,033
1,855
6,854
7,189
1,574
239

COST

2,376
3,596
1,325
2,739
445
8,360
4,494
1,364
3,827
1,537
3,178
3,540
1,215
3,339
9,630
1,657
3,837
959
837
742
862
2,063
25,274
2,153
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6,311
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1,970
6,937
7,619
981
6,828
1,108
7,812
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2,911
13,859
3,200
3,267
5,746
3,182
526
2,962
2,338
932
3,030
6,903
8,774
7,774
5,134
13,303
2,400
9,615
8,877
1,973
312

$

FAIR
VALUE

2,440

173
2,923
6,613
1,109

908

567
1,625

282
1,042
9,263

239

307
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Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United Kingdom - 0.09% (continued)
82d36324-edcd-4030-8fa7-445d376d5653, 22.580%, 7/17/2021 +x#" Zopa 7/29/2019 GBP 542 $ 746 $ 82
83399ee3-9091-4904-a86d-b38162d4efb7, 10.580%, 5/16/2022 +x#" Zopa 5/16/2018 GBP 7,952 10,943 1,209
834a8967-b329-4840-b136-1ad976682189, 30.540%, 7/09/2022 tx#" Zopa 7/09/2019 GBP 2,757 3,794 419
837f494e-01f2-4ed6-9ab6-5f360fb96347, 17.410%, 4/26/2024 1§x Zopa 4/23/2019 GBP 1,550 2,006 1,989
8385bdc9-5f24-426¢c-ac70-ae0df1234b43, 26.410%, 7/01/2022 tx#" Zopa 6/11/2018 GBP 826 1,137 126
83d9eebe-8f66-4a2a-b71e-530ded77011f, 14.460%, 9/17/2020 +§x#" Zopa 9/17/2019 GBP 180 224 1
848ecf27-c0f3-420a-9bd4-5b28debb14b8, 13.640%, 1/21/2024 +§x# Zopa 1/21/2020 GBP 2,590 3,378 3,298
84c17feb-2a7b-4761-9949-830b6bb74580, 13.930%, 1/28/2023 +x#" Zopa 1/28/2020 GBP 15,197 20,914 2,310
85079709-6148-403c-a318-a9f9c07c1565, 22.600%, 9/04/2022 +x#* Zopa 9/04/2019 GBP 4,827 5,900 734
85475b5a-f196-46¢7-88c1-aea16039186d, 20.630%, 2/18/2025 tx# Zopa 2/18/2020 GBP 16,263 22,381 2,472
85773169-49b2-4810-a8ce-f27bdfaf8523, 2.940%, 2/13/2023 +x#" Zopa 2/13/2018 GBP 2,285 3,174 347
85a9844e-8409-4ccc-b884-411b02fbe063, 19.930%, 3/01/2023 +§x#* Zopa 2/18/2020 GBP 1,225 1,593 235
85c3fb96-0681-40e0-830d-7e617923a4f1, 12.520%, 9/23/2024 1§x# Zopa 9/23/2019 GBP 5,112 6,357 6,476
85d17892-54ac-45¢3-bf46-df02b0f8aabe, 25.120%, 7/25/2024 tx# Zopa 7/25/2019 GBP 18,435 25,370 2,802
861cd3b5-f419-4307-b1b3-b6fe2a1cO4ce, 20.090%, 4/26/2022 tx#" Zopa 4/26/2019 GBP 8,310 11,435 1,263
8639fb88-c665-4b6f-82bf-719c8ecfOff7, 17.220%, 10/08/2024 +§x# Zopa 10/08/2019 GBP 2,272 2,776 2,908
8664d1bb-1d83-4244-89d0-a48222e6¢c7d9, 13.830%, 12/10/2021 +x#" Zopa 12/10/2018 GBP 1,008 1,266 153
868bf3ee-5635-4aac-a599-6f2308115c2c, 15.230%, 1/25/2024 x# Zopa 1/15/2020 GBP 4,559 6,274 693
869a730c-8486-4ad1-bf09-576f8d0371dc, 27.610%, 6/21/2023 tx#* Zopa 6/21/2019 GBP 2,438 3,355 371
869cc50a-1cc1-4903-bfd1-b1626d937d8f, 14.230%, 2/14/2023 tx#* Zopa 2/14/2020 GBP 4,035 5,265 613
8730c606-5217-431d-a2¢1-6f9¢c1d974291, 14.670%, 3/27/2022 tx#" Zopa 3/16/2018 GBP 5,248 7,363 798
8739560a-1353-4b7f-a2f1-01517ff6f394, 25.830%, 5/04/2022 tx#" Zopa 11/04/2019 GBP 293 377 44
87831657-a4c0-4f84-acdd-81b10e2b13d1, 26.380%, 6/27/2024 1§x Zopa 6/27/2019 GBP 1,495 1,899 1,931
87a2b808-0a3c-4d0e-alae-394e4bb8d3c4, 12.300%, 9/23/2021 tx#" Zopa 9/20/2019 GBP 946 1,302 144
87a4345b-c804-4d1b-a35¢c-77de648a3b9e, 9.550%, 1/11/2022 +x#* Zopa 1/07/2019 GBP 5,414 6,913 823
87b62303-7e6d-4c10-873e-1c1dad25e3cb, 17.450%, 7/15/2023 tx#" Zopa 7/15/2019 GBP 2,610 3,267 397
87d23df2-17b2-410f-9bda-1e38443f11de, 21.730%, 6/19/2021 +§x#* Zopa 6/19/2019 GBP 166 210 81
888383d5-8c2a-42e5-8fff-4fa13214b2c6, 8.120%, 8/06/2024 +§x# Zopa 8/06/2019 GBP 3,443 4,187 4,351
88f82d42-aa4c-490b-bff2-d55e7f96e363, 28.350%, 5/03/2021 tx#" Zopa 5/03/2018 GBP 3,951 5,437 601
8905125b-54a0-4eff-b3dc-6497adefa7b5, 4.910%, 10/24/2022 +§x#" Zopa 10/24/2017 GBP 977 1,283 1,237
896b92c0-7d51-4734-bd18-0396e786bf8c, 27.660%, 10/22/2023 tx# Zopa 10/22/2019 GBP 7,916 10,212 1,203
8970c186-0b7e-42a8-a6f5-33483723704f, 16.630%, 1/06/2025 1§x# Zopa 1/06/2020 GBP 5,608 7,383 7,166
89b112c0-ed96-4742-8e79-ddab7e7e014f, 25.880%, 11/25/2022 +x#" Zopa 11/25/2019 GBP 8,615 11,116 1,310
89c515b9-9c0a-4211-8246-ba4a05a41694, 3.140%, 7/26/2024 tx# Zopa 7/26/2019 GBP 8,430 10,441 1,282
89f722c8-dae8-47fd-8e6e-915bb592d03b, 25.260%, 3/29/2022 +x# Zopa 3/08/2019 GBP 842 1,159 128
8al08acda-cfd2-4522-a482-54ab4c5bb8b5, 19.980%, 5/13/2021 tx#* Zopa 5/13/2019 GBP 455 590 69
8a0bb702-1fdd-4f8f-a33b-c79c8c336699, 24.680%, 9/17/2023 +§x# Zopa 9/17/2018 GBP 694 913 884
8a14a280-08ff-4e7b-bf27-3a4calObdd41d, 13.830%, 10/29/2022 +x#" Zopa 10/10/2018 GBP 928 1,277 141
8aaa3de7-5c¢10-48a4-836d-ac42cf79eacc, 15.340%, 2/06/2025 tx# Zopa 2/06/2020 GBP 7,098 9,173 9,067
8aaf3884-63fc-41fb-aada-c62856448bd3, 27.760%, 3/03/2022 tx#" Zopa 3/03/2020 GBP 821 1,130 125
8ab416e8-57c7-40b1-83bd-f7beed0d5cc1, 16.610%, 3/09/2024 +x# Zopa 3/09/2020 GBP 6,201 8,126 943
8adfb10b-3ad3-492a-928b-3d3fd04d4543, 18.650%, 5/18/2022 tx#" Zopa 11/18/2019 GBP 2,544 3,501 387
8aea2997-21e6-49ec-b681-fc55bc7cc91c, 15.000%, 3/20/2022 Tx# Zopa 3/20/2018 GBP 18,459 25,402 2,806
8aebabed-02c7-4105-938a-fb008d1b4408, 30.900%, 10/16/2023 +x# Zopa 10/02/2019 GBP 3,427 4,215 521
8b072f02-bb46-4ca2-8299-feda51f4bc97, 13.640%, 5/31/2024 +§x Zopa 5/31/2019 GBP 3,293 4,163 4,189
8b3c0e83-6871-4afd-98ee-3dec51006e6b, 19.600%, 3/15/2021 +x#" Zopa 3/15/2019 GBP 53 70 8
8b48116b-2592-4aab-a88c-039817f44fc0, 21.040%, 11/04/2021 tx#» Zopa 11/04/2019 GBP 1,572 2,163 239
8b4aeb6b-bd92-41b8-9d94-9bc12cc320bf, 31.000%, 2/28/2022 +x#" Zopa 2/21/2017 GBP 5,225 7,191 794
8b6cd245-e421-4236-8317-d9bf76b57e15, 20.250%, 7/01/2021 +x#" Zopa 6/20/2018 GBP 849 1,168 129
8c1ca732-debc-42d6-8006-1f72926d845d, 25.260%, 1/09/2022 +x#* Zopa 1/09/2019 GBP 1,101 1,409 167
8c7bdf4d-8241-4c74-af0b-8809f7803e20, 16.810%, 5/23/2024 +x# Zopa 5/23/2019 GBP 3,292 4,167 501
8c959d67-61cd-47ab-ac17-f06fdfdfd772, 19.330%, 10/29/2023 1x# Zopa 10/29/2019 GBP 1,835 2,360 279
8c9d8b3d-bceb-4c82-b110-32250008800b, 13.930%, 5/02/2020 t§x#" Zopa 4/11/2018 GBP 262 372 330
8cddf718-c99d-437b-abd4-9eac3e1fbdde, 26.760%, 1/21/2024 tx# Zopa 1/21/2020 GBP 3,448 4,497 524
8cf16f57-0435-49f7-84ca-e0e2eb242919, 21.730%, 6/03/2021 +8§x* Zopa 6/03/2019 GBP 133 169 167
8d2f22b8-f09f-409f-9bc6-a1786911f04c, 25.710%, 8/11/2022 tx#" Zopa 8/13/2019 GBP 3,962 4,777 602

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
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United Kingdom - 0.09% (continued)
8d78fe3b-b26e-4b94-a583-99d0399eebcb, 13.530%, 12/01/2022 +x#"
8db218b6-ffob-4bff-bed5-6df4f7ae8a78, 17.850%, 12/27/2023 +§xi#
8dc1b8e1-a09e-490b-b5d9-cabd79a79987, 26.950%, 3/01/2022 tx#"
8de5b7fd-3425-483e-9313-a8fc745d4975, 16.780%, 4/06/2023 +§x#"
8e469829-321a-4e54-b983-61e8792430fe, 31.320%, 7/10/2023 +§x#*
8e70a8f7-69ab-4967-bdd7-027ec161f74b, 22.160%, 5/08/2023 +§x#"
8e8482e1-efb5-454f-bfb1-5d89340895a8, 15.310%, 2/12/2022 tx#"
8e8bacd7-40dd-4aee-8fdd-7e57847145€0, 24.690%, 3/01/2024 +§x#
8e96f61d-f406-4ae2-abd7-01c9d57145a4, 15.470%, 9/05/2023 1§x#
8e9945e2-ecb6-4f5a-bf24-07dabc9cObdb, 24.700%, 4/02/2024 +§xi#
8ed1d435-7f42-4ca7-9943-490905b90375, 32.840%, 4/09/2022 +x#"
8ef0e3d6-c8a5-4b25-9776-81b3bebbba0f, 25.830%, 11/29/2022 tx#*
8fc7433f-b615-446b-8c9a-a418fb02bbdb, 17.870%, 3/06/2023 +§x#*
9016ecch-7700-460f-b390-ba478c6af252, 14.340%, 2/19/2022 tx#"
9022d56¢-85c0-457b-ad32-8cb82c03da3c, 19.900%, 11/29/2022 +§x#"
9026f16¢-16b4-4c3c-ab2f-777e8b83b3f9, 22.460%, 4/01/2023 tx#"
90565172-0d03-49ff-ab8e-9a2e414775a3, 16.540%, 6/27/2024 tx#
90632f64-3629-421a-a7d4-195ed6f0ff6c, 27.140%, 5/17/2023 tx#*
909fca9b-2f16-45ba-98e5-b34cc3741db9, 19.500%, 3/05/2024 1x#
90ceea79-9790-4c0b-a943-617636cc16cc, 23.320%, 2/05/2022 x#*
9152d347-2e73-4581-a430-45¢1f0a13228, 21.430%, 12/03/2022 +§x#*
9158d115-c672-47f1-ad84-feb16dcbf2a5, 17.200%, 4/05/2023 tx#"
915ec8f1-a29b-422a-b408-ba63da8ee951, 20.090%, 7/01/2021 +x#"
9168295e-70f7-4533-9ee3-14328446f830, 16.370%, 10/24/2021 tx#"
918a21b4-ad24-4d37-9285-1c4ef451f2f4, 2.940%, 6/12/2024 tx#
91f44fa3-638c-4a64-a22c-89c69ddad0a3, 16.090%, 1/30/2023 tx#"
91f71fa9-babb-4548-bc75-8d62dbda1002, 20.230%, 12/26/2019 tx#*
91fad5ee-195¢-4379-834e-2fcfc444ed65, 28.280%, 11/15/2020 +§x#A
92163a56-9e99-4e1b-9a9e-80bad5f4e4f6, 16.430%, 11/07/2024 +x#
9274426¢-f7c6-488c-ad23-46b2360d60af, 32.530%, 6/30/2022 tx#"
92779498-2333-43bf-95ad-9f8fd7da58aa, 26.100%, 11/25/2022 +x#*
92942151-1067-426d-a89b-d8b767760ab0, 19.900%, 10/07/2022 tx#"
92b68b6d-7f8e-4b80-94a9-add1dbed2789, 14.280%, 11/08/2021 x#"
92d480a6-9953-4985-ac8d-fb6b281f252e, 22.160%, 5/25/2023 +§x#"
931634a3-a50c-4ff8-b586-9782aee101ec, 31.320%, 7/19/2023 +§x#"
93540214-c352-4e4b-81cb-0a368dabd96f, 15.530%, 11/29/2024 txi#
9363fcea-f30c-4343-a559-cd9ed760c371, 7.350%, 6/17/2024 18§x#
939038c1-34dd-4c63-bbd8-2840f054aab2, 11.860%, 1/13/2023 x#*
93dde1cb-7c21-4c26-996¢-405c848a32c8, 21.730%, 6/28/2020 1§x#"
945ec460-2320-4f55-b52b-e9a156a7¢83f, 20.600%, 1/02/2022 +§x#"
948b1b6a-16e4-47fd-88f5-8b1becd1632d, 28.820%, 11/06/2022 x#"
94be06df-e4e5-4781-8f08-bf496940232a, 20.670%, 12/05/2020 tx#*
94e1e0bf-da70-4bc5-97b7-a2355569f020, 30.000%, 9/04/2021 +x#»
9555d99d-3b09-4d3d-854d-f12e1258ee18, 21.790%, 10/28/2021 tx#"
9564a14a-5c9a-4635-8cf4-830914135¢c41, 26.190%, 9/17/2022 +x#*
956bea33-c72d-443b-a19e-da3c9a6f2a6d, 23.220%, 12/01/2022 tx#*
95bf538b-c21d-438b-b1fe-7fa48257a8aa, 16.800%, 3/19/2023 tx#*
95e03393-0cb5-496a-8abd-2acf8b73c68e, 18.420%, 2/26/2024 +8§x#
95e16d3c-145a-4867-8dfe-ffc9a63884bb, 21.570%, 10/09/2022 tx#"
95f0913b-0eb8-44d4-b612-ab086ee63674, 13.430%, 6/27/2024 tx#
96447b48-3ae1-4e71-af0f-8897186948a2, 6.890%, 10/25/2023 tx#
96526e63-0a16-4bfc-a333-f3eb11453a0d, 25.360%, 8/28/2023 t§x#"
9684c84c-09f4-446-9128-bb007a1c8f1e, 23.520%, 10/31/2024 +8§x#
96966 1db-8d45-476¢-9f23-2b04109abfbb, 20.720%, 12/01/2023 tx#
96d19ea5-ec84-402c-856a-fbe311e03513, 26.010%, 10/01/2022 x#"
96d3e468-ee7e-423e-823b-651adaabc7a0, 15.450%, 9/04/2023 txi#

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

2,981

3,246
1,838
2,145
395
14,937
2,353
6,367
186
291
6,734
1,172
900
2,679
2,662
4,318
9,361
808
889
12,339
5,491
439
2,809
14,963
1,952
2,966

COST

4,027
226
3,415
1,176
298
1,360
3,796
3,484
707
4,929
950
8,982
1,043
10,132
503
1,362
20,803
13,274
30,267
1,237
128
8,774
483
4,102
2,787
17,614
34

109
12,588
2,693
5,863
3,991
2,530
2,780
495
20,556
2,950
8,273
245
367
8,658
1,613
1,239
3,687
3,663
5,561
12,883
1,050
1,085
15,670
7,037
564
3,639
19,280
2,687
3,625

$

FAIR
VALUE

453
220
398
1,057
302
648
445
3,387
730
4,777
105
992
1,014
1,179
494
168
2,490
1,466
3,343
137
125
951
55
485

656
1,423
1,030

135
1,876

835

562
3,609
2,275

297

451
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ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United Kingdom - 0.09% (continued)
96f4ealc-0f7a-48cc-82fc-7e664693531a, 12.890%, 6/26/2023 18§x#" Zopa 6/26/2018 GBP 631 $ 834 $ 801
975fd0e0-1a2e-4548-a9e7-8611deadf594, 18.500%, 6/07/2021 +x#" Zopa 6/07/2017 GBP 4,339 5,971 660
97a111a9-3223-417e-8c0e-d7ba9a34008a, 17.120%, 5/01/2023 tx#" Zopa 4/19/2018 GBP 3,596 5,039 547
97bab513e-3b2b-4782-b2ec-c96124269cb3, 16.210%, 8/30/2021 +§x#" Zopa 8/21/2019 GBP 203 246 58
982f4c88-facc-4701-8431-54e53eade8a5, 28.410%, 1/22/2021 tx#" Zopa 1/22/2018 GBP 1,606 2,209 244
9830bb9d-db16-4fe6-99de-5e089f22fd61, 25.430%, 5/01/2022 tx#" Zopa 4/17/2019 GBP 2,356 3,059 358
98daac6a-548d-4c46-9cfe-c1759a397fef, 7.130%, 4/01/2024 +x# Zopa 3/25/2019 GBP 3,309 4,366 4177
98dfcdc1-477c-42ef-9bb4-1a8cf4b78b30, 16.370%, 9/12/2021 +§x#" Zopa 9/12/2019 GBP 724 894 182
995b9bf1-48cc-416¢-a8d4-71360871fadf, 25.150%, 7/07/2024 +8§x# Zopa 6/30/2019 GBP 3,933 4,971 5,066
998eb93e-b436-46e2-9cfd-30e4f24f1ce2, 13.140%, 3/28/2024 +§x# Zopa 3/13/2019 GBP 2,380 3,156 3,030
99a055cf-d16f-4178-a418-dd4ac0b7c4d5, 22.570%, 8/01/2023 x#" Zopa 7/15/2019 GBP 7,254 9,081 1,103
99ac3748-3f08-48b6-b814-b9dfb5dbee99, 21.730%, 12/27/2020 +x#" Zopa 12/27/2018 GBP 1,023 1,407 155
9a4e73e6-14fd-4441-a9eb-caa98cd972f4, 15.420%, 6/06/2022 +x#" Zopa 6/06/2019 GBP 1,061 1,347 161
9abc182b-1bba-4f18-a50c-9f50e9117ece, 19.500%, 12/01/2023 tx# Zopa 11/13/2018 GBP 19,572 25,359 2,975
9acd8dff-b116-45ea-86d8-b3dcf1b3b4b9, 15.040%, 5/29/2024 +8§x# Zopa 5/29/2019 GBP 3,180 4,014 4,088
9ae644ab-88a6-498¢-9236-594a317838dc, 21.040%, 10/31/2021 tx#" Zopa 10/31/2019 GBP 1,268 1,643 193
9b75d74f-1794-4cce-a70e-a3fb768b3648, 18.140%, 3/01/2024 +x# Zopa 2/21/2020 GBP 1,720 2,229 261
9ba3791f-8deb-4bd4-be33-18b75e9bd5ab, 24.240%, 3/01/2023 +x#" Zopa 2/24/2020 GBP 4,185 5,409 636
9bb7520f-98b0-4889-ac20-97f987ff0930, 29.180%, 7/19/2022 +x#" Zopa 7/19/2019 GBP 4,674 6,432 710
9be4d7bb-6656-4838-83bd-c81274338e33, 17.120%, 5/07/2024 tx# Zopa 5/07/2019 GBP 14,369 19,775 2,184
9c00ab3a-5df0-4296-90c4-1199c6971684, 14.450%, 12/18/2024 tx# Zopa 12/18/2019 GBP 6,514 8,524 990
9c1a62e1-3634-4078-8a81-bf953e77e15¢, 21.730%, 1/20/2021 tx#* Zopa 1/09/2019 GBP 886 1,219 135
9c269407-a168-4d20-bf27-0abc22a39df9, 27.520%, 8/08/2023 +§x#" Zopa 8/08/2019 GBP 257 312 326
9c64fef5-0f2a-4418-8180-01ac69c4ba29, 13.890%, 2/05/2022 +x#" Zopa 1/21/2019 GBP 653 846 99
9c87e9f2-1878-48fd-83ba-95af92277444, 16.940%, 7/08/2024 tx# Zopa 7/08/2019 GBP 15,237 19,061 2,316
9cc981d0-3fa6-440d-ad0a-a781b1f77b73, 5.420%, 11/26/2023 +8§x# Zopa 11/26/2019 GBP 1,289 1,658 1,630
9cf5635d-9d1e-47f8-8905-5708979cdb02, 26.860%, 1/16/2024 +§x# Zopa 1/16/2020 GBP 1,346 1,760 1,737
9d2cccef-ce65-414a-9615-25a6d6de3399, 12.710%, 1/13/2023 tx#" Zopa 1/13/2020 GBP 2,649 3,442 403
9d47f7fb-fc6a-4c95-b327-33117bd35ee0, 21.130%, 12/01/2024 +x# Zopa 11/26/2019 GBP 17,935 23,072 2,726
9d5d98c7-8c03-4579-a629-14028ea08dfc, 16.970%, 3/29/2022 tx#" Zopa 3/29/2018 GBP 3,003 4,132 456
9d96ab4b-b41e-425d-a366-7069590d7f5a, 22.170%, 9/26/2021 +x#» Zopa 9/18/2019 GBP 5,292 6,607 804
9da055b6-58b9-423f-8835-43cad419a011, 13.940%, 6/03/2024 1x# Zopa 6/03/2019 GBP 7,308 9,258 1,111
9da85587-d6d5-4e18-9609-0683de7d23e0, 16.510%, 6/30/2023 x#" Zopa 5/14/2018 GBP 2,209 2,985 336
9da943bd-9c7a-4954-bca3-63736871bd32, 13.000%, 3/07/2023 tx#" Zopa 3/07/2018 GBP 18,081 24,882 2,749
9dc1783f-ba99-494e-b023-e03bc8f042de, 7.300%, 2/26/2025 +§x# Zopa 2/26/2020 GBP 2,383 3,075 3,006
9e0e1cf4-a317-4dd9-a817-f660e8a580cbh, 30.390%, 10/12/2021 +x#" Zopa 10/12/2018 GBP 2,901 3,993 441
9e4d031f-1480-4315-938b-5277b6281856, 32.610%, 5/03/2022 +x#* Zopa 5/03/2018 GBP 6,720 9,248 1,022
9e5e7dc4-6377-46d9-b0c0-90e60f4b96b5, 25.890%, 10/30/2023 tx# Zopa 10/28/2018 GBP 509 652 77
9ecad506-9b43-49b5-8786-d7169ed790d8, 15.100%, 11/28/2021 tx#* Zopa 11/28/2018 GBP 3,817 5,252 580
9ed8440a-9f71-4cdf-9767-995699bd831b, 29.470%, 9/09/2021 +§x#" Zopa 9/09/2019 GBP 89 110 112
9f1b75ee-e0fd-4317-bf35-3a02d8c7dd87, 13.140%, 1/23/2024 tx# Zopa 1/23/2019 GBP 8,935 12,296 1,358
9f6e7877-981e-444f-aa9f-441c2884dace, 26.270%, 7/12/2024 +§x# Zopa 7/12/2019 GBP 1,443 1,814 1,860
9f93602b-ed30-47bb-80a1-5f9640acb87b, 25.980%, 5/26/2021 +x# Zopa 5/22/2018 GBP 2,733 3,762 416
9fc7752f-bd67-439e-a996-b6435c021a7c, 15.830%, 12/05/2023 tx# Zopa 12/05/2019 GBP 10,371 14,272 1,577
9ff2375e-5901-4695-8f42-9526adc09e15, 18.030%, 2/01/2020 +x#* Zopa 1/23/2019 GBP 551 758 84
9ff68543-5580-403f-9b2e-acab18dc3bbe, 13.050%, 4/28/2024 +§x# Zopa 4/26/2019 GBP 4,831 6,249 2,764
a00ee2a8-4bef-41a3-85a0-79a7dbb5f341, 19.970%, 7/15/2024 +§x# Zopa 7/15/2019 GBP 2,218 2,777 2,845
a017d0e4-53e5-4243-bf7a-832312¢203cb, 19.210%, 11/29/2023 +§x# Zopa 11/22/2019 GBP 1,704 2,187 2,182
a04b5604-662c-4298-abdf-3fe154ccb640, 22.370%, 7/04/2022 +x#" Zopa 7/04/2017 GBP 3,039 4,182 462
a0731ff4-2969-4ae6-a261-3c6ba9e88bfc, 20.120%, 4/29/2022 +x#" Zopa 4/29/2019 GBP 11,249 15,480 1,710
a07d809e-calb-4d98-824d-d714a1c9555b, 14.200%, 5/31/2024 +8§x# Zopa 5/31/2019 GBP 2,460 3,110 3,122
a088b685-3a57-4899-9f56-e138a4d7ad85, 23.910%, 5/30/2022 tx#" Zopa 5/30/2019 GBP 1,828 2,516 278
a0c187af-4835-40d5-8e99-b473f0e1df4b, 13.610%, 7/04/2024 tx# Zopa 7/04/2019 GBP 9,156 12,600 1,392
a0ed75cc-a45d-4ded-9990-4d9bc4f74dc1, 20.460%, 5/10/2020 +§x#" Zopa 12/28/2017 GBP 607 819 147
a0faf233-62c2-4612-b4c3-334ccd3b5fbd, 15.610%, 11/28/2023 tx# Zopa 11/28/2018 GBP 6,593 8,426 1,002
a1048388-e798-4f62-b48e-b84e4349084b, 24.320%, 3/06/2023 tx#" Zopa 3/06/2020 GBP 2,278 2,969 346

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
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United Kingdom - 0.09% (continued)
a1611abd-2899-44¢5-a759-96dd59d 17195, 26.270%, 3/28/2023 tx#"
a19b4dc9-1fcc-4cd1-b562-f419ecf11519, 24.800%, 10/04/2022 +§x#"
a19cb907-a80d-446f-a221-cacbbe00b2a6, 3.240%, 9/18/2023 18§x#
alaaale1-ba63-43f9-986d-fe4cfdc45b37, 20.640%, 9/12/2024 +x#
a1c373af-féeb-4e3f-8¢18-9b7770e3aedc, 18.430%, 10/31/2023 +§x#
a1d3e67a-0b8e-4040-81ee-05aae384f893, 12.990%, 2/14/2023 1§x#*
a24993e8-d46b-46a5-a47e-377754e80ad8, 16.630%, 1/25/2025 tx#
a26651f9-67f0-4916-82a1-58ce19dce6a8, 9.360%, 1/28/2021 tx#*
a28775dc-483¢-48cf-8653-f4297524a759, 17.240%, 4/07/2024 1§x#
a2a36f07-2c66-4704-952¢-05964e9ecab5, 27.070%, 2/06/2023 +x#"
a2c6b478-6b1f-4503-9fe9-82e65eb21880, 21.450%, 12/27/2020 tx#"
a2f023bb-7fcd-4717-8891-5¢1f3c0894ad, 20.490%, 2/25/2025 tx#
a32960cd-6b7b-4f80-aba3-95e6a6a08e74, 15.890%, 11/15/2022 tx#"
a35b7306-1907-440a-9083-52052000921c, 25.480%, 1/22/2024 +x#
a378fed0-3807-44¢9-8729-3a571a251615, 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 +x#"
a3bc1954-809e-4309-957d-a305e27¢c5b34, 24.740%, 7/09/2023 +x#"
a3c11944-fd53-47ce-bf8a-7c96a6f97d00, 16.750%, 1/26/2024 +8§x#
a3d839e8-fbdb-48ce-81d5-46292a26af51, 14.190%, 6/09/2023 +§x#*
a3e0ce73-f5e0-4171-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 1+8§x#
a42308c5-614a-4f87-beb2-877a61004fd8, 28.500%, 1/27/2022 tx#"
a45c8a6f-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#"
a5724bc1-ccee-4243-b8f3-36861f5d829¢, 3.440%, 11/19/2024 tx#
a58636e0-51¢c3-403b-83fe-e4af19d872aa, 7.320%, 10/30/2022 tx#"
abb5ed3f-9d8a-42d2-9485-7abd069631ea, 11.960%, 11/04/2020 tx#"
abc3e53c-c22¢-4481-b690-9¢c277d63ee58, 14.800%, 11/25/2022 +x#"
a617bce3-fac9-48df-8d53-8fc21f5edcd3, 17.250%, 11/15/2024 +§x#
a69a45f1-bed8-4f8f-b4fe-8bc0b81f0e18, 15.860%, 9/09/2021 tx#"
abb5434f-576f-4ccc-9820-681eb3513c67, 20.320%, 8/09/2022 +§x#A
abbf531e-ae38-4059-811c-eae9fe51ec0a, 18.040%, 1/24/2024 tx#
abdfdbd3-5e9a-48ac-961e-a3aa367b6e04, 22.750%, 8/01/2022 tx#
a752877c-9bfb-442e-96bb-81f70708bb0c, 17.440%, 2/24/2022 +x#"
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 +x#"
a79f1a22-a686-4899-9cb8-798cfde18fbf, 8.120%, 7/25/2024 tx#
a7a3b639-fb5f-425b-a350-e3bb61d9627¢e, 5.440%, 8/27/2023 1§x#*
a7ad0a56-3287-4fa5-a7d0-01853142308a, 10.580%, 7/01/2022 tx#"
a7c021be-2a35-45bd-97b9-110cab703483, 23.130%, 3/28/2022 +x#"
a7c2246-4181-4d31-b909-f5dc75548f48, 24.700%, 12/02/2023 1§x#
a7c378f0-42f5-4bb5-9d99-9f69434c19af, 16.860%, 2/20/2024 18§x#
a8983e3b-85ca-40ba-8¢c8d-b7926331d4fd, 12.810%, 9/13/2023 tx#
a8e81850-0be2-4¢66-9663-d309d2b7fdf9, 27.470%, 12/18/2018 tx#"
a91ae103-1f1¢c-4970-b0e8-61c260412102, 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 1§x#
aa161b85-cb6e-4886-94c5-b8b0bc5b601¢c, 28.410%, 3/27/2022 tx#"
aa4b645f-0bb7-41d5-beac-3fd27e07039f, 20.770%, 3/20/2022 +x#"
aa659a76-d953-4ab0-aad0-bd35506544 36, 22.090%, 2/27/2023 tx#"
aa8e97df-afcc-439e-ba86-2d2cc09ce924, 20.680%, 1/22/2024 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

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

GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP

PRINCIPAL
AMOUNT

600
2,575
328
8,721
771
601
16,018
3,293
1,089
3,313
844
3,252
2,077
6,037
3,104
415
7,351
2,902
4,429
324
1,615
1,812
2,202
5,328
5,496
1,235
1,018
5,656
3,835
4,042
4,128
1,605
210
1,446
3,075
37
1,061
8,733
4,500
1,706
4,271
1,174
3,469
887
1,938
1,880
5,681
96
10,184
2,329
2,710
5,668
4,421
4,715
6,490
2,409

COST

$ 826
3,177
431
10,760
937
847
20,941
4,532
1,422
4,285
1,074
4,214
2,680
7,821
3,777
527
10,330
3,845
5,753
426
2,112
2,493
2,843
7,332
7,215
1,591
1,405
7,311
5,278
5,562
5,680
2,071
289
1,739
4,232
48
1,460
12,018
6,193
2,348
5,319
1,442
4,651
1,220
2,477
2,451
7,818
132
14,015
3,206
3,730
7,380
6,084
6,488
8,636
3,164

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 As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United Kingdom - 0.09% (continued)
aa8eb62d-b874-47b9-af44-e897926eb73c, 25.130%, 8/29/2020 t+§x#" Zopa 8/29/2019 GBP 209 $ 254  $ 60
aa98997f-256d-4f87-8e9c-7a94d2f47b47, 19.760%, 5/01/2022 tx#" Zopa 4/25/2019 GBP 3,470 4,776 528
aa9f46b3-94af-443b-a490-ff5e5e22dd3b, 3.040%, 3/05/2023 tx#" Zopa 3/05/2018 GBP 5,626 7,790 855
aaa79b4d-f4d2-4fb8-bca8-e92af6abfcce, 13.030%, 10/14/2024 tx Zopa 5/06/2019 GBP 7,624 9,965 9,739
ab36436a-2b8f-4396-8b3a-4b035ce44069, 14.160%, 1/02/2022 +x#" Zopa 1/02/2019 GBP 5,152 6,510 783
ab37e12d-34bd-45b8-9f45-f1f5e3d5be17, 25.620%, 5/02/2023 tx#" Zopa 5/02/2018 GBP 3,420 4,707 520
ab85dadf-fd20-49cb-974b-eef34e€023515, 21.040%, 11/04/2021 Tx#" Zopa 11/04/2019 GBP 729 939 111
abc822d1-d6d9-42d6-9ee7-b368c37976af, 12.780%, 10/31/2023 tx# Zopa 10/31/2018 GBP 6,900 9,495 1,049
abc8733f-bfd2-4a91-9791-0c7076b9e7cb, 16.110%, 10/19/2023 tx# Zopa 10/19/2018 GBP 14,087 19,386 2,141
abed09ed-4d44-4804-9a4c-2ddab5a5c5ad, 3.830%, 1/03/2025 tx# Zopa 1/03/2020 GBP 6,787 8,873 8,496
ac3749ef-ca80-4421-b124-a9189023275e, 3.340%, 12/31/2023 1§x# Zopa 12/17/2018 GBP 3,758 4,740 4,738
ac50c218-297e-4619-ab7a-ea9c61740a52, 19.780%, 10/29/2020 tx#" Zopa 10/29/2018 GBP 1,835 2,525 279
ac5d1b3f-d2ee-40e6-8310-dcf626975d3e, 27.070%, 6/07/2023 tx#* Zopa 6/07/2019 GBP 1,004 1,278 153
ac9d4eb9-2ea9-4eb8-940a-b9a26963e74b, 29.910%, 9/04/2021 tx#" Zopa 9/04/2019 GBP 2,908 4,002 442
aca92b55-f2e4-4050-8466-faa0f4b02c74, 15.820%, 1/26/2025 tx# Zopa 1/13/2020 GBP 5,536 7,193 841
aca9c98b-e10c-4572-94c7-123d2b2a0a9f, 17.010%, 2/18/2022 tx#" Zopa 2/18/2020 GBP 718 988 109
ace30fcf-4a09-49f4-b1d2-5becfa3191ab, 28.880%, 11/16/2022 tx#" Zopa 11/13/2019 GBP 2,228 2,864 339
ad1054ca-7681-4806-847f-c34e3d2e0fc7, 20.730%, 4/17/2020 tx#" Zopa 4/17/2018 GBP 1,023 1,408 156
ad83cale-1ac5-4c43-969f-c776ea05623e, 13.370%, 12/18/2023 1§x# Zopa 12/18/2019 GBP 2,251 2,946 2,865
ad990244-a24e-42f4-a4a6-5f9e486bb659, 24.720%, 2/19/2024 +§x# Zopa 2/19/2019 GBP 2,920 3,815 3,769
adbe2c25-37e1-4509-92d7-031add6cb816, 7.470%, 9/03/2020 18§x#" Zopa 9/03/2019 GBP 2,175 2,628 1,334
ae591582-b9e0-4505-882b-8f9a822dff82, 18.430%, 9/05/2023 1§x# Zopa 8/19/2019 GBP 780 947 996
af27f2b6-468d-474e-b775-64d0f71ec8fd, 23.730%, 9/28/2024 tx# Zopa 9/10/2019 GBP 11,861 14,646 1,803
af3d56e3-3b6e-44cd-a4f9-51371a304381, 26.020%, 6/28/2021 +x* Zopa 6/12/2017 GBP 20 27 25
af9b4127-60d2-4cc1-b5c9-49af7784fa8e, 8.300%, 11/05/2022 +x#* Zopa 11/05/2017 GBP 2,498 3,289 380
afdb414c-0d4e-47f9-8415-78a8795d18b8, 26.930%, 2/07/2022 +x#" Zopa 2/07/2020 GBP 934 1,204 142
b022b60e-0f48-4c28-9ed3-5494168332e6, 20.960%, 11/26/2024 tx# Zopa 11/26/2019 GBP 4,848 6,237 737
b05e9b20-c606-4392-b769-08a43223be2c, 2.840%, 3/01/2024 +§x# Zopa 2/07/2019 GBP 1,137 1,473 1,434
b05fb17f-02be-4e2a-8595-b57288babffc, 4.940%, 11/27/2024 tx# Zopa 11/27/2019 GBP 7,625 9,839 9,538
b06c9699-61b8-4925-858¢-760e44490ec5, 13.080%, 5/26/2022 +x#" Zopa 11/21/2019 GBP 4,746 6,531 721
b1714c75-9711-4b6e-ad0c-26f9a4de8a74, 15.090%, 10/02/2022 tx#" Zopa 10/02/2019 GBP 2,008 2,763 305
b1999930-8382-4b97-9e6a-88707f1deacd, 28.050%, 10/26/2022 +x#" Zopa 10/03/2019 GBP 3,193 3,941 485
b19d257a-1e80-4981-86ae-5070ab52ecaf, 4.040%, 2/27/2025 tx# Zopa 2/27/2020 GBP 5,866 7,562 7,336
b1c1835b-399e-4462-a351-6¢c23aeadbdc3, 13.300%, 5/10/2023 +x#" Zopa 4/17/2018 GBP 16,684 22,959 2,536
b2332c09-1850-4053-b9e9-b1ff383b2db4, 13.160%, 2/20/2024 +§x# Zopa 2/20/2019 GBP 2,600 3,394 3,305
b23ad790-e06c-4413-ad25-f369bc74e2d4, 24.700%, 3/03/2024 1x# Zopa 2/19/2019 GBP 10,227 13,364 1,655
b25677cd-3aa8-413a-a447-828b6923aedf, 29.470%, 9/06/2021 tx#" Zopa 9/04/2019 GBP 183 252 28
b26bf02d-038a-4508-afef-1790a83c7a8a, 16.930%, 8/04/2024 1x# Zopa 7/11/2019 GBP 22,521 30,992 3,424
b2998c68-bece-4869-bcfe-4f35f6fcdc56, 7.320%, 9/24/2024 +§x# Zopa 9/24/2019 GBP 5,206 6,507 6,575
b2f180ad-c34b-4827-b145-46f3299f2f76, 25.430%, 6/01/2022 +x#" Zopa 5/13/2019 GBP 2,280 2,954 347
b3519b19-6312-4413-a47e-26628f64a7f5, 15.220%, 6/10/2023 +§x#" Zopa 6/10/2019 GBP 1,068 1,356 1,358
b3523786-ae5f-405a-92b7-f3b35122db7d, 21.430%, 10/15/2022 tx#* Zopa 10/15/2019 GBP 1,598 2,199 243
b37d781a-6637-473a-8c92-633c2541d562, 27.410%, 2/24/2023 tx#* Zopa 2/19/2019 GBP 3,014 3,939 458
b37eba65-a5c6-49cd-aada-139fab4cdfe9, 17.220%, 3/05/2025 tx# Zopa 3/05/2020 GBP 9,935 12,877 1,510
b3aba3a1-b84e-42fa-83dd-78d0abcf16a5, 25.490%, 10/16/2023 +§x# Zopa 10/12/2018 GBP 776 1,021 543
b41558e7-c12c-4c0e-9d36-4c922ad2cc8a, 24.880%, 10/31/2022 tx#" Zopa 10/31/2019 GBP 3,693 4,784 561
b4281671-96c9-4471-ad91-b096d2c4cb11, 8.500%, 12/06/2018 +x#» Zopa 12/06/2017 GBP 634 873 96
b46ed9dd-cca6-4035-915b-f9daaacb94af, 19.830%, 2/26/2021 +§x#" Zopa 2/21/2019 GBP 503 656 634
b485708d-9752-4259-a591-97cdc5934770, 22.360%, 10/31/2021 1§x#*  Zopa 10/23/2019 GBP 286 369 359
b49b6a28-9469-4565-aa0d-66d4b6243b34, 18.310%, 1/27/2021 +§x#" Zopa 1/09/2017 GBP 910 1,106 1,160
b49d6a32-8fa3-41c6-834a-f6da887e9789, 17.410%, 4/28/2024 tx# Zopa 4/26/2019 GBP 2,892 3,737 440
b4d43f3f-4e06-4242-94b7-bb518a86d7d5, 25.700%, 4/22/2024 +§x# Zopa 4/16/2019 GBP 261 340 336
b4f3e57f-850c-4c9c-9d18-a49f5cd55069, 14.800%, 9/27/2022 +x#* Zopa 9/06/2018 GBP 3,225 4,169 490
b581c287-63d4-4cd9-984b-ad483d245200, 20.620%, 10/25/2020 +x#* Zopa 10/25/2017 GBP 4,096 5,637 623
b586a340-ee15-4668-8c5b-a5681c08b47d, 16.750%, 12/12/2023 +8§x# Zopa 12/12/2018 GBP 1,451 1,830 1,851
b59d6576-e41a-4ef7-ab17-dc9cfc1866a4, 23.520%, 1/27/2025 +§x# Zopa 1/27/2020 GBP 2,548 3,327 3,295

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
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United Kingdom - 0.09% (continued)
b5a64ffa-7940-402b-8852-f63ffc60bf8a, 19.290%, 11/22/2023 tx#
b5a96249-8bb8-4462-a0c0-e5dfcfb1c0d6, 25.710%, 10/31/2022 tx#A
b5b84210-26e7-4d68-95f8-f69e97e5c90b, 26.970%, 2/05/2023 +x#"
b5c9595¢-dfd9-4968-8ee4-5b449a521e6c, 14.290%, 2/05/2022 +§x#"
b62c7f3e-6d1b-4afd-9c4a-5090ed854ec?, 28.500%, 3/26/2022 +§x#"
b6370fab-4f8d-4c8d-b25d-5eff431143c4, 30.540%, 7/01/2022 tx#"
b6670dc6-9508-4f57-bdad-e40e856de36e, 27.300%, 2/20/2020 t§x#"
b67a449-8a82-498c-b3e2-fbalcf7465eb, 28.460%, 3/20/2022 tx#"
b6851b75-c187-4729-9e03-2bf4a00de2e1, 27.520%, 11/25/2023 1§x#
b68b4c49-ea20-4fa1-88e1-6bd762c10a78, 20.300%, 6/18/2022 tx#"
b6a92d12-ca58-4474-8909-14065899b007, 5.360%, 1/01/2024 +§x#
b6af15ca-0e3a-47c5-a07d-d00507e6233d, 3.440%, 11/14/2024 +§x#
b6b01a57-a1af-4033-a02e-d2efe1c0eba4, 16.590%, 7/27/2023 tx#"
b6e5f340-f5d8-434f-980c-fdb64c1814f8, 24.810%, 11/01/2024 tx#
b6f75779-453e-4239-8e96-5bdebce7aadf, 5.420%, 5/08/2024 +x#
b77dd3bc-57b3-4d97-9426-06dcacca4050, 20.480%, 7/17/2021 tx#*
b78e718a-859b-459b-bc52-d0a5ebb76030, 23.720%, 9/12/2024 x#
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#"
b82abc6c-5463-48cd-ae05-144a87789084, 16.430%, 9/10/2023 +8§x#
b85de4 1b-b610-4424-a099-580e32dd0ecO, 13.980%, 2/01/2022 tx#"
b88cce82-479c-47b0-93dd-332a32f61f27, 19.230%, 11/29/2023 tx#
b8950bcd-2a33-4aa3-9e82-cf18648f7c65, 25.260%, 4/01/2022 x#"
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 +x#"
b9e3afbf-28c2-4a47-8166-d3854d4c0581, 25.450%, 8/31/2021 tx#*
b9ee1c25-6a46-4934-811e-cb80209e685¢, 14.690%, 2/21/2025 tx#
b9f3b2b0-9b06-4490-84fc-01db69396¢9f, 25.950%, 2/05/2023 tx#"
ba2cf3eb-2c47-4e05-9936-7f5e73e53bf8, 22.310%, 9/02/2022 +x#"
ba74ce86-05a2-4df2-a781-b2071d13c60c, 12.570%, 11/08/2023 t§x#
ba8945cf-6652-4948-8e9e-713bbe2d3d50, 3.340%, 9/05/2024 +§x#
bab65ed4-0cc9-467d-a45e-25f00d6641b0, 26.350%, 5/06/2021 +§x#»
badbd6be-3360-4361-bcd4-2b05465e4278, 6.910%, 8/21/2023 +§x#*
bb5c79f0-b6a1-4258-8bcd-2e28ba9c0b39, 16.590%, 11/06/2024 +§x#
bb6278dd-0dd6-4c16-8ef1-6211a0f28da6, 25.850%, 12/20/2022 +x#"
bb88519d-3347-4fd9-8c95-46209288f906, 17.700%, 10/03/2024 tx#
bb9bfd07-60d3-4811-adb7-0aad25167f5b, 16.990%, 1/20/2024 tx#
bbadcef2-8907-43e3-a882-16fff74303bb, 20.130%, 1/25/2022 tx#"
bbc067ee-a923-4831-87c0-b49a9d1df8b4, 25.700%, 4/03/2024 +§x
bbc1ea19-78ae-472f-a950-58736¢34fd5a, 13.200%, 12/01/2022 tx#"
bbfca02d-89ae-41d1-a47d-c02b2a8caac9, 17.960%, 5/08/2023 tx#"
bc1ff1ce-3359-4353-9954-2b5410248dd2, 14.680%, 1/14/2023 tx#
bc664784-dfe6-44ac-900f-d9f77c1bdfca, 28.360%, 12/25/2022 +x#*
bc6f0197-6¢7b-410c-bb8f-6f567431ef73, 17.430%, 7/25/2024 txi#
bcbd608d-bad3-4ff3-90b2-a82f987363c9, 31.250%, 9/05/2022 +x#»
bcd5e179-8253-49bb-ae54-9a9a265ad932, 13.320%, 12/16/2023 +§x#
bcd6df37-b096-4877-ba7c-b1b70d05697f, 20.610%, 10/31/2020 tx#*
bce2b1e3-9814-46¢5-a07b-9eb0a279935a, 12.800%, 8/01/2023 +§x#"
bcf8776e-cal3a-4c59-b5ea-bb8bfbc83ee2, 24.680%, 11/21/2023 tx#
bd03e7a4-c99b-4d7c-bf9e-31153aaaae07, 14.420%, 12/18/2024 +§x#
bd631cd0-0a00-46b8-aa87-73e9bb2d741b, 25.130%, 7/01/2024 x#
bd798436-9dbc-4943-acd6-a2c4900f9a81, 30.970%, 10/15/2023 txi#

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

Semi-Annual Report

ORIGINAL

ACQUISITION DATE

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
5/20/2019
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
7/21/12017
10/28/2019
9/05/2019
11/06/2019
8/21/2018
11/06/2019
11/18/2019
10/03/2019
1/02/2020
1/15/2019
3/29/2019
11/29/2019
5/08/2019
1/07/2019
12/02/2019
7/19/2019
9/05/2019
12/16/2019
10/23/2018
8/17/2018
11/21/2018
12/18/2019
6/21/2019
10/03/2019

GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP

August 31, 2023

PRINCIPAL
AMOUNT

1,638
2,113
3,550
323
45
3,492
163
3,101
335
5,398
3,621
1,868
8,184
4,510
9,198
933
9,071
372
4,370
1,574
949
4,018
2,470
2,073
2,275

4,168
4,613
7,064
1,235
3,462
2,569
5,136
5,415
8,483
4,979
1,754
1,304
846
4,272
5,170
10,870
6,366

COST

2,103
2,908
4,885
451
57
4,414
225
4,268
432
7,429
4,577
2,405
11,262
6,206
11,705
1,285
12,483
454
6,013
2,037
1,237
5,530
3,194
2,852
3,131
957
5,955
812
1,080
2,588
5,820
4,466
1,305
1,314
1,889
192
2,614
2,722
3,387
5,145
6,061
9,721
1,609
4,764
3,536
7,068
7,451
10,586
6,852
2,341
1,680
1,079
5,878
6,766
13,852
7,857

FAIR
VALUE

249
321
540
409

58
531

15
471

1,923
187
2,563
2,709
398
634
701
1,074
1,583
526
391
781
823
1,290
757
2,232
198
1,073
649
6,625
1,652
968

(Continued)



Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United Kingdom - 0.09% (continued)
bd8bf3c2-cdf3-4750-a25d-1f782d9439bc, 27.250%, 12/14/2019 tx#* Zopa 12/14/2017 GBP 500 $ 687 $ 76
bdcf7f7c-3775-4ee8-ad99-67e6b8bb62a7, 13.640%, 5/02/2024 +§x# Zopa 5/02/2019 GBP 3,011 3,925 3,820
bdd2565d-7854-4bbb-bd8c-3db53deab5ec1, 16.190%, 5/29/2023 tx#* Zopa 5/29/2018 GBP 11,430 15,146 1,738
bdd5dbf6-44d1-4a0d-8eba-a069f1f56247, 8.300%, 12/12/2022 tx#" Zopa 12/12/2017 GBP 4,638 6,178 705
be091d69-0c3a-4dd4-9909-f71468796e7f, 18.240%, 12/04/2024 x# Zopa 12/04/2019 GBP 20,338 27,989 3,092
be1d082b-1969-42e9-a23f-0599c527¢c0f3, 26.940%, 7/20/2024 +x# Zopa 7/20/2019 GBP 3,215 4,424 489
be1ea303-d771-4e7a-b35e-7db056e64af6, 3.440%, 2/11/2023 tx#" Zopa 2/11/2019 GBP 3,712 5,108 564
be6cdc86-8fba-4182-9742-20dcc52eebe, 16.930%, 2/11/2024 +x# Zopa 2/11/2020 GBP 4,758 6,165 723
bf248ce1-0606-478f-92be-6ae2ad59a3d0, 15.120%, 3/12/2021 x#" Zopa 3/12/2020 GBP 1,110 1,527 169
bf2fa200-e165-464b-8619-bd20e63b78d5, 24.680%, 9/17/2023 tx# Zopa 9/17/2018 GBP 7,684 10,112 1,168
bf45ac1c-c268-48a2-9a90-8269327027ed, 19.600%, 4/24/2021 +x#* Zopa 5/03/2019 GBP 453 624 69
bf669dfc-cb26-4089-b1e2-d00d7c984e35, 25.520%, 10/25/2023 tx# Zopa 10/23/2018 GBP 4,072 5,287 619
bf750f58-878c-4f69-bf43-07d9c087803c, 14.590%, 12/25/2021 tx#* Zopa 6/25/2019 GBP 1,329 1,686 202
bf7665fe-f201-405f-bd94-a5895ffféba3, 26.110%, 12/05/2022 +x#" Zopa 12/05/2018 GBP 1,297 1,784 197
bf770d5d-a9af-48c1-855e-9044a8d2ecff, 17.990%, 12/06/2023 +§x# Zopa 12/06/2018 GBP 1,071 1,369 1,365
¢c11357b8-4567-47d4-90da-d23ee524c155, 23.790%, 11/25/2021 +x#" Zopa 11/25/2019 GBP 5,247 7,221 798
¢124cc32-ec20-4b70-afc2-7d37d0acf878, 26.930%, 2/12/2022 tx#* Zopa 2/12/2020 GBP 1,134 1,470 172
c185e867-a04f-4fa1-afd4-60fcf9ea22ea, 15.620%, 4/10/2023 1§x#" Zopa 4/10/2019 GBP 1,756 2,300 2,230
¢186088d-aff0-4daa-9dd5-eaa714383f14, 25.340%, 3/01/2022 +§x#" Zopa 2/27/2019 GBP 173 230 70
¢188fd3a-6a03-42dc-b1cc-70617552abd8, 25.360%, 10/30/2023 t§x# Zopa 10/30/2018 GBP 733 932 943
¢18f5830-0d5e-4cb8-be1b-7da301ae0b86, 25.590%, 7/31/2022 +x#* Zopa 6/27/2019 GBP 1,290 1,638 196
¢c196ad9f-2acf-41e3-bc59-5684aeba105d, 25.020%, 11/25/2022 tx#* Zopa 11/25/2019 GBP 2,532 3,484 385
c19a2b0e-9e17-48ee-8214-334946ad6d4e, 26.140%, 7/28/2022 t§x#" Zopa 7/19/2018 GBP 40 52 51
c1efa933-9d81-4739-a44a-99f742af6ee7?, 25.480%, 6/01/2024 tx# Zopa 5/15/2019 GBP 13,203 16,955 2,007
€233c7cc-134a-47c2-9558-7d337715e9d9, 12.400%, 12/10/2023 tx# Zopa 12/10/2018 GBP 3,057 4,207 465
€246cc65-786a-443e-83ba-40d42e098cf7, 17.350%, 7/01/2024 tx# Zopa 6/28/2019 GBP 6,868 8,680 1,044
c2484ae1-3d9c-4bcd-a567-37bc28745f16, 22.110%, 8/01/2022 +§x#" Zopa 7/10/2018 GBP 2,726 3,618 1,642
€29281be-d7¢c1-431b-89cb-cbe0f70fd023, 21.040%, 10/31/2021 +x#" Zopa 10/01/2019 GBP 1,280 1,761 195
c320a24f-65e4-494e-8a33-03e9bfd72b88, 28.190%, 2/26/2022 +x# Zopa 2/26/2020 GBP 1,962 2,700 298
¢351b573-1982-4e5f-b2ed-c9b3121005e7, 27.680%, 12/01/2020 tx#" Zopa 11/13/2017 GBP 3,435 4,727 522
€385295b-5921-4cd3-b901-daca9834d87f, 13.640%, 8/29/2020 tx#" Zopa 8/29/2019 GBP 456 556 69
c4139841-475f-4463-b8a6-1387417b59c4, 25.130%, 8/01/2024 tx# Zopa 6/22/2019 GBP 11,392 15,678 1,732
c4768d75-77a7-417e-8a31-d011cef175be, 32.610%, 4/28/2022 +x#" Zopa 4/25/2018 GBP 9,747 13,413 1,482
c487e474-ae04-47c7-b714-a081ccOba739, 22.280%, 5/17/2022 tx#" Zopa 5/17/2018 GBP 2,671 3,608 406
c4e74f05-d913-4829-9b93-dfa2e312fbb1, 20.230%, 9/25/2021 +x#* Zopa 3/25/2019 GBP 2,473 3,403 376
¢5166911-492d-4011-a264-677af040011a, 13.730%, 2/18/2023 1§x#" Zopa 2/18/2020 GBP 477 620 266
¢51f419c-3ee6-43a6-9e55-371ed875fc4b, 25.110%, 7/01/2024 +§x# Zopa 6/24/2019 GBP 3,334 4,249 4,322
c558343f-e498-404a-b3d1-b3f30e83cd71, 22.360%, 11/25/2021 +x#* Zopa 11/20/2018 GBP 1,014 1,396 154
c57f53a0-51d2-4538-9efe-3c5c64e32fda, 19.780%, 10/01/2022 +x#* Zopa 10/01/2019 GBP 417 573 63
¢59e2873-83f1-4bd7-a1bb-0a4e233acd20, 20.930%, 3/01/2022 +x#" Zopa 2/20/2020 GBP 9,130 11,760 1,388
¢5d5b0dc-f368-40a4-b3f0-cc92bb8d57a9, 16.190%, 10/07/2023 +x# Zopa 5/22/2018 GBP 18,959 26,091 2,882
c5eb8efe-0615-4c2¢c-982e-b63c107261a8, 18.430%, 8/06/2023 x#" Zopa 7/30/2019 GBP 2,383 2,897 362
¢63d0c87-ad6d-477d-97f0-b55a269f6edd, 19.550%, 11/28/2020 +§x#* Zopa 10/30/2018 GBP 790 1,004 517
c63e6624-f5f0-4bed-94be-0223052bb41b, 17.850%, 10/01/2023 1§x# Zopa 9/30/2019 GBP 735 904 936
c6ae7fd1-b28b-4bf9-9d8f-c25713652962, 19.780%, 6/03/2022 tx#" Zopa 6/03/2019 GBP 1,712 2,356 260
c6ce58df-079f-42de-b38e-a7fbefe3afdc, 13.610%, 3/10/2021 +§x#" Zopa 3/01/2019 GBP 295 391 72
c6da0d64-58aa-43eb-bb6a4-4cdf0fdfb2d9, 8.120%, 7/31/2024 +§x# Zopa 7/22/2019 GBP 1,433 1,788 1,811
€71d4358-2b0f-4ce9-a321-00319e65f633, 16.110%, 11/02/2023 1§x# Zopa 10/22/2018 GBP 2,922 3,794 3,718
c734dfd5-3f79-4561-9289-40d23997ff63, 21.420%, 3/12/2025 tx# Zopa 3/12/2020 GBP 8,640 10,885 1,313
c756ee11-a023-4eea-a0f5-a1827cf5f985, 16.840%, 1/15/2024 1x# Zopa 1/15/2019 GBP 9,862 12,706 1,499
c765ecf7-d29c-464e-a4b0-92d73e€23923, 22.160%, 4/26/2023 +8§x#* Zopa 4/26/2019 GBP 587 759 748
c7706ff0-bcd0-4988-82e0-e9ae5cbf6931, 25.260%, 1/16/2022 +§x#* Zopa 1/16/2019 GBP 1,448 1,865 1,841
¢82011b5-b10d-414e-8d7b-29623014ebeb, 21.250%, 9/20/2024 +§x# Zopa 9/20/2019 GBP 1,233 1,538 1,583
¢8581cf1-a1b0-46fb-a452-d411583f6d30, 10.590%, 5/03/2022 x#" Zopa 5/03/2018 GBP 7,816 10,756 1,188
c888ee8f-a1df-4a3e-84b3-6d29b9f7ala1, 13.860%, 9/16/2021 +§x#" Zopa 3/16/2020 GBP 675 827 850
c8d8146f-8b61-4dbe-804c-90c41084e1ba, 14.320%, 10/01/2022 +x#" Zopa 9/18/2018 GBP 13,313 18,321 2,024

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
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30

United Kingdom - 0.09% (continued)
c8d93bef-a96c-4a48-aba7-b52f6b59f37d, 14.680%, 1/17/2021 t+§x#*
c93ea463-88cc-4b61-9149-284bdab6fe79, 20.310%, 8/16/2021 +§x#A
c94ceb29-f5d0-454f-8979-87e3e672bdc6, 16.320%, 9/17/2021 tx#"
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 tx#
c9e11d50-a5e7-4547-ad05-a48ef98b2928, 5.050%, 6/11/2024 tx#
c9f9e00c-90a2-403c-b2c4-791d0c2e1718, 31.000%, 10/04/2023 tx#
ca242cd7-2b81-4ece-ad9f-4ecf1b3296a0, 24.670%, 2/23/2024 tx#
ca32fcd5-805f-405c-a249-45643ed18591, 19.330%, 11/14/2023 tx#
cabca8cc-cf33-4523-bc20-0a65816ba3f4, 30.540%, 7/03/2022 tx#"
ca7512a5-63ac-4fa7-9e5d-60c58ac444ce, 20.170%, 3/10/2021 +§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 +x#"
cbb57133-ce81-4054-830c-93f4d03e908e, 24.710%, 3/13/2024 +§x#
cbc08eb0-01eb-4e84-91d4-cfbe43ae3808, 15.510%, 11/01/2024 +x#
cbdcObbf-ddf8-40f6-a649-03f9fbe2f466, 26.100%, 10/29/2022 tx#"
cbe15041-3d05-47d6-9823-3f5d2717c61c, 7.320%, 6/07/2024 t+x#
cbee3bb4-e725-4cb3-98fa-4cc39ca3392d, 29.440%, 6/02/2022 tx#"
cc1e3959-774a-4a88-bfac-bae1c7d04a9b, 16.440%, 2/09/2023 +x#"
cc416323-119a-465¢c-ba5f-18df97cd5335, 27.520%, 7/26/2023 tx#"
cc519aae-53d5-4434-908b-576283fdfacc, 26.080%, 5/30/2022 +§x#*
cc5b3b3c-5ebc-40fa-b7f8-7ded8e39d2e7, 16.860%, 2/25/2024 tx#
cc65c0a7-5b76-4fb6-8ead-76b8ec28cb82, 20.640%, 10/04/2024 18§x#
cc67e28d-f2fc-4b23-8e3b-51bd643a05ea, 12.880%, 5/24/2023 1§x#"
ccaee914-21aa-40b6-a8a1-448a20dd4798, 25.130%, 7/08/2024 +§x#
ccc03444-6290-43dd-8d75-03bde85a3fda, 25.430%, 10/28/2022 tx#"
ccc9a1c2-0542-4233-9c11-d6afac50ce04, 12.890%, 7/05/2023 +§x#*
ccd2e2e4-586¢-4c8a-9d94-0312b7681334, 25.520%, 4/03/2024 1§x
ccf8f056-ccb7-46fe-8714-aa8845d7a5e3, 18.430%, 8/08/2023 +x#"
cd33d9cc-bf30-4ff0-a9e6-fb2bed30b060, 26.860%, 10/09/2023 tx#
cd6a6862-1918-48f0-9deb-b77b39a27ce3, 20.320%, 3/02/2023 1§x#*
cdb05698-7316-4ad9-a384-775694a6c6f2, 8.040%, 8/05/2024 +8§x#
cdcdeebb-b306-4b9f-ae84-cb83b98397d3, 5.360%, 1/31/2023 +§x#"
cded3cb1-c6d3-48b7-83da-20309886df42, 25.710%, 8/02/2022 tx#"
cdf791ab-bf36-4627-ad0b-c64444db2eba, 26.860%, 2/25/2024 tx#
ce265cfe-7ebe-4d16-a063-714e2c770d1f, 31.200%, 8/30/2022 tx#"
ceB828296-786e-4a1e-90e4-25259a1a3ced, 17.210%, 5/30/2023 +x#"
ceb43411-bb40-4ed0-84c2-a6d07bc7e4cf, 19.980%, 3/14/2021 tx#"
ced3fd69-9c26-4ad3-bc65-4aeedc07736b, 28.200%, 6/10/2023 +§x#A
ceeb2787-0ad7-4449-aa9e-0e8c2ec2c179, 12.230%, 1/22/2025 18§x#
cf0e19f7-65c2-4d42-81ac-039b67259eb2, 19.610%, 7/22/2024 18§x#
cf30c67c-f111-48df-aa38-21313a19ff9d, 13.140%, 2/25/2024 +8§x#
cf661370-4790-44f8-8ea0-3c3b6c9a395f, 23.140%, 4/01/2023 +x#*
cf8433a4-73d3-4402-a4c7-8b1877752023, 20.690%, 6/21/2022 tx#"
cf8a2365-0027-4b67-a861-e388b8451f59, 19.980%, 6/18/2021 tx#"
cfd63066-ed70-474b-9536-e7568604b981, 24.410%, 7/19/2022 tx#"
d02219a0-45a7-4640-9262-ff34754f5010, 25.990%, 4/10/2024 t§x#
d03471a4-c9a8-4f0f-8f4f-871363702d10, 21.370%, 3/06/2024 +§x#
d05665b5-dcf8-4aef-a40b-58be735f30fb, 12.460%, 9/27/2023 1§x#
d06917f6-abc1-44db-9a1b-0d3606867eda, 25.280%, 7/15/2021 tx#"
d09222eb-2365-4396-a750-c128bb404ced, 25.840%, 6/26/2022 +x#"
d09577a0-1182-4f6e-94ef-a13ae7f5df01, 12.510%, 8/30/2020 +§x#"
d0ab2e17-e5e4-45b7-90d9-e87d5a80ac29, 20.630%, 10/31/2024 +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

1/17/2020
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
10/29/2018
6/07/2019
6/20/2017
8/09/2018
7/26/2019
11/30/2018
2/25/2019
10/04/2019
5/09/2018
6/24/2019
10/28/2019
7/05/2018
4/03/2019
8/08/2019
10/09/2019
2/18/2020
7/25/2019
1/24/2019
8/02/2019
2/19/2020
8/30/2019
5/30/2019
3/13/2019
5/20/2019
1/22/2020
7/22/2019
2/20/2019
3/18/2020
6/21/2019
6/18/2019
7/19/2019
4/10/2019
3/06/2020
9/27/2018
1/15/2019
6/26/2019
8/14/2019
10/31/2019

GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP

PRINCIPAL
AMOUNT

543
700

6
5,101
2,512
2,990
15,084
3,179
4,987
1,981
3,372
100
7,760
3,314
1,454
2,328
4,655
5,418
4,345
5,569
744
4,398
743
384
3,282
3,908
352
3,086
3,112
655
2,174
8,713
4,211
241
1,436
1,742
5,172
4,760
3,908
6,544
2,506
232
4,877
1,120
2,860
1,171
4,417
1,372
1,196
1,184
1,013
480
772
6,186
74
12,680

COST

$ 707
890

9
6,381
3,262
3,909
20,757
3,922
6,451
2,551
4,223
131
10,679
4,277
1,859
2,965
6,174
7,456
5,563
7,091
942
6,052
920
489
4,300
4,822
478
3,932
4,282
866
2,862
11,990
5,141
313
1,788
2,275
7,117
6,152
4,755
8,253
3,448
295
6,406
1,397
3,734
1,356
5,628
1,888
1,495
1,550
1,320
626
995
7,850
89
17,450

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

682

3,978
473
830

2,784

1,324
640
146

1,815

2,204
786
724
594
995
381
295

6,177

1,438
882
178
671
209
182

1,623

1,289
611
17
940

30

1,928

(Continued)



Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United Kingdom - 0.09% (continued)
d0c95d0d-6ad7-4f61-9d2c-€522d2bf88ff, 24.680%, 7/27/2023 +x#" Zopa 7/18/2018 GBP 7904 $ 10,338 $ 1,202
dOebce66-8768-450b-a9ed-7f50d2d17d40, 31.050%, 3/03/2024 +§x# Zopa 3/03/2020 GBP 623 798 803
d0e98e37-c6f4-41db-a8b9-b56f30e06c31, 21.600%, 2/21/2022 +x#* Zopa 2/21/2020 GBP 1,166 1,511 177
d1123e7a-e5a0-4107-80b8-e7dce27171c1, 14.480%, 11/26/2021 +x#" Zopa 12/10/2017 GBP 689 949 105
d131dabc-055f-438b-893c-33¢28d024053, 23.620%, 4/04/2023 tx#* Zopa 4/04/2019 GBP 634 873 96
d15012f4-3be7-43b0-9ac8-b13dff7a6d2a, 25.880%, 10/28/2022 tx#" Zopa 10/28/2019 GBP 6,836 8,792 1,039
d15e3451-93c3-4db8-b2e0-27ffcfb3bd66, 7.340%, 10/03/2024 tx# Zopa 10/03/2019 GBP 4,801 5,925 730
d1615995-bad42-41bc-ad9c-2e46e65fdafc, 14.460%, 11/26/2020 tx#* Zopa 11/26/2019 GBP 489 673 74
d17b063a-4791-43e2-8d7a-1a15974f5d45, 24.680%, 2/21/2024 +x# Zopa 2/21/2019 GBP 4,476 5,835 680
d1885d08-ad93-4a72-880e-26675c87c9c5, 19.250%, 10/17/2024 t+8§x# Zopa 10/17/2019 GBP 1,722 2,217 2,209
d240fbf5-24ff-43e8-a715-cccO0abd6cf88, 29.040%, 8/01/2021 +x#” Zopa 7/24/2019 GBP 978 1,221 149
d2ca0f54-a7e3-4113-a6f3-faebd22d57e8, 14.740%, 2/26/2023 1§x#" Zopa 2/26/2020 GBP 353 455 447
d3133732-feb4-420e-bd00-6bbfae0105f3, 6.600%, 3/06/2024 +§x# Zopa 3/06/2019 GBP 2,841 3,744 3,579
d335a811-688b-41b8-8238-853554cf8d4c, 14.460%, 4/02/2021 18§x#" Zopa 4/02/2020 GBP 293 363 170
d34414a2-cca7-4ba8-895f-d2a7061e9ebb, 4.940%, 11/04/2023 t§x# Zopa 11/04/2019 GBP 802 1,033 1,013
d38ac88e-2c38-4361-8032-518374f6cae2, 20.090%, 4/08/2020 tx#" Zopa 4/08/2019 GBP 515 708 78
d3a32d42-6027-44b8-bdd3-b3301deef729, 28.030%, 4/15/2023 +x#* Zopa 4/15/2019 GBP 3,711 5,108 564
d3ab0c3a-8082-41dd-ae70-7c9921ba677f, 20.710%, 2/01/2024 tx# Zopa 2/10/2020 GBP 6,900 8,909 1,049
d3fd01e2-be9d-441e-8cd2-ae4b48957a63, 20.790%, 9/20/2022 +x#" Zopa 9/20/2019 GBP 2,289 2,854 348
d4465ef6-6efa-4200-bbd8-83eb508bb887, 27.180%, 6/24/2023 tx#" Zopa 6/20/2019 GBP 4,542 5,771 691
d4844353-5630-4347-b12d-d96568b46dbe, 20.760%, 6/29/2022 x#" Zopa 6/26/2019 GBP 2,704 3,432 411
d484d486-a2dd-44e1-b44f-6f0cedc00918, 26.430%, 12/01/2021 +x#" Zopa 11/14/2019 GBP 448 578 68
d4942441-c19f-45¢f-8dc8-3¢51321f9796, 22.170%, 9/10/2021 x#" Zopa 9/10/2019 GBP 985 1,356 150
d4be89cd-6bba-46ca-9a02-f6fabfcf5329, 25.500%, 9/28/2023 tx# Zopa 9/28/2018 GBP 3,000 3,910 456
d4f9eb25-00f8-44c9-88b3-c429f9c07e98, 13.900%, 11/12/2022 +x#" Zopa 11/12/2019 GBP 7,499 10,320 1,140
d59e9084-9afa-4a9a-9448-e3f084e06594, 25.260%, 4/01/2022 +x#" Zopa 4/01/2019 GBP 9,154 12,597 1,392
d5a0fa51-6e59-46bb-9eea-6e43ea124217, 29.730%, 9/03/2021 +x#» Zopa 9/03/2019 GBP 4,853 6,679 738
d5b3f15f-d905-4196-903f-2989d8ecf991, 12.510%, 7/30/2020 tx#" Zopa 7/30/2019 GBP 948 1,153 144
d601d79f-803f-46be-abdc-2494c8eee3e1, 21.730%, 4/29/2021 tx#* Zopa 4/18/2019 GBP 1,318 1,814 200
d62224db-a38f-45a8-bc21-b4770f7a20c0, 7.350%, 4/15/2024 tx# Zopa 4/15/2019 GBP 8,685 11,952 1,320
d626b09d-fde4-4e76-af37-af70a509c254, 24.900%, 10/30/2024 x# Zopa 10/23/2019 GBP 3,284 4,241 499
d65b0ef0-8cae-45df-bba9-48fe0b31497d, 13.750%, 9/25/2023 +8§x# Zopa 9/25/2019 GBP 1,484 1,834 952
d6b87ab3-a702-4244-b9bd-e74fcbb8ddab, 5.830%, 10/02/2024 +§x# Zopa 10/02/2019 GBP 2,176 2,676 2,739
d6bf4a47-e5ff-4c1a-9bfd-de3b1ebb8676, 23.500%, 11/06/2022 +§x#" Zopa 10/29/2018 GBP 1,764 2,259 2,244
d6d53659-56d1-4107-b7d3-5091bae04420, 15.530%, 11/21/2024 tx# Zopa 11/21/2019 GBP 6,117 7,894 7,852
d6f60bb3-7398-4400-9¢c61-ddcOe4b635ea, 25.530%, 9/26/2023 1§x# Zopa 9/24/2018 GBP 485 636 619
d6fe7754-a23c-494c-8668-fdd3bae26856, 15.640%, 6/07/2024 +§x# Zopa 6/07/2019 GBP 6,027 7,675 7,716
d7183b6c-8439-4def-8bab-cOaf4c1fa7d8, 14.950%, 8/09/2024 x# Zopa 8/09/2019 GBP 4,390 5,281 667
d7def9f6-ddad-4df4-b2cc-65043679eb5a, 26.430%, 8/01/2022 +x#* Zopa 7/11/2019 GBP 693 868 105
d7ea21f1-9ecb-40f0-8243-0d7579fb3c47, 18.790%, 10/01/2023 tx# Zopa 9/16/2019 GBP 4,974 6,180 756
d7eb794b-f063-4b04-8d2d-970edddab7b2, 13.330%, 8/18/2023 +§x#" Zopa 7/24/2019 GBP 3,290 4,108 4,171
d811e9d1-333b-4b12-9672-c5b4e9dbaa8c, 16.750%, 1/01/2024 tx# Zopa 12/17/2018 GBP 8,971 12,345 1,364
d815cbb5-5b14-4180-9fd9-a2e137{68d82, 2.840%, 12/20/2023 1§x# Zopa 12/20/2018 GBP 1,434 1,811 900
d8180b5d-41ec-4501-a218-d01a3a693f12, 19.720%, 4/13/2020 tx#" Zopa 4/13/2018 GBP 10,270 14,133 1,561
d81f4290-a4dc-4292-b32b-cc040029c5af, 26.860%, 10/28/2023 +8§x# Zopa 11/05/2019 GBP 425 548 550
d8271b6f-b06d-47e0-ac46-986f5ae011a7, 20.090%, 7/10/2022 tx#" Zopa 5/07/2019 GBP 2,515 3,287 382
d83022b8-afef-4e19-b842-8f2ba7e2e48d, 14.660%, 2/11/2023 +x#* Zopa 2/11/2019 GBP 9,173 12,623 1,394
d85afcb0-76ea-480d-b249-7b2150637e03, 12.960%, 12/24/2023 +x# Zopa 12/24/2018 GBP 12,211 15,532 1,856
d91d1297-2e93-47ad-b5ba-c73499c97b55, 25.820%, 2/15/2022 +x#" Zopa 2/15/2019 GBP 2,264 3,115 344
d9826f1f-dd01-465b-b2ce-1a83dalcba74, 22.020%, 1/22/2023 tx#" Zopa 1/22/2019 GBP 1,633 1,986 233
d9f2a4d5-fbdb-41d2-b187-f0a1c4582152, 27.070%, 5/05/2023 tx#* Zopa 5/14/2019 GBP 1,675 2,162 255
d9fab6a54-e05d-41c4-9b2d-cf25a036ab81, 26.930%, 11/06/2021 +x#" Zopa 11/06/2019 GBP 650 895 99
daOba5d4-4dd5-4e48-bd20-ce0962e97998, 19.550%, 1/17/2023 tx#* Zopa 1/17/2020 GBP 6,084 7,918 925
da0e85dc-c646-4142-948c-4bc19b1029f6, 26.350%, 8/12/2021 Tx#" Zopa 2/12/2020 GBP 523 678 79
da1228a0-479c-4a73-91c8-4454df2b9486, 28.350%, 3/02/2021 +§x#" Zopa 3/06/2018 GBP 410 570 519
da246207-8ecb-442c-8790-fe5d69340091, 26.560%, 11/14/2021 tx#" Zopa 11/14/2019 GBP 2,597 3,345 395

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
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United Kingdom - 0.09% (continued)
da91640e-df9c-4329-bd47-9464d44d5c74, 20.400%, 4/17/2022 +x#»
da944e96-c1c5-4daa-a437-c5b555aca51d, 22.170%, 12/15/2021 tx#"
daa518cd-b3fc-4e19-ba81-55bf0912faab, 12.800%, 9/05/2023 tx#
dab8edf5-dec6-4ae8-894a-24884b32ec47, 4.980%, 6/20/2022 +x#"
dacd0a46-ac36-450a-8725-ac75d552ad26, 24.700%, 2/02/2024 +§x#
dacef212-5942-4731-a0c1-0c72e746d6f3, 13.550%, 6/28/2024 +§xi#
dad356f8-dc33-4705-ac75-48ccb48cb56d, 25.540%, 6/25/2022 1§x#
db3e2351-b8a6-41f8-8c54-915f2e65be29, 27.660%, 10/24/2023 txi#
db51c86¢c-607e-4cd5-8212-096b4acd2e4d, 2.940%, 12/13/2022 +x#*
db7b1c94-c8fb-4cea-b804-2cf1d7c8bb86, 21.960%, 7/18/2022 tx#
db7fe665-4c7e-42c3-a9d2-01653f5645d4, 27.140%, 6/29/2023 18§x#"
dba64619-0c2d-4180-ad35-fadfébba7a9a, 25.470%, 10/31/2023 t§x#
dbb8e8cd-9f90-4d2d-932d-6608d97f381f, 20.110%, 6/01/2021 +x#"
dbb9d89c-d62b-4c2a-97¢9-158a6818242, 16.630%, 11/13/2024 t§x#
dc319366-066b-43f4-b523-294e434c574c, 24.680%, 6/08/2023 tx#*
dcbe4d28-1252-4889-b4d3-cdb1a952137c, 25.710%, 8/06/2022 tx#"
dce673c8-f667-4462-b2e3-eaf39117e402, 17.220%, 3/04/2025 tx#
dd51c0f7-a1d9-470e-b4cf-9ef3f3b9c4ce, 28.840%, 1/12/2023 tx#A
dda6507b-960d-4fef-b28c-be354536b1d3, 12.260%, 5/21/2023 +x#"
ddf0a204-347b-4c32-a412-ce27ba81416e, 17.850%, 1/17/2024 txi#
ddf4a58d-f23a-45d0-bf2c-c26f4863f010, 14.590%, 5/21/2022 tx#*
de1555a8-bf71-4d9d-babc-e8cfa8ac0670, 15.600%, 11/30/2023 tx#
de2d2f21-dfa4-4da2-b198-c4f10528538c, 6.720%, 2/07/2023 +§x#"
de4f7a34-804d-4570-abb4-6488a48cd2f6, 27.720%, 10/22/2023 txi#
de8a2f99-d154-42b9-bba7-2f2197e339fc, 25.990%, 5/29/2023 tx#"
df050d05-95a7-4a50-bd6e-7a14f6d63b2d, 7.740%, 6/25/2024 tx#
df21a292-4272-4d6a-8180-b9d40deab4b2, 16.830%, 6/05/2024 tx#
df291a0f-92e7-4ff8-b541-884587f1ad7f, 24.680%, 12/20/2023 tx#
df512d2f-8c85-416e-af63-7f140d829f99, 21.160%, 11/25/2024 +§x#
df51a7c6-8fa2-4f4b-ae15-fd6fc10a0bb4, 15.820%, 8/08/2022 tx#"
e0185229-4cd8-4587-9c05-6be55a5bdac4, 13.320%, 12/18/2023 x#
e0a1bd04-d0ef-407b-8236-5ccab960e04e, 24.680%, 8/02/2023 +§x#"
e0b00cbf-7480-496f-8d81-e880870403aa, 20.020%, 9/17/2021 +x#*
e0b70d66-9924-42b4-ba0d-b4bs1a3fabe1, 24.700%, 9/28/2023 +§xi#
e1367405-588-4419-b4ac-cb5b91a83723, 23.040%, 10/30/2024 +x#
e17016fb-25ef-4f6f-bdb4-d0b39445a0d6, 11.640%, 8/08/2021 tx#"
e1a48b73-8004-4a61-874b-f53b5bf6ecdb, 19.030%, 2/05/2024 1§x#
e1a8893c-c0fe-4f25-b891-bb123cc5027f, 22.170%, 1/31/2022 tx#"
€2275c49-dce6-4c9b-afe2-108be71e6d83, 21.960%, 11/23/2022 tx#"
e24e5fa3-1e7c-4dd6-a2c6-399680563e79, 18.310%, 1/16/2025 +§x#
e25ad52a-222-4241-98c0-b7424047f420, 8.120%, 8/09/2024 +8§x#
e2aeb108-3417-4904-9a5a-257605615a1b, 19.500%, 11/01/2023 +§x#
e2c513a8-a9dc-4e98-b8e0-e0a4dfb43c52, 14.390%, 7/13/2022 tx#*
e2d0bae7-e9a1-476b-bfed-8cb0269e8cdf, 2.940%, 9/04/2023 t§x#
e30324a2-96a8-449a-91b8-915f20da4ffa, 14.750%, 3/01/2025 +x#
e34bfa9c-1cd4-4836-balc-f85b27a73255, 20.430%, 10/14/2020 tx#»
e36b93c9-f7a6-4748-8509-f267066d5d53, 17.190%, 1/17/2025 +x#
e36e358e-b6b8-47ba-858c-04aaf91db549, 16.040%, 8/29/2023 tx#"
e3767af0-3722-495b-8eab-3f68a94cafff, 22.320%, 12/14/2021 +x#"
€385db11-df48-4398-aeee-2757d404d88b, 25.260%, 1/24/2022 tx#"
e3ab7099-1300-43db-88b5-47b72582f1¢c5, 11.240%, 9/18/2020 +§x#"
e3af9699-8f5b-40f7-acfd-e496eeded7fb, 14.790%, 7/18/2022 tx#*
e3bd0e28-8b3b-45b5-9a9b-f3abb12e1260, 16.400%, 11/08/2023 tx#
€3f91¢29-8cf8-491a-bbf9-9356€2227d10, 24.680%, 1/09/2024 t+x#
e421f769-967b-481c-bb67-a20a62149bbe, 22.170%, 7/29/2021 +x#"
€48d92be-a07f-49dc-8e18-bfcf55805¢27, 25.340%, 6/01/2022 tx#»

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

ACQUISITION DATE

4/17/2019
11/25/2019
9/05/2018
6/20/2019
1/14/2019
6/11/2019
6/17/2019
10/24/2019
12/13/2017
7/18/2018
6/21/2019
10/31/2018
6/01/2018
11/13/2019
6/08/2018
8/06/2019
3/04/2020
1/06/2020
5/04/2018
1/17/2020
5/21/2019
11/30/2018
2/07/2018
10/22/2019
5/29/2018
6/25/2019
6/07/2019
12/20/2018
11/25/2019
8/08/2019
12/18/2019
8/02/2018
9/17/2018
9/10/2018
10/28/2019
8/08/2019
2/05/2020
1/31/2020
11/13/2018
1/16/2020
8/09/2019
11/01/2018
1/13/2020
9/04/2019
2/18/2020
10/11/2018
12/31/2019
8/29/2018
12/07/2018
1/16/2019
9/18/2019
7/18/2019
11/08/2018
1/09/2019
7/29/2019
5/23/2019

GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP

August 31, 2023

PRINCIPAL
AMOUNT

2,027
2,349
3,749
8,023
3,163
4,132
74
5,281
3,426
3,226
495
1,640
350
3,493
4,874
5,386
13,459
3,641
1,645
4,892
666
15,486
199
1,791
1,430
7,476
5,715
3,841
4,104
2,098
10,372
1,677
909
1,354
7,453

1,202
7,572

657
7,094
5,160
3,402
2,396
1,683
3,364

413
4,344
7,403
8,248

712
8,021

COST

2,789
3,030
4,839
11,041
4,075
5,257
93
7,268
4,597
4,440
630
2,133
481
4,490
6,535
7,413
17,317
4,793
2,265
6,367
846
21,311
276
2,311
1,895
9,485
7,278
4,849
5,296
2,888
13,573
2,184
1,251
1,763
9,585
1,337
3,710
1,161
4,254
3,953
6,916
1,564
9,839
803
9,222
7,100
4,506
3,119
2,114
4,333
516
5,454
9,669
10,512
870
11,039

$

FAIR
VALUE

308
357
570

1,220

4,063

5,302

94
803
521
490
273

2,093

53

4,474
741
819

2,046
553
250
744
101

2,354
251

660
1,125
1,254

108
1,219

(Continued)



Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United Kingdom - 0.09% (continued)
ed4aa7009-a5ac-4bcc-8dcd-693a80cf4aal, 3.230%, 5/14/2024 +8§x# Zopa 5/14/2019 GBP 2,602 $ 3,358 % 3,266
ed4dc2eb6-81a2-4ed4-88ab-48f54f346b5f, 9.890%, 4/16/2021 tx#" Zopa 4/16/2018 GBP 3,912 5,609 595
e€59371b2-d015-41a2-a6dd-fe12187490d8, 16.120%, 6/01/2023 +x#* Zopa 5/31/2018 GBP 2,431 3,231 370
€5d4183d-4da6-40de-b0ec-18a79cc22392, 19.980%, 5/02/2021 tx#" Zopa 5/02/2019 GBP 1,485 2,043 226
e5eb0b79-4c09-4c97-acef-3e4678a18c8e, 16.410%, 8/21/2023 Tx#" Zopa 8/21/2018 GBP 7,569 9,768 1,151
ebb8clec-af6c-4488-8070-c2f680ab5957, 9.480%, 1/07/2021 +x#" Zopa 1/07/2019 GBP 2,409 3,315 366
e71128e4-c9ce-4be4-9c77-9061e07d9349, 17.200%, 7/19/2024 tx# Zopa 7/19/2019 GBP 6,090 7,614 926
€767649c-9b7b-4ea3-8040-117aeaa7d169, 20.260%, 12/01/2023 +§x# Zopa 12/06/2019 GBP 1,017 1,336 1,296
e780c15f-111f-43c7-bbce-2a6763b06719, 19.250%, 11/01/2023 tx# Zopa 10/28/2019 GBP 8,725 12,007 1,326
e78cc65a-fa82-4727-9f62-0ed0e400a505, 24.660%, 11/21/2023 tx# Zopa 11/21/2018 GBP 4,676 6,435 711
€79915c8-9973-4ec0-b495-b454e3a1echd, 28.850%, 11/19/2022 +x#" Zopa 11/12/2019 GBP 1,282 1,647 195
e7b7b4a2-c722-4a35-85d5-100e1f96a323, 20.650%, 10/01/2024 +x# Zopa 9/26/2019 GBP 11,572 14,256 1,759
e7cdb972-4304-4217-bfd7-e5cd6ecba8be, 23.760%, 9/04/2024 1§x Zopa 9/04/2019 GBP 3,262 3,988 4,192
e8036fdc-dac1-4254-8619-0b28b57fbff4, 24.680%, 8/20/2023 +§x#" Zopa 7/30/2018 GBP 374 491 476
e80eefc0-c7de-4¢c93-80d3-317560c2d952, 21.730%, 3/11/2021 tx#* Zopa 3/06/2019 GBP 438 602 67
e84fa4a8-ce40-4e54-8190-9573c06d 1115, 14.800%, 8/17/2022 tx#* Zopa 8/17/2018 GBP 6,767 8,653 1,029
e86af5dc-cbd0-4977-aaf8-82c1865c72a7, 21.040%, 11/19/2021 +x#* Zopa 10/30/2019 GBP 4,766 6,558 724
e8776ae6-5a4e-4b83-8915-b1cf92402b85, 29.180%, 3/16/2023 +x#" Zopa 3/16/2020 GBP 3,013 4,147 458
e8af1164-1823-48d7-9384-91d8685a8b56, 2.840%, 12/08/2023 1§x# Zopa 11/23/2018 GBP 2,256 2,890 2,843
e€94de847-3ef1-42ae-af78-5ebb21f3a384, 2.940%, 3/04/2024 +§x# Zopa 3/04/2019 GBP 2,674 3,523 3,367
e9b8daal-2c1e-4ecf-9bf9-951f2697595d, 23.500%, 7/01/2022 +x#" Zopa 6/12/2018 GBP 12,708 17,488 1,932
e€9bd1078-cdc4-4160-bde7-f4eb3af71fb4, 20.760%, 10/31/2021 +x#* Zopa 10/18/2016 GBP 3,932 5,411 598
€9df7219-e497-41e9-8092-5ff26718da01, 24.760%, 7/01/2022 +x#" Zopa 1/14/2020 GBP 2,410 3,139 366
€9e0c412-4d47-4c16-846e-55€93a468fcb, 12.700%, 10/31/2022 +x#* Zopa 10/31/2017 GBP 9,545 12,647 1,451
e9f49c9d-a95f-485e-82d3-6affcdec12ad, 17.730%, 9/24/2023 tx# Zopa 9/24/2019 GBP 2,479 3,411 377
ea1f2711-6743-4969-bbd3-13b5c12b2528, 32.670%, 4/13/2022 tx#" Zopa 4/09/2018 GBP 1,911 2,700 290
€a28c985-620a-4598-b5eb-1f5716e6677d, 21.720%, 2/24/2024 +8§x# Zopa 2/24/2020 GBP 542 700 690
ea3687a8-4a49-475d-aa35-395e7fed8718, 8.120%, 8/02/2024 tx# Zopa 8/02/2019 GBP 7,675 9,321 1,167
eab47742-5a48-4d6f-974e-acb67bfff669, 22.290%, 12/05/2021 tx#* Zopa 12/05/2018 GBP 1,732 2,215 263
ea74b854-f35d-4c61-8087-84f7a24e1b21, 31.290%, 9/15/2022 +x#" Zopa 8/30/2019 GBP 3,285 4,520 499
ea7a05f3-9049-47a0-b62a-c7ce33f3d4fd, 12.510%, 8/09/2020 +§x#" Zopa 8/09/2019 GBP 192 231 241
ea89ac80-db15-4006-be53-24a20e8865e2, 4.680%, 7/26/2022 Tx#" Zopa 7/20/2018 GBP 4,795 6,283 729
ea%e3ee4-d152-40cf-9b41-6494c0631b48, 4.990%, 12/05/2022 +x#» Zopa 12/05/2017 GBP 6,077 8,134 924
eada1618-0f0e-4a4a-a149-c39831055353, 9.280%, 1/15/2022 tx#" Zopa 1/15/2019 GBP 3,000 4,128 456
eb0d68c5-08bb-477b-ad5f-8f2d704261dc, 23.350%, 4/26/2023 tx#* Zopa 4/26/2019 GBP 2,257 2,917 343
eb49f89f-47c9-4bcf-8937-a4228397eaf, 9.150%, 7/25/2020 t8§x#" Zopa 7/25/2019 GBP 1,044 1,299 1,317
eb4e049a-75d2-47ce-b183-f786fc6c2699, 21.030%, 7/01/2021 x#" Zopa 6/27/2018 GBP 1,116 1,463 170
eb57df76-128d-4df4-93d4-92a81b050c68, 25.810%, 5/10/2020 +x#" Zopa 5/22/2017 GBP 6,015 8,277 914
eb6a1421-6d22-4339-b38b-ea22a571425e, 19.110%, 7/31/2021 +x#" Zopa 7/31/2017 GBP 3,571 4,914 543
ebcaa80e-9059-4f17-9db3-ac8cbbdbe44f, 21.710%, 12/28/2021 tx#" Zopa 12/03/2019 GBP 1,792 2,466 272
ec4b3394-8a1b-4473-bd78-1b58e37e3297, 21.920%, 3/29/2023 t§x#" Zopa 3/29/2019 GBP 494 643 628
ec882d79-7a3b-4c8e-86fc-bdb80b0fd17e, 16.410%, 8/24/2023 +§x#" Zopa 8/24/2018 GBP 379 487 482
ec8acb9d-6bc8-4125-bda7-9be8bdacab47, 16.660%, 4/25/2023 +8§x#* Zopa 4/06/2020 GBP 2,903 3,554 3,680
ec9dcb2e-797b-45a9-aecb-8d30e5dd94c6, 21.790%, 9/17/2021 +x#" Zopa 9/17/2019 GBP 1,004 1,255 153
ed3211f0-5749-4fe2-be26-f87e949ebf68, 24.680%, 1/28/2024 tx# Zopa 1/28/2019 GBP 7,623 10,034 1,159
ed4b98c3-74ab-448d-86e9-a7789274198c, 14.120%, 7/12/2021 tx#" Zopa 7/12/2018 GBP 2,751 3,635 418
edb9275-5341-4fdc-bbf8-c3a8c14c5abf, 29.070%, 6/01/2021 +x# Zopa 5/14/2018 GBP 2,383 3,279 362
edc6ae15-4212-4b1a-aacb-1ab7ae97d912, 27.930%, 3/05/2022 tx#" Zopa 3/05/2020 GBP 2,253 2,921 343
ee458f4b-da36-4893-a976-8ad9a43decbf, 2.940%, 11/19/2024 +§x# Zopa 11/19/2019 GBP 3,109 4,020 3,895
ee6dbe64-1431-4588-89c3-a4f73469bffd, 22.870%, 10/07/2020 tx#" Zopa 10/07/2019 GBP 442 544 67
ee7fd0dd-3c8e-45b7-8129-d17907a15425, 7.300%, 12/26/2021 +x#" Zopa 12/19/2019 GBP 5,779 7,520 878
efacf89d-906a-42a0-a739-9dd20f1aa3a4, 16.590%, 12/05/2021 +x#" Zopa 12/05/2019 GBP 278 365 42
efaf5722-d432-4958-8663-b081c21e1b54, 27.660%, 2/21/2024 1§x# Zopa 2/03/2020 GBP 2,024 2,630 2,611
efbOacde-54bf-49f6-a45f-800528366ef0, 24.990%, 5/04/2023 x#" Zopa 5/04/2018 GBP 10,798 14,615 1,641
efbbe9ac-0b46-4845-b967-e3f7ea528b22, 7.060%, 7/23/2022 +x#" Zopa 7/23/2019 GBP 3,188 3,980 485
efe1785e-77ab-4c85-8c4b-36¢b9279f2d9, 24.990%, 2/16/2021 +x#" Zopa 2/16/2017 GBP 610 761 93
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Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United Kingdom - 0.09% (continued)
f06f62c3-ealc-4282-837e-b626c168d15¢, 27.630%, 2/04/2024 +x# Zopa 2/04/2020 GBP 4809 $ 6,618 $ 731
f07a8bfa-69c0-4911-bf66-76e46¢c5aac11, 15.530%, 11/27/2024 +x# Zopa 11/22/2019 GBP 4,539 5,827 690
f099fd57-ff39-419f-bf97-a439abb34a89, 20.640%, 3/05/2025 tx# Zopa 2/19/2020 GBP 12,115 15,658 15,546
f1173a92-50af-47c5-a96f-f219166b1e5b, 15.170%, 2/20/2023 +x#" Zopa 2/20/2019 GBP 6,730 9,262 1,023
f1283f7a-6a40-46c2-beca-321a80df229d, 5.420%, 10/04/2024 tx# Zopa 10/04/2019 GBP 6,970 9,592 1,060
f12a4713-2ea2-4f2e-b8ed-c2f1979e8a26, 18.030%, 11/26/2023 tx# Zopa 11/26/2018 GBP 3,524 4,850 536
f14b571f-6f37-453a-a732-f681dad8d01c, 2.940%, 1/24/2025 t§x# Zopa 1/24/2020 GBP 3,084 4,034 3,863
f18129ac-4a60-438a-88e8-c443e471a322, 23.730%, 9/14/2024 1§x# Zopa 8/28/2019 GBP 3,381 4,129 4,366
f1878a0c-67d1-4900-b494-70bdc30a952d, 2.940%, 4/04/2024 1§x Zopa 4/04/2019 GBP 1,406 1,839 1,772
f1e28fc9-8c4a-4f59-965e-f62ac264f881, 3.340%, 10/01/2023 1§x Zopa 10/01/2019 GBP 310 382 393
f1fd7121-d2bb-45ee-9d11-864954874dc5, 26.930%, 3/05/2022 tx#* Zopa 2/19/2020 GBP 531 686 81
f25e5314-926d-49f1-b70e-031019584dab, 15.720%, 2/25/2021 tx#" Zopa 2/25/2020 GBP 5,130 6,670 780
f26aeac3-a2bc-41b6-923e-fc98c43cc146, 7.340%, 5/13/2024 +8§x Zopa 5/13/2019 GBP 1,261 1,634 1,596
f2700d2b-07e3-44a6-b370-904f65defaa0, 3.440%, 9/17/2023 +§x Zopa 9/17/2018 GBP 452 595 572
f2d214af-8162-453e-8ae6-c22904 174296, 29.040%, 4/23/2023 tx#" Zopa 4/23/2019 GBP 7,913 10,889 1,203
f325ee07-d1c0-43c8-91fb-a4f8d4194ba1, 22.370%, 3/25/2022 +§x#" Zopa 3/05/2018 GBP 236 327 88
f349f1b7-0323-4312-95a5-37¢ffd8397f7, 13.650%, 11/30/2024 +8§x# Zopa 11/27/2019 GBP 3,506 4,525 4,450
f35f7e08-abed-4f7e-82da-6de219e4345a, 21.700%, 11/30/2021 tx#" Zopa 11/06/2017 GBP 2,266 3,119 345
f385f212-ca86-4092-aa32-f688b48bd482, 22.740%, 10/23/2021 +x#" Zopa 9/16/2019 GBP 8,997 11,179 1,368
f4245718-103b-430c-88df-3edaccfd9058, 24.680%, 2/05/2024 tx# Zopa 2/05/2019 GBP 9,993 13,752 1,519
f46595d1-c47e-4d90-9392-b266047aef59, 20.430%, 8/22/2024 +x# Zopa 8/15/2019 GBP 9,637 11,550 12,321
f46642ef-617a-415c-842b-45479d93dd81, 9.990%, 7/26/2023 +§x#" Zopa 7/26/2018 GBP 2,760 3,618 3,482
f47f816d-fb97-4fab-bad7-d6e199d42d1c, 24.860%, 11/25/2024 tx# Zopa 11/25/2019 GBP 3,739 4,825 568
f4b6a165-7c7b-4e3b-a7ec-755c9a1beb4b, 19.250%, 10/31/2024 +8§x# Zopa 10/31/2019 GBP 2,372 3,070 3,031
f4c8a4b1-9889-4262-af21-bde78768c371, 31.250%, 8/27/2022 x#" Zopa 8/27/2019 GBP 910 1,118 138
f4e199ab-9264-4ae3-8878-dcd0fec659a3, 24.130%, 8/01/2024 tx# Zopa 7/30/2019 GBP 6,431 7,818 978
f530e46f-8754-48e1-bf01-30f3d196d30c, 7.730%, 6/26/2024 1§x# Zopa 6/26/2019 GBP 2,492 3,163 3,153
f59176e2-08be-47bf-9c8a-2dbec1cfeeda, 24.150%, 11/16/2024 1§x Zopa 11/27/2019 GBP 2,387 3,081 3,077
f5ae65f9-8cf6-42b1-b58c-4cf29224527f, 25.260%, 1/22/2022 +x#* Zopa 1/22/2019 GBP 2,861 3,937 435
f5afacc6-f0f1-4c53-bcb2-714e1dfebc19, 22.420%, 10/03/2020 +x#* Zopa 10/03/2019 GBP 2,930 4,032 445
f68eb741-a7ec-47cf-b871-5ca0a53e723c, 17.610%, 10/07/2023 +§x# Zopa 10/07/2019 GBP 1,004 1,235 1,277
f7433140-6b8f-4618-af3b-1aef194415b3, 25.710%, 8/05/2022 tx#" Zopa 8/05/2019 GBP 1,209 1,468 184
f776ff23-3765-4405-bd11-69153bfd9cff, 14.220%, 12/10/2023 t+8§x# Zopa 12/10/2019 GBP 1,684 2,222 2,144
f7811957-33fe-4e3c-a0d4-356cb24be3dc, 14.220%, 12/23/2023 1§x# Zopa 12/23/2019 GBP 860 1,112 1,095
f798bc41-9e66-4078-ae36-00de054bdb40, 24.690%, 11/14/2023 +8§x# Zopa 11/01/2018 GBP 1,821 2,362 2,335
f7a3305e-a397-4742-abb7-5a89ba17d996, 22.700%, 4/10/2022 1§x#" Zopa 4/10/2017 GBP 115 144 54
fra50f0e-9a1a-45cc-ba59-8b2c172813a5, 11.510%, 12/19/2022 tx#" Zopa 12/19/2019 GBP 4,434 5,765 674
frecb461-16b7-45ff-9461-a0321140eb8b, 19.150%, 3/28/2023 +§x#* Zopa 3/19/2020 GBP 201 232 255
f8219efc-0630-4cf9-9727-37943026a07 1, 24.740%, 5/13/2024 +x# Zopa 5/13/2019 GBP 4,784 6,199 727
f876b623-81c0-4bee-80a1-f20374ba3b6b, 19.640%, 3/25/2024 +§x# Zopa 3/25/2020 GBP 1,003 1,191 1,284
f87e12e6-3677-417e-b6dd-b314a90c7474, 8.680%, 5/30/2023 tx#" Zopa 5/30/2018 GBP 3,195 4,397 486
f89f1aa9-dbbb-4b15-aala-723434bbddae, 15.980%, 11/12/2023 tx# Zopa 10/29/2018 GBP 2,886 3,695 439
f8a668be-c4bf-414a-b5ce-438a3b751c9f, 30.030%, 2/28/2024 tx# Zopa 2/05/2020 GBP 9,978 12,964 1,517
f8bfe64f-81bd-413b-b0e0-1739e7bfa696, 13.440%, 3/07/2021 tx#" Zopa 3/07/2019 GBP 963 1,258 146
f90bebae-7001-4c89-9e03-b3fe54d0e867, 22.570%, 3/31/2024 +8§x# Zopa 3/31/2020 GBP 994 1,235 1,264
f915258d-322b-4f07-8819-692bdd15cda6, 20.710%, 11/11/2020 tx#* Zopa 11/11/2017 GBP 4,161 5,726 632
f94c6e0c-e245-484e-81d8-14d9e3e54190, 9.010%, 2/27/2021 tx#* Zopa 2/27/2020 GBP 1,895 2,608 288
f953ef25-7071-4c9c-8bed-21b408e38287, 25.360%, 8/06/2023 x#" Zopa 8/02/2018 GBP 3,158 4,107 480
fa300845-cbbb-464d-ac90-f9fac68fe161, 26.140%, 7/30/2022 tx#" Zopa 7/30/2018 GBP 4,391 6,042 667
fab091a8-7ae5-454c-84b3-3735a2f9b49c, 16.960%, 11/04/2023 1§x# Zopa 11/04/2019 GBP 1,112 1,432 1,413
fa5f6bc0-0291-4547-a7dc-76¢c18cb25652, 17.850%, 1/02/2024 +x# Zopa 1/02/2020 GBP 1,803 2,357 274
fabada04-e944-49fc-97bd-d3109d1314ab, 22.900%, 3/11/2022 tx#" Zopa 3/11/2020 GBP 5,251 7,226 798
fb2a7657-2cef-4538-80d7-b4d67b2e74a6, 18.430%, 8/08/2023 tx#" Zopa 8/08/2019 GBP 13,948 19,195 2,120
fb3b98b5-259a-4a1a-9bed-9626065fe88f, 29.900%, 3/30/2023 +§x#" Zopa 3/30/2020 GBP 1,035 1,285 1,323
fb943426-3aaa-4bbe-91ec-1bf216f147b3, 27.930%, 9/21/2023 tx# Zopa 9/17/2019 GBP 4,696 5,871 714
fba03ce4-da3f-4795-a8e2-79243b5731¢c1, 13.950%, 10/31/2021 tx#* Zopa 10/31/2019 GBP 1,935 2,507 294
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STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United Kingdom - 0.09% (continued)
fbba0c82-0f1e-421e-8727-a25ba114e4b1, 14.720%, 2/19/2025 tx# Zopa 2/19/2020 GBP 5752 $ 7916 $ 874
fbfd3fe3-2fc6-4f3c-b8c3-8a2323d34a17, 20.930%, 1/01/2022 tx#* Zopa 1/17/2020 GBP 3,081 4,010 468
fc5cf827-31f5-48a5-86ba-ff018547ccb3, 15.920%, 11/19/2023 +8§x# Zopa 11/19/2019 GBP 3,720 4,810 4,741
fc73fb9c-5a3f-419d-8001-f42b350bb427, 27.760%, 10/03/2021 +x#" Zopa 10/03/2019 GBP 367 453 56
fc757215-c198-47f4-80a8-59d4782e8b79, 16.510%, 7/05/2023 tx#" Zopa 7/05/2018 GBP 4,923 6,510 748
fc8eb411-5¢7b-419e-b2a6-2433721be179, 20.710%, 3/21/2024 +8§x# Zopa 3/19/2020 GBP 882 1,017 1,129
fc9a0254-c92b-45ce-af07-b68130950d2a, 19.930%, 2/18/2023 +x#* Zopa 2/18/2020 GBP 2,116 2,912 322
fcb163f5-e2a0-4015-8e63-6ecad35970a0, 24.350%, 3/14/2023 tx#" Zopa 3/14/2019 GBP 4,208 5,566 640
fcc9fc3d-463d-4d5a-8¢cb3-8b6397495338, 15.890%, 11/15/2022 +§x#A Zopa 11/10/2017 GBP 468 618 595
fce3e7ce-596e-4b6b-8c66-0a6024013954, 20.680%, 11/04/2023 txi# Zopa 11/04/2019 GBP 2,111 2,719 321
fcf4c3ba-d7ca-49cd-a923-1d94fcadf8ad, 20.630%, 9/24/2024 +§x# Zopa 9/24/2019 GBP 5,088 6,359 6,576
fcf5b6d5-9ca0-4e3e-8565-6¢1af3df9747, 20.930%, 8/25/2021 tx#A Zopa 8/16/2018 GBP 462 588 70
fd335c05-19e7-4213-ac54-e605f53d5db7, 16.030%, 11/27/2023 tx# Zopa 11/27/2018 GBP 3,393 4,670 516
fd4e29af-4c76-4d98-aa8e-a4 3faf6fdeca, 29.000%, 7/02/2021 +§x#» Zopa 7/02/2019 GBP 134 168 168
fd5b08a7-3e7b-4b71-909¢c-b13e19422dcf, 13.030%, 5/29/2024 tx# Zopa 5/29/2019 GBP 7,125 8,985 9,061
fd5c674d-b63e-4162-8d29-29fabac93748, 16.660%, 10/26/2023 +§x# Zopa 10/10/2019 GBP 2,269 2,826 2,895
fda56079-7778-43b5-88e8-1f4fb89d78e3, 17.640%, 2/25/2025 +§x# Zopa 2/10/2020 GBP 5,244 6,772 6,730
fdec2fda-ea28-4df9-952e-3e73a92bce99, 19.960%, 12/28/2020 tx#" Zopa 12/28/2018 GBP 973 1,339 148
fdf5862d-df0a-4cd2-96f8-c873b98f013d, 21.850%, 7/26/2021 tx#" Zopa 7/26/2018 GBP 6,608 9,093 1,004
fe16099e-9bdb-491c-bbb4-806ce0411e6d, 12.890%, 6/07/2023 T§x# Zopa 6/07/2018 GBP 1,432 1,922 1,816
fe18b737-10b4-4ff8-88f5-3f12b77ddcc5, 14.310%, 9/05/2022 tx#* Zopa 9/27/2018 GBP 5,785 7,566 879
fe3f5d1a-282b-4782-abfc-d771f7f99578, 27.660%, 12/07/2020 tx#* Zopa 12/07/2017 GBP 935 1,287 142
fe6f5b73-227b-4b38-92c0-6¢2f49da0199, 25.360%, 11/26/2023 tx# Zopa 11/26/2018 GBP 3,496 4,479 531
feb91aab-0bfd-4b18-944b-b626127a9a4e, 14.460%, 9/17/2020 +x#" Zopa 9/17/2019 GBP 545 681 83
fee502c3-a2a9-445b-b329-845e771f72d0, 19.730%, 11/28/2021 +x#* Zopa 11/20/2018 GBP 6,187 8,515 941
ff0a5ba8-1622-44fd-822e-77b2974d27aa, 17.350%, 3/26/2024 tx# Zopa 3/26/2019 GBP 13,690 18,839 2,081
ff136cdc-d381-4123-8e4e-c1a93976836a, 16.510%, 9/07/2023 +§x# Zopa 9/07/2018 GBP 681 880 864
ff370b35-1b0c-432a-a168-3ee23ff2e232, 4.960%, 12/21/2023 T§x# Zopa 12/21/2018 GBP 1,869 2,359 2,362
ff4608be-f7eb-40f2-a9ea-4090e0024594, 25.400%, 5/22/2022 +x#" Zopa 5/22/2019 GBP 3,625 4,588 551
ff48a180-be45-4a08-abc5-a3daaaf01aee, 4.960%, 3/25/2024 t§x# Zopa 3/14/2019 GBP 3,017 3,991 3,808
ff6403c5-71ca-4fb0-a927-42462f154755, 22.400%, 1/02/2022 Tx#" Zopa 1/02/2019 GBP 3,420 4,706 520
ff71b2eb-d684-4f48-9b7a-294fad434046, 10.550%, 7/25/2023 tx#" Zopa 7/25/2019 GBP 3,550 4,421 540

6,974,321 1,848,270
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STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 85.88%
0006-SHTE, 30.000%, 11/23/2024 tx Affirm 5/26/2023 $ 736 % 740 $ 752
000D-5TGS, 30.000%, 5/22/2025 1§x# Affirm 5/25/2023 215 214 217
000H-BIUG, 13.840%, 2/07/2025 tx Affirm 8/10/2023 727 765 762
000K-W7EO, 35.240%, 2/18/2024 1§x Affirm 8/24/2023 190 196 195
000N-DI3Y, 25.000%, 10/13/2025 tx Affirm 10/17/2022 1,795 1,905 1,864
0012-TLYE, 29.440%, 11/08/2024 tx# Affirm 5/11/2023 450 475 36
0018-23QY, 29.710%, 1/24/2023 tx#" Affirm 1/27/2022 61 62 5
0019-UVXQ, 29.670%, 7/12/2022 tx#" Affirm 4/15/2022 124 125 10
001H-L334, 27.950%, 8/24/2024 1§x Affirm 8/28/2023 1,517 1,565 1,560
0011-ID90, 23.401%, 11/10/2023 18§x# Affirm 5/15/2023 95 96 96
001K-DUQR, 29.680%, 11/28/2023 1§x Affirm 12/01/2022 118 120 121
001L-EJDO, 27.500%, 9/02/2024 18§x Affirm 9/09/2022 354 370 369
002C-NQKN, 9.800%, 5/22/2024 t§x Affirm 5/25/2023 753 776 778
002E-57HN, 15.830%, 11/03/2023 1§x Affirm 11/07/2022 177 178 177
002F-8049, 35.770%, 2/22/2024 1§x Affirm 2/27/2023 267 268 271
002G-PLX8, 32.000%, 2/27/2024 1§x Affirm 3/02/2023 524 535 539
002G-QJH7, 29.450%, 11/29/2024 1§x Affirm 6/05/2023 228 229 233
002L-XX1W, 32.000%, 8/10/2024 1§x# Affirm 8/14/2023 109 114 113
002M-B3HO, 29.590%, 10/07/2023 1§x Affirm 10/14/2022 119 120 120
002Z-1U5U, 22.530%, 2/28/2024 tx Affirm 8/31/2023 207 213 213
0033-V990, 29.600%, 12/09/2023 1§x Affirm 12/13/2021 16 16 16
0035-SGTU, 28.990%, 12/13/2023 1§x Affirm 6/16/2023 188 192 192
0035-YGAW, 4.848%, 8/26/2023 tx#"« Affirm 9/01/2022 96 92 10
003C-SJ5W, 28.000%, 5/16/2022 tx#" Affirm 11/19/2021 113 116 9
003D-Z714, 6.817%, 12/26/2023 1§x« Affirm 6/29/2023 375 368 370
003S-8UBE, 28.000%, 1/03/2024 1§x Affirm 1/06/2023 87 88 88
0042-X075, 28.950%, 6/29/2024 +§x Affirm 7/03/2023 604 630 636
0042-ZEVP, 29.000%, 12/13/2024 1§x Affirm 6/16/2023 349 366 366
0045-DKF4, 35.290%, 3/06/2024 +8§x# Affirm 3/09/2023 235 240 239
0046-0DUH, 29.500%, 12/09/2023 1§x Affirm 6/15/2023 441 449 445
004Y-IWV2, 29.490%, 3/28/2022 tx#" Affirm 12/31/2021 379 378 30
005F-2KV5, 29.810%, 2/17/2024 1§x Affirm 2/24/2023 81 83 83
0060-GNFR, 18.000%, 5/08/2025 tx Affirm 5/11/2023 568 599 598
0065-9DTT, 22.750%, 7/03/2024 1§x Affirm 7/07/2023 103 106 106
0066-LOTL, 11.000%, 8/28/2026 tx Affirm 8/31/2023 5,347 5,808 5,808
0075-UR32, 30.000%, 2/01/2024 1§x Affirm 2/06/2023 943 959 958
007N-VJL7, 33.950%, 11/24/2023 1§x Affirm 5/30/2023 450 455 457
0070-6BA8, 27.100%, 3/19/2024 1§x Affirm 9/22/2022 271 278 278
007P-XTV4, 29.660%, 7/17/2024 1§x Affirm 1/20/2023 407 418 418
007R-MRLQ, 15.730%, 12/08/2024 t§x Affirm 6/12/2023 245 246 249
007S-PB0Z, 22.750%, 1/30/2024 1§x# Affirm 8/03/2023 169 174 173
007V-D3T2, 25.000%, 10/28/2023 1§x Affirm 11/03/2022 M 112 113
008D-320B, 15.700%, 8/21/2024 1+§x Affirm 8/24/2023 147 152 151
008H-XN48, 29.640%, 11/15/2023 1§x Affirm 11/19/2021 50 50 50
0094-EL5V, 29.810%, 2/28/2023 tx#" Affirm 3/03/2022 105 103 8
009G-33M7, 29.440%, 11/08/2024 1§x Affirm 5/11/2023 367 359 364
009Q-RLK4, 35.370%, 1/03/2024 1§x Affirm 7/07/2023 175 177 176
00A1-P88K, 29.810%, 2/07/2023 tx#" Affirm 2/10/2022 233 245 19
00A7-J0OIM, 28.000%, 11/07/2023 +8§x# Affirm 11/10/2022 202 204 203
00AG-LINC, 29.510%, 6/28/2025 1§x Affirm 7/03/2023 500 532 537
00AJ-GCWS, 11.800%, 8/28/2025 tx Affirm 8/31/2023 933 997 997
00AO-0QSB, 29.710%, 1/03/2023 tx#" Affirm 1/06/2022 1,025 981 82
00AU-SYEC, 15.830%, 11/26/2022 tx#" Affirm 12/02/2021 229 240 18
00AY-3KWK, 29.000%, 12/15/2024 1§x Affirm 6/20/2023 353 355 360
00B1-9CMB, 20.111%, 2/21/2024 1§x Affirm 8/24/2023 195 201 200
00B2-G188, 27.500%, 1/12/2024 1§x Affirm 1/17/2023 85 87 87
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Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 85.88% (continued)
00B7-KISN, 29.740%, 1/28/2024 1§x Affirm 2/02/2023 $ 79 3 78 $ 80
00B8-3HOA, 29.130%, 12/28/2023 18§x Affirm 1/03/2023 75 77 77
00B9-218U, 11.770%, 12/29/2023 1§x Affirm 7/03/2023 65 66 66
00BD-E9IG, 35.380%, 6/06/2024 1§x Affirm 6/09/2023 404 397 403
00BQ-0PU1, 29.710%, 1/07/2023 x#" Affirm 1/13/2022 435 440 35
00BW-6FS0, 29.380%, 2/25/2024 tx Affirm 8/31/2023 368 379 379
00BY-LJ3V, 29.500%, 6/28/2024 1§x Affirm 7/03/2023 88 87 90
00BY-VD2A, 26.500%, 10/07/2023 1§x Affirm 10/14/2022 135 136 136
00C6-0UZ6, 29.380%, 2/22/2024 1§x Affirm 8/25/2023 276 283 282
00CD-0OA5V, 11.820%, 1/03/2024 1§x Affirm 7/07/2023 100 102 101
00CJ-3V0Z, 22.900%, 11/03/2024 1§x Affirm 5/11/2023 247 259 259
00CP-U81S, 29.810%, 2/27/2024 1§x Affirm 3/02/2023 136 137 139
00CV-7HGS, 35.360%, 8/21/2024 1§x# Affirm 8/24/2023 129 133 132
00DA-PJHF, 30.500%, 5/09/2024 1§x Affirm 5/12/2023 94 97 97
00DH-OAHS, 29.420%, 3/14/2023 tx#" Affirm 3/17/2022 123 130 10
00DI-JGV2, 29.230%, 2/01/2024 tx# Affirm 2/06/2023 146 148 121
00DJ-9NRA, 27.100%, 11/18/2023 tx# Affirm 11/25/2022 361 368 64
00DM-9UGA, 29.670%, 11/07/2023 1§x Affirm 11/10/2022 88 88 88
0ODN-AOHX, 29.550%, 8/28/2024 tx# Affirm 9/01/2022 1,145 1,204 1,223
00DN-TIMU, 23.750%, 8/28/2024 tx Affirm 8/31/2023 180 187 187
00DV-L706, 29.370%, 11/09/2023 1§x Affirm 8/14/2023 106 107 106
00DV-RV8Z, 35.000%, 2/07/2024 1§x Affirm 8/10/2023 1,716 1,661 1,634
00DY-U7UZ, 11.830%, 4/24/2024 1+§x Affirm 4/27/2023 79 81 81
00DZ-0KJR, 35.210%, 8/17/2023 1§x#" Affirm 5/22/2023 100 100 100
00E7-NCRC, 16.700%, 11/04/2023 t§x Affirm 11/10/2022 209 211 211
00EH-PCUW, 29.410%, 7/29/2024 1§x# Affirm 8/03/2023 98 98 99
00EM-NCUS8, 11.870%, 11/14/2023 1§x Affirm 11/17/2022 38 38 39
00F5-C0OC, 7.824%, 11/28/2023 tx« Affirm 8/31/2023 80 79 79
00F6-8UPC, 15.640%, 11/24/2023 1§x Affirm 5/30/2023 228 231 232
00F8-QR8B, 28.840%, 11/17/2023 1§x Affirm 5/22/2023 24 24 24
00FC-0UH3, 29.530%, 10/13/2022 tx#" Affirm 4/18/2022 134 137 11
00FC-BCW1, 27.100%, 4/19/2024 1+8§x# Affirm 10/24/2022 209 215 215
00FE-3YG1, 26.500%, 3/01/2024 tx Affirm 9/06/2022 1,867 1,914 1,902
00FF-ZTIM, 32.500%, 11/08/2023 1§x Affirm 8/11/2023 108 109 108
00FR-X5KC, 29.350%, 11/26/2023 1§x Affirm 6/02/2023 74 76 76
00FT-2NB3, 29.590%, 10/11/2023 1§x Affirm 10/14/2022 57 57 57
00FY-QB6M, 29.650%, 9/19/2023 t§x# Affirm 9/22/2022 46 46 47
00FZ-DT1Y, 35.140%, 1/03/2024 1§x Affirm 7/07/2023 292 296 294
00G1-KJZ5, 11.840%, 3/19/2024 +§x# Affirm 9/22/2022 176 179 182
00G1-SN3T, 21.900%, 2/10/2024 18§x Affirm 2/16/2023 52 53 53
00G4-69VP, 19.700%, 2/14/2024 1§x Affirm 2/17/2023 117 119 119
00GH-9LRH, 27.500%, 9/30/2022 +x#" Affirm 4/04/2022 100 103 8
00GK-HC8U, 21.900%, 7/03/2024 t§x Affirm 7/07/2023 539 557 555
00GN-YZUU, 29.500%, 4/24/2024 t§x Affirm 4/27/2023 141 138 141
00GS-1JOE, 30.000%, 8/21/2023 fx#" Affirm 2/24/2023 35 36 6
00HD-WYJF, 18.000%, 5/08/2025 tx Affirm 5/11/2023 657 692 692
00HR-NJE2, 29.500%, 8/07/2024 1§x Affirm 8/10/2023 227 239 235
00HS-QM35, 29.710%, 1/26/2023 tx#" Affirm 1/31/2022 1,710 1,743 137
0015-LTDW, 15.740%, 6/28/2025 1§x Affirm 7/03/2023 407 433 424
0018-59ZI, 28.000%, 10/06/2023 1§x Affirm 10/11/2022 31 32 31
00IA-INUZ2, 28.000%, 9/28/2024 t§x# Affirm 10/03/2022 124 130 126
00IF-NMKZ, 29.610%, 3/27/2023 tx#" Affirm 9/30/2022 48 49 4
0011-JPFS, 30.500%, 6/29/2024 1§x Affirm 7/07/2023 915 956 955
00IK-SC98, 29.000%, 11/04/2024 +8§x# Affirm 11/10/2022 343 361 360
00IM-2P9L, 29.500%, 6/29/2024 +§x Affirm 7/03/2023 457 477 482
0010-UOXA, 35.640%, 1/17/2024 18§x Affirm 1/20/2023 96 98 97
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STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND
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United States - 85.88% (continued)
001S-18G3, 15.790%, 11/07/2024 18§x
00J2-9YM4, 11.870%, 11/28/2023 t§x#
00J9-332ZW, 29.000%, 1/28/2023 tx#*
00JH-JBYO, 29.720%, 1/17/2024 tx#
00JO-4GDO, 29.380%, 9/30/2023 1§x
00JO-DH17, 18.000%, 6/13/2024 1§x
00JX-YFZM, 32.500%, 6/29/2024 1§x
00KB-1ALP, 29.640%, 5/28/2024 t§x#
00KD-I11GD, 29.500%, 6/02/2022 tx#"
00KG-OCJ7, 29.000%, 12/21/2022 tx#*
00KU-3BNY, 29.910%, 7/12/2022 tx#"
00L7-2J8Q, 29.510%, 4/11/2023 tx#"
00L8-3IR0, 29.730%, 1/14/2023 x#"
00LC-KUJV, 30.000%, 9/12/2023 1§x
OOLF-IBUY, 25.000%, 10/17/2023 tx#
00LG-TU9Z, 29.810%, 2/07/2023 tx#"
00LL-1BS2, 29.710%, 1/03/2024 tx#
00LL-V1GC, 29.130%, 12/23/2023 t§x
00LR-GFIZ, 27.450%, 11/04/2023 1§x
00LV-QKVH, 28.900%, 2/18/2024 1§x
00M4-XP30, 35.770%, 2/13/2024 1+§x
00MB-BFWW, 29.420%, 5/11/2024 1§x
00MP-CBKS3, 29.610%, 3/13/2023 tx#"
00MR-CXMQ, 30.000%, 11/08/2024 1§x
00MV-140B, 27.100%, 10/21/2024 tx
00MZ-1AOM, 15.840%, 11/04/2023 1§x
00N5-UB6V, 16.000%, 6/28/2024 1§x
00NB-E1PS, 28.990%, 2/25/2025 tx
OONN-H28L, 6.778%, 11/09/2023 18§x«
0000-GPVH, 29.620%, 12/19/2023 1t§x#
0007-K9Q8, 22.750%, 12/29/2024 1+§x
000K-5HBV, 29.440%, 12/08/2024 1t§x
0000-KQ4R, 8.295%, 9/14/2023 1+8§x«
00P2-NSWM, 29.760%, 5/24/2022 tx#"
00P7-ZKDV, 21.900%, 8/24/2024 1§x
00P8-P9Z9, 23.407%, 10/07/2022 tx#"«
00PD-YDK4, 29.620%, 12/08/2022 tx#"
00PF-EYXK, 29.490%, 2/07/2025 1§x
00PG-50CQ, 27.100%, 10/25/2025 tx
00PT-OIT4, 7.826%, 6/26/2024 t8§x«
00Q0-YQYN, 35.300%, 3/09/2024 +§x
00Q3-Z8RJ, 15.800%, 5/07/2024 +§x
00Q4-HWS55, 15.710%, 2/02/2023 tx#"
00Q4-POCC, 15.700%, 2/21/2024 t§x
00Q9-RVLO, 25.890%, 1/12/2024 1§x
00QC-90EI, 29.530%, 2/01/2024 1§x
00QE-UYNS5, 35.290%, 5/22/2024 1§x
00QH-18S3V, 29.220%, 1/18/2023 tx#"
00QQ-W50X, 22.900%, 1/03/2024 1§x
00QX-PBRR, 29.560%, 4/14/2024 t§x
00R3-YC5N, 19.900%, 10/28/2023 1§x
00R5-Z3XZ, 29.490%, 12/05/2023 1t§x
00RA-F3WO, 29.710%, 1/24/2023 tx#"
00RA-HO3U, 35.340%, 6/05/2024 t§x
0ORN-NSBO, 32.620%, 9/19/2023 1§x
00RT-5ZZJ, 11.830%, 10/11/2023 tx#

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 As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 85.88% (continued)
00RV-5M2X, 30.000%, 5/29/2024 1§x Affirm 6/02/2023 $ 718  $ 705 $ 723
00RW-EBH2, 27.100%, 11/04/2023 t§x Affirm 11/10/2022 48 48 48
00S2-G1UY, 11.770%, 5/05/2024 1§x Affirm 5/11/2023 165 167 168
00S4-FG5R, 29.730%, 1/18/2023 tx#" Affirm 1/21/2022 65 62 5
00S6-P3LA, 35.170%, 11/08/2023 1§x Affirm 5/11/2023 78 79 79
00SD-I6LF, 29.570%, 4/28/2024 tx# Affirm 11/03/2022 112 17 9
00SH-YOTS6, 29.710%, 1/13/2024 1§x Affirm 1/20/2023 120 123 122
00SK-HDDT, 22.770%, 11/22/2023 1§x Affirm 11/25/2022 60 60 61
00SL-WEVP, 29.540%, 10/24/2023 1§x Affirm 4/27/2023 28 28 29
00TG-CF8A, 29.490%, 12/29/2024 1§x Affirm 7/07/2023 306 321 322
00TW-WYAB, 22.900%, 5/28/2025 1§x Affirm 6/05/2023 501 526 531
00U4-INQW, 15.690%, 11/01/2023 1§x Affirm 8/10/2023 114 115 114
00U7-7AXU, 29.890%, 7/12/2023 tx#" Affirm 1/17/2023 32 33 2
00UK-Z4XG, 29.420%, 2/21/2024 1t§x Affirm 8/24/2023 50 52 51
OOUN-8XNN, 21.900%, 8/21/2024 1§x Affirm 8/24/2023 161 167 166
00V3-TQ92, 29.490%, 7/03/2024 1+§x Affirm 7/07/2023 64 63 63
00V4-7JUD, 29.140%, 10/28/2023 1§x Affirm 8/03/2023 53 53 54
00V6-AEBY, 29.330%, 11/08/2023 1x# Affirm 5/11/2023 82 84 14
00VO-ROK7, 11.690%, 11/30/2023 1§x Affirm 6/02/2023 41 41 42
00VP-YWCO, 29.490%, 8/25/2024 tx Affirm 8/31/2023 364 383 383
00VT-VTIP, 28.500%, 12/19/2023 1§x Affirm 12/22/2022 109 1M 111
00VU-UHWS5, 15.640%, 2/09/2024 1§x Affirm 8/14/2023 80 82 81
00WO0-ZBLYV, 29.000%, 4/21/2022 tx#" Affirm 1/27/2022 194 192 16
00W5-BO2X, 29.190%, 10/03/2023 1§x Affirm 7/07/2023 83 84 84
00W8-WXLS8, 35.250%, 2/18/2024 t§x Affirm 8/24/2023 368 374 372
00WB-M9AJ, 35.250%, 11/04/2023 1§x Affirm 8/10/2023 91 88 87
00WC-XJGO, 24.950%, 4/11/2023 tx#* Affirm 10/14/2022 189 193 15
00WD-JO1N, 29.340%, 11/08/2023 18§x Affirm 5/11/2023 130 132 132
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
00WM-8ZGM, 13.999%, 8/01/2024 1§x Affirm 8/04/2023 209 217 215
00WY-9HYW, 35.400%, 9/12/2023 1§x Affirm 6/15/2023 224 221 222
00WY-S004, 27.890%, 1/03/2024 1§x Affirm 1/06/2023 24 25 24
00X2-P6TZ, 27.500%, 12/12/2025 tx# Affirm 12/15/2022 1,188 1,265 852
00X2-V274, 29.410%, 7/28/2024 1§x Affirm 8/03/2023 98 103 104
00X4-3TKH, 29.890%, 9/06/2023 18§x# Affirm 9/09/2022 154 147 154
00XB-BFNG, 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
00XX-N5BU, 22.900%, 6/29/2024 1§x Affirm 7/03/2023 93 96 96
00Y4-GGUV, 7.916%, 10/03/2023 t8§x« Affirm 7/07/2023 216 215 215
00YF-H7VY, 22.560%, 3/28/2023 tx#" Affirm 3/31/2022 238 246 19
00YG-IS10, 7.916%, 10/03/2023 18§x« Affirm 7/07/2023 348 346 346
00YI-SFRY, 29.490%, 4/24/2024 18§x# Affirm 4/27/2023 295 275 281
00YR-4ZN4, 29.690%, 11/28/2023 1§x Affirm 12/01/2022 156 158 160
00YS-39CE, 31.500%, 7/03/2024 1§x# Affirm 7/07/2023 364 363 365
00YW-00J8, 29.420%, 2/02/2024 1§x Affirm 8/07/2023 63 64 64
00YX-AXS4, 29.640%, 5/04/2024 tx Affirm 11/10/2022 990 1,019 1,017
00ZC-7731, 29.380%, 9/29/2023 1§x Affirm 4/03/2023 36 36 37
00ZQ-NCFP, 35.260%, 2/22/2024 1§x# Affirm 8/25/2023 340 345 343
00ZT-TY0Q, 15.850%, 1/18/2024 1§x Affirm 1/23/2023 51 52 52
0100-QO2H, 22.750%, 11/23/2024 t§x# Affirm 5/26/2023 281 295 293
010C-0KRX, 30.000%, 12/15/2024 1§x Affirm 6/20/2023 323 325 329
010D-5K9P, 29.500%, 6/12/2024 1§x Affirm 6/15/2023 150 152 154
010G-S1C2, 26.500%, 11/07/2023 1§x Affirm 11/10/2022 107 108 108
0101-28FJ, 28.000%, 7/26/2023 tx#" Affirm 7/29/2022 245 257 20
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Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 85.88% (continued)
010P-0221, 30.000%, 11/22/2023 1§x Affirm 5/25/2023 $ 9 $ 100 $ 101
0111-V2E2, 5.875%, 8/23/2024 1§x« Affirm 8/28/2023 4,996 4,725 4,726
011C-HI9W, 29.620%, 12/28/2023 tx# Affirm 1/03/2023 209 205 1
011D-TY97, 29.490%, 7/03/2024 1§x Affirm 7/07/2023 1,107 1,157 1,154
011E-IPTL, 23.750%, 1/03/2024 1§x Affirm 7/07/2023 186 190 189
011M-ONCS8, 29.500%, 6/13/2025 tx# Affirm 6/16/2023 588 586 593
011W-RFS1, 8.107%, 11/01/2023 1§x« Affirm 8/07/2023 37 37 37
011Y-4FM6, 29.610%, 12/28/2023 tx# Affirm 1/03/2023 359 367 139
0122-IPWO0, 35.210%, 11/19/2023 1§x Affirm 5/25/2023 212 216 216
0127-4760, 29.680%, 11/23/2023 tx# Affirm 11/28/2022 335 342 27
012I-KJC8, 29.650%, 9/22/2023 1§x Affirm 9/26/2022 11 11 11
012K-A56R, 12.472%, 9/30/2023 1§x« Affirm 7/07/2023 1,176 1,145 1,162
012K-W9EN, 29.370%, 2/08/2024 1§x Affirm 8/11/2023 82 83 82
012L-3JC0, 29.440%, 1/03/2024 1§x Affirm 7/07/2023 61 63 62
012M-LGRC, 15.800%, 12/09/2023 tx# Affirm 12/15/2022 140 143 56
012U-VUO09, 35.280%, 5/29/2024 18§x Affirm 6/02/2023 146 144 147
012Y-R7T2, 30.000%, 12/12/2023 1§x Affirm 6/15/2023 133 135 135
012Z-TC1G, 35.280%, 7/03/2024 1§x Affirm 7/07/2023 1,033 1,029 1,034
0139-BI07, 18.000%, 2/03/2025 18§x Affirm 8/07/2023 419 441 439
013F-DVTQ, 15.730%, 12/29/2024 1§x Affirm 7/03/2023 136 142 139
013G-CFPV, 21.900%, 5/22/2024 1§x Affirm 5/25/2023 299 309 309
013J-UAHC, 29.490%, 6/09/2024 1§x Affirm 6/15/2023 358 371 372
013Y-5E2X, 29.610%, 6/20/2023 tx#" Affirm 12/23/2021 262 251 21
013Z-AN37, 15.690%, 7/03/2024 1§x Affirm 7/07/2023 552 567 565
0142-MCBY, 29.700%, 12/25/2023 tx Affirm 12/01/2022 44 44 45
0143-7ZHA, 29.140%, 12/05/2023 1§x Affirm 6/08/2023 123 125 124
0145-1ZCR, 27.100%, 12/12/2023 1§x Affirm 12/15/2022 150 152 131
0145-BELW, 29.870%, 1/28/2023 tx#" Affirm 2/03/2022 216 219 17
0149-ZHS8, 25.000%, 4/20/2024 1§x Affirm 10/24/2022 275 283 283
014J-3YTI, 35.020%, 10/03/2023 1§x Affirm 7/07/2023 104 104 103
014K-BWLI, 35.370%, 8/07/2024 tx# Affirm 8/10/2023 440 438 431
014N-9BKT, 29.810%, 2/16/2024 1§x Affirm 2/21/2023 409 418 418
014P-1X46, 29.710%, 1/26/2023 tx#" Affirm 1/31/2022 276 289 22
014R-1LRU, 31.500%, 10/28/2023 1§x Affirm 11/03/2022 67 67 68
014W-X10Q, 29.680%, 11/07/2023 1§x Affirm 11/10/2022 58 58 58
015J-52V7, 29.620%, 12/21/2022 tx#" Affirm 12/27/2021 433 441 35
0150-BPZB, 29.630%, 5/28/2024 1§x Affirm 12/01/2022 178 184 183
015U-TLOV, 29.420%, 5/29/2024 1§x Affirm 6/02/2023 454 430 440
0161-FJLW, 29.490%, 6/29/2024 1§x Affirm 7/07/2023 580 549 560
0164-35GV, 29.500%, 12/12/2023 1§x Affirm 6/15/2023 175 178 178
0161-VS8N, 29.700%, 11/28/2022 tx#" Affirm 12/03/2021 69 71 6
016Z-ZH14, 29.340%, 11/17/2023 1§x Affirm 5/22/2023 192 194 194
017J-Z4XW, 26.500%, 12/12/2023 t§x Affirm 12/15/2022 100 102 101
017N-C1HZ, 29.690%, 11/22/2022 tx#" Affirm 11/26/2021 507 531 41
017V-AGVQ, 29.210%, 1/27/2024 1§x Affirm 2/02/2023 1M 113 114
0181-G230, 11.780%, 11/08/2024 1§x Affirm 5/11/2023 398 415 413
0182-WSTO, 26.500%, 11/04/2023 1§x Affirm 11/10/2022 40 40 40
018D-GW?7V, 16.700%, 7/17/2024 1t§x Affirm 1/20/2023 244 253 253
018E-46JE, 10.840%, 4/25/2024 1§x Affirm 10/31/2022 411 422 423
018G-141P, 29.440%, 1/29/2025 1§x Affirm 8/03/2023 499 532 534
018W-1TGT, 15.820%, 5/14/2024 1+§x Affirm 11/17/2022 177 183 181
018Y-G494, 35.210%, 11/22/2023 1§x Affirm 5/25/2023 176 177 179
0196-7RNL, 29.560%, 5/03/2025 tx Affirm 5/11/2023 2,219 2,331 2,334
019A-0PK®6, 29.800%, 11/01/2023 1x# Affirm 11/04/2022 128 125 10
019A-A42H, 29.400%, 2/18/2024 1§x Affirm 8/24/2023 181 186 186
019E-DXPM, 5.741%, 5/22/2024 1§x« Affirm 5/25/2023 3,827 3,675 3,670
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STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 85.88% (continued)
019N-FZHC, 11.840%, 10/28/2025 tx Affirm 11/10/2022 $ 2,357 $ 2496 $ 2,510
019T-UR3R, 22.900%, 7/03/2024 1§x Affirm 7/07/2023 198 204 203
01A3-PZSX, 27.500%, 9/12/2023 18§x# Affirm 9/19/2022 48 48 46
01A3-YOTN, 29.530%, 4/05/2023 tx#" Affirm 4/08/2022 27 28 2
01AA-4E85, 21.900%, 12/29/2023 1§x Affirm 7/03/2023 123 126 126
01AK-LBSH, 35.380%, 12/08/2023 1§x Affirm 6/12/2023 213 208 209
01AX-00IZ, 29.400%, 2/07/2024 1§x Affirm 8/10/2023 81 83 82
01B0-JY1U, 28.000%, 1/19/2024 1§x Affirm 1/23/2023 496 506 506
01B2-GOAI, 22.900%, 5/25/2024 1§x Affirm 5/30/2023 127 131 132
01B5-ZTK9, 29.510%, 1/03/2024 1§x# Affirm 7/07/2023 51 53 43
01B7-CBEO, 22.900%, 5/10/2024 1§x Affirm 5/15/2023 106 109 109
01BH-1UZY, 29.490%, 5/09/2024 1§x Affirm 5/12/2023 1,062 1,097 1,099
01BX-L6UF, 29.500%, 5/28/2022 tx#" Affirm 12/02/2021 96 97 8
01BX-YSOD, 29.430%, 3/06/2024 1§x Affirm 3/09/2023 79 79 79
01BZ-GBS8, 29.420%, 3/07/2023 fx#" Affirm 3/10/2022 134 141 11
01CD-NBGN, 32.000%, 7/03/2024 1+8§x# Affirm 7/07/2023 93 97 97
01CT-9V60, 29.480%, 2/18/2025 t§x Affirm 8/24/2023 395 410 408
01CV-GBR®, 32.000%, 6/13/2024 1§x Affirm 6/16/2023 872 904 908
01CZ-JUIG, 15.790%, 3/22/2024 t§x Affirm 9/26/2022 291 299 299
01D0-WVS4, 6.778%, 11/23/2023 18§x« Affirm 5/26/2023 639 630 629
01D4-SWPJ, 29.650%, 11/07/2023 tx# Affirm 9/12/2022 205 207 208
01D6-Z2MT, 29.510%, 6/13/2025 tx Affirm 6/16/2023 697 694 701
01D9-70QZ, 29.610%, 12/08/2022 +x#" Affirm 12/13/2021 207 203 17
01DU-N46S, 16.700%, 1/06/2025 1x# Affirm 1/12/2023 862 931 144
01E1-SETU, 28.970%, 12/29/2023 1§x Affirm 7/03/2023 33 34 34
01E2-61QR, 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 134 138 135
01EE-EC52, 21.900%, 8/07/2024 1§x Affirm 8/10/2023 221 229 228
01EM-WZ0G, 29.380%, 2/28/2024 tx Affirm 8/31/2023 176 181 181
01EO-SK30, 15.630%, 2/28/2024 tx Affirm 8/31/2023 90 92 92
01EO-ZLD6, 29.620%, 3/22/2024 18§x Affirm 9/26/2022 380 390 391
01EP-UF5G, 24.950%, 2/10/2024 1§x Affirm 2/16/2023 105 107 107
01EU-IPV1, 29.000%, 2/13/2024 1§x Affirm 2/16/2023 648 661 661
01F5-DDVM, 29.480%, 8/07/2024 1§x Affirm 8/10/2023 188 193 191
01FD-W9V8, 28.870%, 2/22/2024 1§x Affirm 8/25/2023 75 77 76
01FF-F382, 29.790%, 2/15/2024 1§x Affirm 2/21/2023 49 49 49
01FN-2DHJ, 17.000%, 1/13/2024 1§x Affirm 1/20/2023 30 30 30
01FR-3FMB, 34.462%, 7/03/2024 1§x Affirm 7/07/2023 159 166 165
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 17 17 17
01G1-GNGG, 29.000%, 5/29/2024 1§x Affirm 6/02/2023 M 114 114
01G3-5835, 29.590%, 10/07/2023 1§x Affirm 10/14/2022 65 65 65
01G5-5Q18, 16.700%, 1/17/2024 18§x Affirm 1/20/2023 652 664 666
01G6-8AHJ, 29.420%, 1/03/2024 1§x Affirm 7/07/2023 50 51 51
01G8-YB4P, 29.020%, 9/14/2023 1§x Affirm 6/20/2023 74 74 75
01GB-XMBY, 29.620%, 12/01/2023 1§x Affirm 6/05/2023 239 242 241
01GL-OQCH, 15.640%, 11/22/2023 tx# Affirm 5/25/2023 335 336 60
01GQ-JVAT, 29.000%, 12/29/2024 +8§x# Affirm 7/07/2023 364 387 384
01GR-MWO9, 25.000%, 3/22/2024 1§x Affirm 9/26/2022 29 30 29
01GU-0BQAQ, 25.990%, 1/03/2024 1§x Affirm 1/06/2023 63 64 64
01GU-0181, 29.510%, 6/15/2025 tx Affirm 6/20/2023 1,635 1,630 1,652
01GV-UVGL, 28.990%, 1/03/2024 1§x Affirm 7/07/2023 145 146 146
01H3-913S, 29.420%, 2/28/2024 tx Affirm 8/31/2023 94 97 97
01H8-WOCP, 27.500%, 12/28/2023 1§x Affirm 1/03/2023 34 33 34
01HD-WYEQ, 29.680%, 11/22/2022 tx#" Affirm 11/26/2021 166 169 13
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United States - 85.88% (continued)
01HX-9EWV, 33.950%, 2/28/2024 tx
0111-QD2L, 35.370%, 8/21/2024 1§x
01IF-V8YR, 29.690%, 11/04/2023 1§x
011G-TNHM, 29.480%, 2/25/2025 tx
01IN-WGGD, 22.274%, 4/24/2024 t§x
011S-5UDJ, 29.390%, 2/28/2024 tx
01J6-2ZC9, 27.100%, 10/06/2024 18§x
01J9-5RUL, 29.750%, 9/28/2023 1§x
01JE-OMYF, 25.627%, 1/03/2024 1§x
01JT-0QBQ, 29.590%, 10/28/2023 1§x
01JV-6lIR, 28.930%, 5/24/2024 1§x
01JV-K9K3, 29.420%, 3/08/2023 tx#"
01K4-TOSP, 29.590%, 12/12/2023 1§x
01K8-7DK9, 35.190%, 11/10/2023 +§x
01K8-MOKK, 35.370%, 1/03/2024 1§x#
01KI-26JH, 15.700%, 6/08/2023 tx#"
01KS-1NEM, 29.430%, 1/29/2025 t§x#
01KU-016D, 29.510%, 2/28/2022 tx#"
01L0-MZ8F, 35.650%, 1/12/2024 1§x
01L4-CG56, 4.951%, 1/10/2024 t8§x«
01L8-1X9N, 25.000%, 3/19/2023 +x#"
01LA-0719, 26.500%, 5/14/2024 +§x
01LE-R5QR, 27.100%, 5/04/2024 1§x
01LG-ICHL, 29.710%, 1/11/2023 tx#"
01M5-XP3L, 30.000%, 1/04/2024 1§x
01M6-PE88, 32.500%, 8/09/2024 1§x
01MC-FI6Z, 35.380%, 5/08/2024 1§x
01MC-Z9CG, 29.000%, 2/28/2025 tx
01MG-GCMU, 22.900%, 6/12/2024 1§x
01MJ-DX5C, 27.100%, 11/01/2024 t§x
01ML-3Y1W, 29.440%, 5/28/2023 +x#"
01MS-5Z0T, 25.000%, 3/19/2024 +§xi#
01MZ-2QBN, 29.650%, 9/08/2023 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#"
01NG-XZHG, 13.840%, 2/23/2024 1§x
01NI-5L44, 15.720%, 2/21/2025 t§x
01NI-CYFG, 29.500%, 2/01/2025 1§x
010A-97H3, 29.160%, 1/24/2024 tx#
010D-6XC6, 27.830%, 12/14/2022 tx#"
010G-82Rl, 22.900%, 8/10/2024 +§x
010K-WK?2Y, 18.000%, 4/21/2024 1§x
010S-QF8F, 15.800%, 5/04/2024 1§x
010W-FKPM, 29.530%, 10/21/2023 1§x
01P7-SKQR, 15.780%, 10/11/2023 1§x
01P8-6VWI, 15.790%, 2/28/2024 1§x
01PN-9RD6, 30.000%, 5/11/2025 tx
01PN-SCAR, 35.380%, 8/28/2024 tx
01PN-V06T, 32.630%, 9/13/2023 1§x
01PZ-ATW3, 26.500%, 7/28/2024 1§x#
01Q6-THUG, 29.500%, 1/03/2025 1§x
01Q8-50KQ, 15.850%, 1/10/2024 1§x
01QJ-JIYS, 28.920%, 5/08/2024 t§x#
01QL-YKWH, 15.840%, 11/07/2023 1§x
01QN-POE3, 29.820%, 2/21/2024 1§x
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151 $ 155 $ 155
858 806 801
185 186 186
374 395 395
2,209 2,274 2,278
509 525 525
276 288 285
52 52 52
146 149 148
116 17 17
113 117 118
106 105 8
49 49 49
137 138 138
315 307 308
181 191 15
248 257 254
181 184 15
112 114 114
2,116 2,079 2,077
64 66 5
157 162 161
87 90 87
281 296 23
337 334 336
267 251 248
525 532 535
191 204 204
4,188 4,331 4,332
358 377 374
105 104 8
136 140 140
25 25 25
370 353 30
996 1,028 1,028
62 64 5
102 105 105
296 307 306
476 493 486
488 449 39
4 4 -
116 121 120
395 406 407
269 277 274
24 24 24
289 291 291
132 135 136
916 962 968
117 116 116
49 49 50
228 237 235
288 306 305
120 120 121
1,137 1,152 1,158
12 12 12
112 113 114
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United States - 85.88% (continued)
01QO0-99FT, 23.200%, 7/17/2024 tx Affirm 1/20/2023 $ 94 98 $ 95
01QW-IFXD, 30.000%, 11/19/2023 1§x Affirm 5/25/2023 219 222 222
01R0-E06M, 29.480%, 2/25/2025 tx Affirm 8/31/2023 213 212 212
01R2-368Q, 35.200%, 11/08/2023 1§x Affirm 5/11/2023 321 325 325
01R8-GBC7, 29.400%, 2/22/2024 1§x Affirm 8/25/2023 65 67 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
01RK-FXWL, 23.700%, 12/19/2023 1§x Affirm 12/22/2022 84 86 86
01RT-ZB6Z, 35.380%, 8/24/2024 1§x Affirm 8/28/2023 387 399 398
01RW-R6EX, 30.000%, 7/03/2024 1§x Affirm 7/07/2023 696 716 716
01ST-92A5, 29.560%, 11/04/2024 tx Affirm 11/10/2022 726 753 759
01SY-5S9Z, 29.320%, 11/26/2023 1§x Affirm 6/02/2023 34 35 35
01SY-MB8H, 29.640%, 12/07/2022 tx#" Affirm 12/10/2021 108 109 9
01T2-2YDB, 22.900%, 11/07/2023 1§x Affirm 8/10/2023 M 112 112
01T2-JOWK, 28.000%, 10/25/2025 tx Affirm 10/31/2022 777 836 850
01T4-2LC1, 28.000%, 10/07/2023 1§x Affirm 10/14/2022 52 52 48
01TB-C617, 20.546%, 6/29/2024 1§x Affirm 7/03/2023 353 369 371
01TH-YAOH, 11.830%, 10/11/2023 tx# Affirm 10/14/2022 203 213 16
01TT-SJE4, 29.590%, 10/11/2023 1§x Affirm 10/14/2022 173 174 175
01U0-288A, 29.300%, 11/22/2023 1§x Affirm 5/25/2023 34 35 35
01UC-FCLL, 22.900%, 1/03/2024 1§x Affirm 7/07/2023 59 60 60
01UE-WEYO0, 29.680%, 11/28/2022 tx#" Affirm 12/02/2021 135 137 1
01UL-IW3L, 22.900%, 11/22/2023 1§x Affirm 5/25/2023 54 55 55
01UN-HEFO, 29.560%, 12/05/2023 1§x Affirm 6/08/2023 57 58 57
01UP-CF6G, 33.050%, 8/23/2024 1§x Affirm 8/28/2023 568 597 596
01UR-I7CZ, 15.790%, 12/24/2022 +x#" Affirm 12/30/2021 159 162 13
01V3-A4HZ, 35.340%, 6/29/2024 1§x Affirm 7/07/2023 40 39 40
01V4-ON2J, 11.830%, 10/17/2023 1§x Affirm 10/20/2022 28 28 28
01VL-5KL7, 35.370%, 6/06/2024 1§x Affirm 6/15/2023 82 83 84
01VL-BAOG, 29.490%, 8/09/2024 1§x Affirm 8/14/2023 325 324 320
01VR-EEQL, 29.680%, 11/22/2022 tx#" Affirm 11/26/2021 344 351 28
01VS-JFEOQ, 29.650%, 6/20/2022 tx#" Affirm 12/23/2021 126 124 10
01VW-MM8W, 29.600%, 12/06/2022 x#" 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 401 405 406
01W7-OFW®, 35.650%, 1/17/2024 1§x Affirm 1/20/2023 313 315 318
01WB-U8SG, 11.870%, 11/21/2023 1+§x Affirm 11/25/2022 242 243 246
01WD-P3VV, 15.830%, 1/17/2024 1§x Affirm 1/20/2023 44 45 45
01WK-NZ1S, 29.000%, 1/27/2023 +x#" Affirm 1/31/2022 33 33 3
01WK-P4NJ, 29.460%, 1/03/2024 1§x Affirm 7/07/2023 73 74 73
01WL-17MY, 33.950%, 11/22/2024 1x Affirm 5/25/2023 1,377 1,442 1,439
01WS-89BB, 15.640%, 11/28/2023 tx Affirm 8/31/2023 695 708 708
01WV-4UHU, 33.050%, 5/11/2024 1§x Affirm 5/15/2023 294 304 305
01XF-HWHB, 29.460%, 12/12/2023 1§x Affirm 6/15/2023 65 66 66
01XL-QAST, 29.490%, 8/08/2024 1§x Affirm 8/11/2023 397 416 413
01XZ-HD1X, 29.560%, 6/15/2022 tx#" Affirm 12/20/2021 19 19 2
01Y1-49WQ, 25.000%, 9/12/2024 tx Affirm 9/19/2022 606 633 632
01Y2-LRTG, 33.050%, 12/07/2023 +8§x# Affirm 6/12/2023 132 134 134
01YG-G7EB, 29.480%, 7/25/2023 tx#" Affirm 7/28/2022 213 224 17
01YK-FMZ7, 26.500%, 10/03/2023 1§x Affirm 10/06/2022 21 21 21
01YL-K6MO, 29.480%, 8/18/2024 +§x Affirm 8/24/2023 355 368 367
01YL-Q2CQ, 29.010%, 11/18/2024 t§x# Affirm 5/22/2023 219 229 228
01YN-YFRH, 35.380%, 8/18/2024 1§x Affirm 8/24/2023 1,812 1,703 1,692
01YQ-76VK, 27.500%, 11/21/2023 1§x Affirm 11/25/2022 110 110 112
01YT-EJOQ, 28.950%, 8/23/2024 1§x Affirm 8/28/2023 211 222 221
01YU-0AGB, 35.360%, 8/22/2024 1§x Affirm 8/25/2023 95 94 94
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United States - 85.88% (continued)
01Z1-ELN8, 29.640%, 5/28/2024 1§x#
01Z8-RNKA, 35.290%, 5/10/2024 1§x
01ZK-USDL, 29.680%, 11/18/2023 t§x#
01ZR-UFK2, 29.620%, 12/28/2022 tx#"
01ZX-14HG, 11.900%, 11/04/2023 18§x
0208-VJ11, 29.920%, 1/03/2023 tx#"
020E-X2N0, 25.000%, 4/19/2024 1§x
020F-SOO06, 6.801%, 2/22/2024 t§x«
020K-KUQ9, 29.540%, 6/03/2023 tx#"
0200-500R, 22.900%, 10/19/2024 1t§x
020Y-6M87, 35.770%, 2/16/2024 1+§x
021E-H4IT, 29.490%, 12/13/2024 1§x
021V-GTTD, 22.900%, 10/24/2023 1§x
0222-AN05, 28.500%, 11/07/2023 18§x#
0225-ZX7P, 29.500%, 8/27/2023 tx#"
0226-38JL, 29.320%, 8/23/2022 tx#"
022A-WXEH, 29.490%, 12/29/2024 1§x
022D-D26K, 30.640%, 9/28/2023 t§x#
022S-BZK4, 29.430%, 3/08/2024 tx#
022T-3Z50, 29.690%, 11/16/2022 tx#"
0235-B5P4, 29.590%, 10/11/2023 1§x
023B-G91L, 29.650%, 6/07/2023 tx#"
023C-ZWA4A, 6.801%, 2/22/2024 +8§x«
023Q-YBVB, 35.370%, 8/04/2024 1§x
023V-PDX6, 21.900%, 8/24/2024 1§x
023X-WJDS, 15.830%, 6/03/2023 tx#"
023Z-Q7TN, 29.100%, 1/11/2024 tx#
024N-YBYP, 18.000%, 11/08/2023 1§x
024S-JX3U, 29.670%, 7/03/2022 +x#"
024S-YEQO9, 29.460%, 5/28/2025 tx
024W-4X1X, 26.200%, 11/07/2023 1§x
024X-CFl4, 30.000%, 11/22/2023 1t§x
0251-1JHQ, 29.740%, 5/03/2023 +x#"
0251-BRF3, 27.100%, 10/14/2023 t§x
0256-UGYYV, 29.420%, 3/29/2024 1§x
025A-4E26, 29.480%, 1/03/2024 1t§x
025Q-66EM, 28.950%, 2/04/2025 1§x
0260-SY3F, 29.660%, 10/05/2023 t§x#
0264-BQEL, 29.000%, 10/04/2025 tx#
0268-81GX, 26.500%, 9/28/2025 tx
026E-OPX3, 29.610%, 12/27/2023 1§x
026F-NP6B, 16.700%, 2/16/2024 +§x
026X-IM1K, 29.660%, 9/28/2023 1§x#
0275-YP8X, 35.420%, 10/24/2023 t§x
027A-10W0, 28.000%, 11/07/2024 tx
027D-3PH3, 22.900%, 6/07/2024 t§x
027K-2661, 23.750%, 5/09/2024 1§x
027N-AXS1, 26.200%, 1/17/2024 18§x
0270-PQUO, 26.500%, 1/10/2024 1§x
027Q-F7G0, 28.500%, 11/28/2022 tx#"
027W-IDK8, 29.510%, 4/12/2023 tx#"
028F-92RB, 29.500%, 11/30/2023 t§x#
028G-MY6K, 29.500%, 4/24/2024 1§x
028Q-RHM8, 29.490%, 7/28/2025 1§x#
028Y-MOIU, 15.710%, 1/03/2024 1§x
0291-4WK4, 35.370%, 12/12/2023 1§x

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.
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12/05/2022
5/15/2023
11/25/2022
12/31/2021
11/10/2022
1/06/2022
10/24/2022
8/25/2023
6/09/2022
4/27/2023
2/21/2023
6/16/2023
4/27/2023
11/10/2022
3/02/2023
5/26/2022
7/03/2023
10/03/2022
3/13/2023
11/19/2021
10/14/2022
12/10/2021
8/25/2023
8/10/2023
8/28/2023
6/09/2022
1/17/2023
5/11/2023
1/06/2022
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10/03/2022
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6/12/2023
5/12/2023
1/20/2023
1/13/2023
12/03/2021
4/15/2022
6/02/2023
4/27/2023
8/03/2023
7/07/2023
6/15/2023

August 31, 2023

PRINCIPAL FAIR
AMOUNT COST VALUE
338 $ 338 $ 119
332 326 331
71 71 72
170 173 14
18 18 18
168 161 13
77 79 78
295 286 286
102 106 8
400 419 419
315 316 319
307 322 321
38 38 38
40 40 41
112 114 9
45 44 4
234 242 247
170 170 173
91 95 30
76 77 6
1M 1M 111
238 228 19
160 155 155
143 147 145
274 285 284
120 119 10
119 124 9
157 159 159
122 120 10
679 677 688
179 181 180
121 122 122
195 199 16
42 42 42
706 710 720
391 400 399
338 360 357
53 53 49
1,667 1,768 1,806
810 860 861
16 16 16
315 322 322
47 47 47
60 60 60
908 941 949
794 821 821
459 473 473
295 301 301
50 51 51
88 93 7
491 516 39
1,243 1,264 1,275
212 213 216
141 150 152
64 65 64
176 177 178
(Continued)
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STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 85.88% (continued)
0295-U363, 29.560%, 10/17/2024 tx Affirm 10/20/2022 $ 1,638 $ 1,732 $ 1,752
0297-YGW9, 30.000%, 2/02/2024 +§x Affirm 2/06/2023 76 78 77
029N-V1GK, 35.370%, 8/09/2024 1§x Affirm 8/14/2023 293 302 299
029P-Q8D8, 29.360%, 11/30/2023 1§x# Affirm 6/02/2023 52 53 53
029Q-K58C, 29.600%, 6/16/2023 Tx#" Affirm 12/20/2021 234 224 19
029S8-XUS2, 35.380%, 8/25/2024 tx Affirm 8/31/2023 1,100 1,135 1,135
029T-999T, 25.000%, 5/14/2024 t§x Affirm 11/17/2022 196 202 202
02A6-4TOM, 29.350%, 11/25/2023 tx Affirm 8/31/2023 220 223 223
02A9-10U0, 23.700%, 2/25/2024 tx Affirm 8/31/2023 2,774 2,848 2,848
02A9-FFHC, 26.500%, 10/17/2023 1§x Affirm 10/20/2022 143 144 144
02AC-MMUS8, 33.990%, 12/19/2023 1§x Affirm 12/22/2022 100 101 102
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
02AJ-C9SC, 29.810%, 2/27/2024 t§x Affirm 3/02/2023 527 537 541
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 23
02BP-FMAQ, 33.950%, 6/29/2024 1§x Affirm 7/03/2023 355 370 374
02BT-52VK, 29.410%, 2/25/2024 tx Affirm 8/31/2023 138 140 140
02BT-PA1F, 20.900%, 5/08/2025 tx Affirm 5/11/2023 547 577 577
02BZ-S8CV, 11.770%, 5/08/2024 1+§x Affirm 5/11/2023 479 472 480
02BZ-ZUD2, 35.770%, 2/13/2024 1§x Affirm 2/16/2023 458 460 463
02C3-PJRQ, 23.700%, 5/14/2024 tx Affirm 11/17/2022 1,045 1,076 1,076
02C6-3461, 29.560%, 11/08/2023 1§x Affirm 5/11/2023 47 48 48
02C6-QPLO, 29.110%, 12/20/2023 tx# Affirm 12/23/2021 497 536 40
02CD-N1Y0, 26.500%, 12/25/2023 tx# Affirm 10/28/2022 302 306 308
02CV-CQ1M, 29.340%, 11/21/2023 18§x Affirm 8/24/2023 168 171 170
02CV-MG12, 29.500%, 11/08/2023 1§x Affirm 5/11/2023 1,657 1,678 1,676
02D1-UP0O, 29.330%, 2/02/2024 t§x Affirm 8/07/2023 85 87 86
02DE-DVNC, 29.450%, 5/09/2023 tx#" Affirm 5/19/2022 375 395 30
02DP-P726, 29.650%, 1/03/2024 18§x Affirm 1/06/2022 389 382 388
02DQ-HQ57, 29.630%, 5/04/2024 1§x Affirm 11/10/2022 120 120 121
02E3-KTBT, 29.490%, 6/09/2024 1§x Affirm 6/15/2023 1,319 1,338 1,351
02E8-XMON, 27.100%, 12/27/2023 1§x Affirm 12/30/2022 142 145 144
02EA-6Y6G, 35.280%, 5/23/2024 1§x Affirm 5/26/2023 369 363 372
02EB-OFIS, 27.500%, 11/07/2023 1§x Affirm 11/10/2022 158 160 160
02EC-H696, 29.680%, 11/18/2023 1§x Affirm 11/25/2022 337 341 343
02ED-A23E, 26.500%, 11/07/2023 1§x Affirm 11/10/2022 145 145 146
02EF-QPDL, 4.951%, 12/12/2023 1§x« Affirm 12/15/2022 374 369 368
02EN-FEPI, 30.000%, 1/03/2025 t§x Affirm 7/07/2023 276 285 284
02EY-EJVE, 6.919%, 2/25/2024 tx« Affirm 8/31/2023 487 472 472
02F1-DTKR, 5.008%, 11/10/2023 1§x« Affirm 11/17/2022 62 61 61
02F2-LOBF, 28.000%, 3/21/2024 tx# Affirm 9/26/2022 179 192 32
02F2-YJIK, 28.970%, 5/23/2025 tx# Affirm 5/26/2023 1,452 1,526 1,544
02F7-XPJR, 29.350%, 11/09/2023 1§x Affirm 5/12/2023 107 107 107
02FE-78QZ, 35.380%, 7/03/2024 1§x Affirm 7/07/2023 460 473 473
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 20
02GL-HTMJ, 29.690%, 11/26/2022 tx#" Affirm 12/02/2021 154 161 12
02GQ-WU67, 29.730%, 8/22/2024 1§x Affirm 2/27/2023 293 304 302
02H3-2KLZ, 11.740%, 1/03/2024 1§x Affirm 7/07/2023 74 75 74
02H7-6JBU, 14.700%, 5/14/2024 1§x Affirm 11/17/2022 280 289 287
02HF-NRAZ, 35.360%, 7/03/2024 1§x Affirm 7/07/2023 161 165 165
02HL-6T90, 25.000%, 4/18/2024 1§x Affirm 10/21/2022 99 102 100
02HP-TXGJ, 25.000%, 3/08/2024 1§x Affirm 9/12/2022 112 114 114
02HZ-1W1J, 29.520%, 4/11/2023 tx#" Affirm 4/14/2022 277 286 22
0212-EHO1, 25.200%, 7/03/2024 1§x Affirm 7/07/2023 196 205 204

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements. (Continued)
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United States - 85.88% (continued)
0214-NHGJ, 27.500%, 10/28/2023 1§x
02IC-1HDQ, 29.650%, 9/15/2023 tx#
02IF-50H2, 35.440%, 7/03/2024 1§x
0210-796V, 6.927%, 12/01/2023 t§x«
021X-405M, 25.000%, 11/10/2023 1§x
02J2-EBO7, 32.000%, 6/28/2024 1§x
02J4-7JYF, 28.950%, 8/21/2024 1§x
02JB-VVEZ, 29.810%, 2/28/2023 tx#"
02JD-2K34, 16.043%, 5/05/2024 1§x
02JE-2H18, 35.260%, 2/28/2024 tx
02JK-MGVV, 29.000%, 7/03/2024 1+§x
02JS-1B6D, 35.380%, 6/09/2024 t§x
02K0-PKNG, 29.660%, 6/09/2022 +x#"
02K5-UACN, 28.500%, 10/14/2023 t§x
02KB-4576, 33.050%, 11/24/2024 tx
02KJ-ZTZK, 29.670%, 3/02/2025 tx
02KL-UOLS8, 35.260%, 2/28/2024 tx
02KN-LOR9, 29.440%, 12/01/2024 1§x
02KP-W3PT, 29.490%, 7/03/2024 1§x
02KQ-2PAN, 21.900%, 9/14/2023 1§x
02L2-KXA4, 22.900%, 8/23/2024 1§x
02L8-F04D, 29.010%, 11/03/2024 tx
02LE-I75N, 29.180%, 2/23/2025 1x#
02LH-W7X5, 29.810%, 12/02/2022 tx#*
02LK-M686, 29.420%, 3/28/2023 tx#"
02LY-1PJN, 29.620%, 3/09/2024 1§x
02MH-361X, 29.650%, 1/24/2024 tx#
02ML-CDXJ, 33.950%, 1/03/2024 1§x
02MP-49WP, 35.360%, 12/12/2023 1§x
02MU-11AJ, 25.200%, 10/24/2024 tx#
02MV-BQ1M, 29.480%, 2/04/2025 tx
02N1-IQMP, 21.900%, 2/28/2025 tx
02N5-S6FJ, 29.500%, 6/29/2024 1§x
02N6-UI9N, 28.000%, 11/21/2023 1§x
02NA-818P, 11.770%, 11/29/2024 t§x
02NC-R3NS, 30.000%, 6/08/2024 +§x
02ND-3HXJ, 29.680%, 9/06/2023 tx#
02NO-9AVS, 29.050%, 8/28/2027 tx
02NV-YGHK, 29.680%, 11/07/2023 1§x#
02NY-EHUY, 21.900%, 2/28/2024 tx
0206-9Y9E, 26.500%, 4/13/2024 tx#
020A-9I3P, 4.807%, 9/06/2023 t§x«
020Y-TT9K, 29.690%, 11/17/2022 tx#*
020Z-Y159, 5.870%, 5/19/2024 t§x
02P2-YTCN, 29.500%, 12/30/2023 1§x
02PJ-DP5C, 35.770%, 2/22/2024 1§x
02PK-H1SW, 29.570%, 12/19/2024 tx
02PO-CYFR, 35.240%, 11/21/2023 t§x
02Q7-A5XE, 35.200%, 11/07/2023 18§x#
02QA-DHTD, 27.500%, 10/21/2023 1§x#
02Q0-MC4D, 29.810%, 11/02/2023 1§x
02RE-CJ5A, 29.380%, 9/08/2023 1§x
02RL-W7GT, 29.500%, 7/04/2022 +x#"
02RO-TI58, 6.879%, 12/29/2023 t§x«
02RS-0OP65, 29.660%, 9/28/2023 1§x
02RU-01BN, 15.840%, 1/24/2023 tx#"

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.
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United States - 85.88% (continued)
02RW-C6V6, 29.480%, 8/28/2024 tx Affirm 8/31/2023 $ 150 $ 156 $ 156
02S5-32H6, 29.710%, 1/09/2024 1§x Affirm 1/12/2023 234 235 237
02S1-91Z1, 28.940%, 3/09/2024 1§x Affirm 3/13/2023 74 75 75
02SM-NXJP, 28.500%, 1/03/2025 tx Affirm 1/06/2023 1,171 1,219 1,225
02SS-8PC7, 29.340%, 11/30/2023 1§x Affirm 6/02/2023 30 30 31
02TD-C831, 29.480%, 2/28/2025 tx Affirm 8/31/2023 399 426 426
02TE-LAEV, 29.430%, 3/21/2023 tx#" Affirm 3/24/2022 633 665 51
02TG-G037, 29.100%, 12/23/2023 1§x Affirm 12/30/2022 51 52 53
02TH-NGEL, 5.308%, 2/28/2024 1§x« Affirm 3/03/2023 581 566 564
02TJ-1FT9, 29.690%, 11/03/2023 1+§x Affirm 11/07/2022 110 M 111
02TK-E7ZE, 15.730%, 8/04/2024 1§x Affirm 8/10/2023 1,536 1,530 1,508
02TP-JXCM, 29.650%, 9/09/2023 1§x Affirm 9/15/2022 43 43 43
02TT-EDTH, 29.360%, 11/26/2023 1§x Affirm 6/02/2023 65 66 66
02TW-9MAB, 30.000%, 6/29/2024 +§x# Affirm 7/07/2023 259 266 270
02UD-1C1K, 29.680%, 11/21/2023 1§x Affirm 11/25/2022 97 98 99
02UE-NIHN, 35.260%, 2/03/2024 1§x Affirm 8/07/2023 88 90 89
02UJ-TBQ7, 30.000%, 7/03/2023 x#" Affirm 1/06/2023 49 49 4
02UY-3YAO, 32.500%, 12/13/2024 tx Affirm 6/16/2023 1,622 1,633 1,654
02V3-JE8F, 15.840%, 1/27/2023 tx#" Affirm 1/31/2022 1,123 1,180 90
02V3-UBQP, 35.370%, 8/07/2024 1+§x Affirm 8/10/2023 107 101 99
02V4-NDHB, 29.810%, 2/07/2023 tx#" Affirm 2/10/2022 733 759 59
02V5-B4DV, 29.440%, 11/17/2024 18§x Affirm 5/22/2023 227 237 237
02V7-695R, 35.650%, 1/13/2024 1§x Affirm 1/20/2023 12 12 12
02V8-HHOD, 27.100%, 3/14/2024 1§x Affirm 9/22/2022 137 141 141
02VD-P7GE, 30.000%, 1/09/2024 +§x Affirm 1/12/2023 55 56 56
02VQ-THBY, 5.842%, 8/21/2024 1§x« Affirm 8/24/2023 1,152 1,090 1,091
02W2-HL11, 33.050%, 10/03/2023 1§x Affirm 7/07/2023 83 83 83
02W6-YVZA, 29.190%, 1/03/2024 18§x Affirm 1/06/2022 228 224 227
02W6-Z6KC, 27.000%, 1/17/2024 1§x Affirm 1/20/2023 56 57 57
02WI-739B, 29.500%, 10/24/2023 1§x Affirm 4/27/2023 27 27 28
02WM-KK29, 19.900%, 10/11/2023 1§x Affirm 10/14/2022 33 33 33
02WO-W8QR, 29.330%, 11/17/2023 18§x# Affirm 5/22/2023 68 69 70
02WR-N2S5, 28.000%, 7/17/2024 tx Affirm 1/20/2023 1,424 1,481 1,467
02X2-8F3I, 29.420%, 3/29/2024 1§x Affirm 4/03/2023 64 66 66
02X2-R7Q3, 29.690%, 11/28/2023 1§x Affirm 12/02/2022 50 50 50
02XI-CMZ0, 21.900%, 2/25/2025 tx Affirm 8/31/2023 273 288 288
02XK-7NH8, 29.440%, 11/08/2024 1§x Affirm 5/11/2023 228 230 232
02X0O-JIHO, 35.290%, 5/22/2024 1+§x Affirm 5/25/2023 160 157 161
02XQ-8WTD, 5.008%, 11/28/2023 1§x« Affirm 12/05/2022 575 568 566
02XV-9506, 35.380%, 6/29/2024 1+§x Affirm 7/03/2023 501 499 514
02Y3-1SQO0, 28.500%, 6/01/2024 1§x Affirm 12/05/2022 339 351 346
02YA-NNDM, 35.380%, 8/28/2024 tx Affirm 8/31/2023 735 732 732
02YG-92QZ, 32.100%, 7/12/2023 tx#* Affirm 1/17/2023 530 531 42
02YW-6KN4, 29.180%, 3/01/2025 tx Affirm 3/06/2023 1,402 1,476 1,475
02YZ-9Y7S, 34.990%, 1/17/2024 +§x Affirm 1/20/2023 75 76 77
02ZA-SDFH, 22.850%, 2/25/2023 tx#" Affirm 3/03/2022 146 151 12
02ZA-VJIWS, 29.480%, 2/28/2025 tx Affirm 8/31/2023 644 668 668
02ZD-UX9A, 29.640%, 5/14/2024 tx Affirm 11/17/2022 1,502 1,502 1,514
02ZD-XCLG, 15.800%, 5/07/2024 +§x Affirm 11/10/2022 270 278 277
02ZT-HDFP, 29.390%, 5/23/2024 1§x Affirm 5/26/2023 165 171 172
0300-WSPZ, 29.810%, 2/27/2024 1§x Affirm 3/02/2023 90 91 92
0303-L4PN, 18.000%, 6/12/2024 t§x Affirm 6/15/2023 118 122 122
0304-PQRK, 27.100%, 4/04/2024 1§x Affirm 10/07/2022 160 164 162
0308-ZQ23, 28.000%, 8/09/2023 tx#" Affirm 8/12/2022 71 75 16
030A-2JMO, 35.350%, 8/28/2024 tx Affirm 8/31/2023 175 184 184
030D-H6C8, 15.680%, 2/10/2024 1§x Affirm 8/14/2023 315 323 320
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STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND
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United States - 85.88% (continued)
030X-7TMO, 29.520%, 11/02/2023 1§x
030X-BOPS, 15.730%, 4/24/2024 t§x
030Z-M346, 29.480%, 4/24/2024 18§x
0315-P42K, 35.290%, 3/29/2024 t§x
0317-1T37, 33.950%, 6/13/2024 1§x
0318-XSIG, 29.570%, 12/28/2024 1§x
031D-1E8M, 29.480%, 12/30/2023 1§x
031K-EQBU, 23.750%, 1/03/2024 1§x
031N-6GEZ, 23.750%, 11/23/2024 1§x
031T-UY2E, 15.730%, 4/25/2023 tx#"
031Y-F29V, 29.710%, 1/17/2024 1§x#
031Y-RP5B, 15.820%, 11/03/2023 1§x
0321-1CV0, 29.360%, 1/28/2024 t§x
0326-6MO0V, 22.900%, 11/28/2024 tx
032L-RYSO, 29.810%, 2/03/2023 tx#"
032R-FM3U, 28.500%, 5/07/2024 tx#
032X-FOYH, 29.590%, 10/11/2023 1§x
033S-00JU, 29.680%, 11/25/2023 1§x
033T-VUGYV, 28.850%, 11/22/2023 1§x
034C-BFUU, 29.000%, 1/17/2024 1§x
034E-P7X5, 29.610%, 6/17/2023 +x#*
034H-EF2D, 18.000%, 9/30/2023 1§x
034N-EKT4, 19.900%, 11/14/2023 18§x
034S-10UR, 27.500%, 11/07/2023 1§x
034S-QP6l, 26.500%, 4/28/2024 1§x
0359-OMUZ, 29.650%, 9/12/2023 tx#
035A-48FQ, 29.360%, 11/05/2022 tx#"
0351-1SIB, 29.680%, 11/28/2023 1§x
035L-4WHO, 19.900%, 10/03/2026 tx
0350-00JP, 32.000%, 2/03/2024 1§x
035T-137M, 29.500%, 11/28/2023 tx
035T-RKFF, 22.200%, 12/12/2023 1§x
035U-RGUP, 29.760%, 10/03/2023 18§x#
035Y-OMAO, 28.000%, 1/03/2024 t§x
0366-44XZ, 27.100%, 11/07/2023 1§x
0367-9PV0, 29.420%, 5/23/2024 t§x#
036C-X8MU, 29.500%, 12/15/2024 1§x
036V-Q761, 21.900%, 11/29/2024 tx#
036W-RRFO, 29.620%, 12/15/2022 tx#"
0370-MS2X, 31.450%, 11/23/2023 1+§x
0371-R65D, 33.950%, 5/26/2024 1§x
0376-CWWS5, 29.510%, 8/10/2025 tx
037J-68JG, 29.610%, 12/09/2023 1§x
0380-YFRZ, 35.380%, 6/29/2024 t§x
038G-AHIG, 33.950%, 2/02/2024 1§x
038H-STRI, 18.900%, 11/02/2023 1§x
038H-YF5U, 29.440%, 11/05/2024 tx
038Z-E1QE, 29.390%, 5/29/2024 1+§x
0390-0AU3, 29.430%, 2/07/2024 t§x
0390-DD4A, 26.500%, 4/24/2023 tx#"
039H-CB50, 21.518%, 9/09/2022 tx#"«
039H-GNPF, 29.450%, 5/23/2023 tx#"
039R-N4NF, 29.410%, 2/09/2024 1§x
039V-IXL0, 30.000%, 2/27/2024 +§xi#
039Y-EOWQ, 15.988%, 2/24/2024 tx
03A2-3BPE, 22.900%, 12/09/2023 1§x

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 As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 85.88% (continued)
03A9-TMLI, 14.836%, 9/28/2022 tx#"« Affirm 3/31/2022 $ 100 $ 93 $ 8
03AH-FD4J, 29.740%, 8/02/2022 tx#" Affirm 5/05/2022 59 60 5
03AL-TZLE, 23.900%, 7/03/2024 1§x Affirm 7/07/2023 154 160 158
03AM-BBH4, 19.900%, 11/03/2023 1§x Affirm 11/07/2022 63 63 63
03AN-337W, 29.410%, 3/03/2024 1§x# Affirm 3/09/2023 383 376 316
03AT-R59U, 29.610%, 12/28/2022 +x#" Affirm 1/06/2022 666 636 53
03AX-552V, 30.000%, 10/11/2023 1§x# Affirm 10/14/2022 126 126 127
03B6-0OB6Y, 30.000%, 3/29/2024 1§x Affirm 4/03/2023 159 160 162
03BE-JY4L, 29.910%, 1/04/2023 tx#* Affirm 1/07/2022 91 87 7
03BR-Q760, 29.810%, 2/16/2024 1+§x Affirm 2/21/2023 108 M M
03BR-WNEQ, 29.510%, 6/07/2025 tx Affirm 6/12/2023 657 691 694
03C0-VQSO, 29.600%, 12/21/2023 1§x Affirm 12/27/2021 84 85 86
03C3-E65G, 29.640%, 6/07/2022 tx#" Affirm 12/10/2021 93 91 7
03C3-Y9QL, 28.000%, 12/28/2022 tx#" Affirm 7/01/2022 73 74 6
03C6-UXNA, 35.410%, 9/28/2023 1§x Affirm 7/03/2023 82 82 83
03CB-BHKX, 18.000%, 9/30/2023 1§x Affirm 7/07/2023 43 43 43
03CB-YZWM, 27.100%, 12/13/2023 1§x Affirm 12/16/2022 76 77 78
03CD-PREE, 29.000%, 1/10/2024 t§x Affirm 1/13/2023 190 189 191
03CI-3KPH, 29.450%, 11/05/2024 1§x# Affirm 5/11/2023 388 390 394
03CP-OVCJ, 22.900%, 12/29/2024 1§x Affirm 7/03/2023 402 422 422
03CT-7901, 29.440%, 11/08/2024 tx Affirm 5/11/2023 590 593 599
03D1-GJ19, 22.770%, 1/13/2023 +x#* Affirm 1/18/2022 95 97 8
03DK-BABW, 15.680%, 5/08/2024 +§x Affirm 5/11/2023 143 140 143
03DM-C8RJ, 29.510%, 6/28/2025 tx Affirm 7/03/2023 689 734 736
03DY-WMYY, 29.590%, 10/28/2023 1§x Affirm 11/03/2022 112 113 114
03E1-CZI3, 3.920%, 2/28/2025 tx Affirm 8/31/2023 1,755 1,851 1,851
03EG-FZ6Q, 28.970%, 5/08/2025 tx Affirm 5/11/2023 706 704 713
03EH-PMUM, 19.750%, 12/28/2023 1§x Affirm 1/03/2023 210 213 214
03EI-5S9Y, 15.790%, 12/12/2023 1§x Affirm 12/15/2022 74 75 75
03EI-DVP4, 18.000%, 10/03/2023 1§x Affirm 7/07/2023 23 23 23
03EL-9HBO, 28.000%, 10/05/2023 tx# Affirm 10/11/2022 93 98 2
03ER-FJE1, 29.440%, 11/23/2024 1§x Affirm 5/26/2023 224 219 223
03F1-GZWK, 29.170%, 11/01/2023 1§x Affirm 8/04/2023 222 225 222
03FB-1AK7, 27.500%, 9/21/2023 1§x# Affirm 9/26/2022 62 62 63
03FC-7W52, 29.410%, 5/24/2024 1§x Affirm 5/30/2023 149 151 153
03FH-F3EP, 29.490%, 6/29/2024 1§x Affirm 7/03/2023 236 246 249
03FI-AMVK, 29.440%, 11/22/2024 1§x Affirm 5/25/2023 84 88 86
03FI-MOZ0, 29.840%, 10/04/2023 1§x Affirm 10/07/2022 70 70 70
03FL-O7ZT, 29.710%, 1/17/2024 1§x Affirm 1/20/2023 64 65 65
03FR-KMOT, 35.650%, 1/09/2024 1§x Affirm 1/12/2023 124 125 125
03FS-UMPZ, 29.540%, 11/03/2022 +x#* Affirm 5/06/2022 50 50 4
03G5-NURU, 5.790%, 6/09/2024 1§x« Affirm 6/15/2023 1,972 1,887 1,888
03GA-8AF2, 29.710%, 1/03/2024 1§x Affirm 1/06/2023 68 67 68
03GF-IPAT, 9.880%, 9/26/2023 1§x Affirm 9/29/2022 75 76 75
03GG-RNES3, 29.650%, 6/01/2023 tx#* Affirm 12/06/2021 227 217 18
03GL-FZ5X, 21.900%, 5/09/2025 tx Affirm 5/12/2023 641 675 675
03GU-0HI0, 33.050%, 5/05/2024 t§x Affirm 5/11/2023 430 444 445
03H3-1210, 4.951%, 12/12/2023 18§x« Affirm 12/15/2022 65 64 64
03HH-LQ4C, 30.000%, 11/29/2024 1§x Affirm 6/02/2023 89 94 93
03HJ-911J, 28.500%, 2/28/2023 Tx#" Affirm 3/03/2022 385 380 31
03HL-NXJ3, 29.560%, 10/17/2024 tx Affirm 10/20/2022 644 681 689
03HT-SJRM, 29.640%, 9/06/2023 1§x Affirm 9/09/2022 19 19 19
0313-3WN1, 26.500%, 11/17/2022 tx#" Affirm 11/22/2021 398 406 32
03IE-41BD, 35.986%, 11/22/2023 1§x Affirm 8/25/2023 423 420 417
03IL-DKJL, 27.720%, 8/10/2024 1§x Affirm 8/14/2023 860 857 846
03IR-5URY, 5.605%, 6/22/2022 tx#"« Affirm 12/27/2021 40 39 3
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Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 85.88% (continued)
031V-B9K4, 29.620%, 12/12/2023 1§x Affirm 12/15/2022 $ 73 3 74 3 74
03J8-MFSF, 15.820%, 11/04/2023 1§x Affirm 11/10/2022 198 197 199
03J8-Z32R, 28.500%, 12/12/2023 1§x Affirm 12/15/2022 200 202 203
03JC-03FD, 29.610%, 12/23/2023 t§x Affirm 12/30/2022 119 121 122
03JG-D24B, 29.610%, 11/14/2024 tx Affirm 11/17/2022 775 816 812
03JG-P2lIV, 18.000%, 2/07/2024 1§x Affirm 8/10/2023 234 240 239
03JK-AQKL, 29.490%, 8/28/2024 tx Affirm 8/31/2023 1,245 1,285 1,285
03JM-33FC, 29.480%, 8/28/2024 tx Affirm 8/31/2023 148 154 154
03JR-Y251, 29.610%, 12/16/2022 tx#" Affirm 12/20/2021 442 451 35
03JS-CAQU, 28.000%, 4/28/2024 1§x Affirm 11/03/2022 126 130 130
03JW-TYOO, 29.490%, 9/30/2023 1§x Affirm 7/07/2023 65 66 65
03K8-X97Y, 28.950%, 5/08/2024 1§x Affirm 5/11/2023 90 93 94
03KI-9C7N, 27.100%, 12/09/2023 1§x Affirm 12/15/2022 48 49 49
03KT-DY04, 35.230%, 2/28/2024 tx Affirm 8/31/2023 86 88 88
03KX-TOJ6, 26.500%, 10/21/2023 1+§x Affirm 10/27/2022 96 97 98
03LA-5CNT, 29.670%, 9/15/2023 1§x Affirm 9/22/2022 20 20 20
03LF-HICX, 29.910%, 7/12/2022 tx#" Affirm 1/18/2022 44 44 3
03MC-82K1, 22.900%, 5/25/2024 1§x Affirm 5/30/2023 36 37 36
03MD-ABMH, 29.710%, 1/24/2023 x#" Affirm 1/27/2022 879 856 70
03MD-CYOT, 29.650%, 9/19/2023 1§x Affirm 9/22/2022 57 57 57
03ME-HJ6J, 15.690%, 5/09/2024 1§x Affirm 5/12/2023 729 718 731
03MQ-IWAL, 28.000%, 5/25/2024 1+§x Affirm 12/01/2022 207 213 213
03MT-EVAN, 29.350%, 11/25/2023 tx Affirm 8/31/2023 51 52 52
03MW-B640, 15.650%, 11/09/2023 1§x Affirm 5/12/2023 30 30 30
03N1-I1S8P, 29.470%, 6/01/2025 1x Affirm 6/05/2023 795 792 799
03N5-HC9J, 15.710%, 12/28/2023 1§x Affirm 7/03/2023 209 213 214
03N5-NBW?2, 29.650%, 6/03/2023 +x#" Affirm 12/09/2021 524 501 42
03N8-XZ5T, 33.050%, 8/25/2024 tx Affirm 8/31/2023 141 148 148
03N9-9KJU, 13.840%, 2/24/2024 1+§x Affirm 8/28/2023 61 63 62
03NB-2A1J, 29.490%, 8/24/2024 1§x Affirm 8/28/2023 283 297 296
03NB-2GGl, 29.670%, 3/02/2025 1§x Affirm 3/06/2023 393 403 408
03NB-3TOB, 22.660%, 4/17/2024 1§x Affirm 10/20/2022 103 105 106
03NP-50U6, 25.000%, 4/12/2024 1§x Affirm 10/17/2022 35 36 35
03NP-YYME, 28.000%, 2/16/2024 t§x Affirm 2/21/2023 103 104 104
03NQ-XTQH, 29.410%, 5/24/2024 1§x Affirm 5/30/2023 104 107 107
03NU-NOX5, 29.810%, 2/13/2024 1§x Affirm 2/16/2023 413 421 422
03NZ-LZYV, 29.680%, 11/21/2023 1+§x Affirm 11/25/2022 74 74 75
0306-1T8D, 29.620%, 12/13/2023 t§x Affirm 12/16/2022 106 106 107
030B-HP2I, 29.620%, 12/12/2023 tx# Affirm 12/15/2022 1,240 1,214 464
03PB-4WO04, 15.720%, 6/06/2024 1§x# Affirm 6/09/2023 420 435 434
03PC-4RBG, 29.460%, 5/05/2025 tx Affirm 5/11/2023 515 540 543
03PC-YGEW, 28.970%, 3/28/2025 1§x Affirm 4/03/2023 441 466 471
03PJ-8ET9, 22.200%, 10/11/2022 tx#" Affirm 4/14/2022 171 176 14
03PX-DXNX, 29.640%, 11/23/2023 tx# Affirm 11/29/2021 574 619 46
03Q0-M512, 35.260%, 2/28/2024 tx Affirm 8/31/2023 128 124 124
03Q1-93PP, 26.500%, 3/19/2024 1§x Affirm 9/22/2022 147 151 151
03Q2-OGNI, 27.100%, 9/15/2023 1§x Affirm 9/19/2022 10 10 10
03Q4-FZ18, 29.640%, 5/25/2024 1§x Affirm 12/01/2022 195 201 201
03Q8-EU9Y, 29.500%, 5/03/2024 tx Affirm 11/07/2022 617 636 629
03Q8-RT0G, 29.510%, 4/14/2023 tx#" Affirm 4/18/2022 411 406 33
03Q9-65D9, 29.390%, 2/25/2024 tx Affirm 8/31/2023 1,179 1,198 1,198
03Q9-VGRN, 29.720%, 8/22/2024 t§x Affirm 2/27/2023 140 146 143
03QD-SVV2, 15.620%, 1/03/2024 1§x# Affirm 7/07/2023 248 253 252
03QF-JTC9, 29.620%, 12/09/2023 1§x Affirm 12/15/2022 78 79 79
03QJ-7GKS3, 29.540%, 10/24/2023 1§x Affirm 4/27/2023 72 73 73
03QL-AFVC, 32.000%, 8/23/2024 t§x Affirm 8/28/2023 497 523 521
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Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 85.88% (continued)
03QR-LZUO, 32.151%, 2/28/2024 tx Affirm 8/31/2023 $ 421 $ 428 % 428
03QW-F3RC, 14.077%, 6/29/2024 t§x Affirm 7/07/2023 823 850 854
03QY-NCKF, 5.842%, 8/28/2024 tx« Affirm 8/31/2023 4,662 4,407 4,407
03QZ-POFY, 29.590%, 11/14/2025 tx Affirm 11/17/2022 2,238 2,379 2,370
03R1-LQXX, 25.000%, 11/07/2023 1§x Affirm 11/10/2022 115 115 116
03R2-R3B4, 29.150%, 6/13/2022 tx#" Affirm 12/16/2021 21 21 2
03R4-UW5N, 29.993%, 5/18/2024 1+§x Affirm 5/22/2023 1,059 1,095 1,100
03R8-BU90, 27.500%, 1/03/2025 t§x Affirm 1/06/2023 403 428 429
03RT-X661, 25.000%, 4/21/2024 1§x Affirm 10/27/2022 17 17 17
03RW-OXXS, 28.910%, 2/28/2024 tx Affirm 8/31/2023 63 65 65
03SH-9E2C, 29.580%, 10/24/2023 1§x Affirm 10/31/2022 120 120 122
03SS-45MW, 28.500%, 1/25/2023 tx#" Affirm 1/28/2022 1,905 2,003 152
03SX-S1DH, 29.640%, 12/03/2023 tx# Affirm 12/09/2021 391 422 31
03T0-PC6T, 28.000%, 10/24/2023 1§x Affirm 10/28/2022 49 49 49
03T7-HCBH, 18.900%, 9/28/2024 1§x Affirm 10/06/2022 376 393 394
03TC-DY07, 35.900%, 1/03/2024 t§x Affirm 1/06/2023 109 110 110
03TU-2EUI, 4.994%, 1/06/2024 1+8§x« Affirm 1/12/2023 401 394 394
03TU-ZRZF, 29.690%, 11/07/2023 1§x Affirm 11/10/2022 38 38 38
03UE-3L7N, 29.810%, 2/21/2024 1§x Affirm 2/24/2023 62 64 64
03UK-0HOC, 29.590%, 10/07/2023 tx# Affirm 10/14/2022 150 148 12
03UR-2Z10, 27.500%, 11/14/2024 tx Affirm 11/17/2022 799 843 847
03UT-0O80U, 29.690%, 11/28/2022 +x#" Affirm 12/02/2021 139 146 1
03UW-XC6M, 22.900%, 8/21/2024 t§x Affirm 8/24/2023 241 250 250
03V5-9I3H, 34.170%, 5/29/2024 1§x# Affirm 6/02/2023 154 151 147
03V7-4TAB, 31.500%, 8/21/2025 tx Affirm 8/24/2023 1,414 1,431 1,424
03V8-LNU4, 29.500%, 3/21/2022 tx#" Affirm 12/27/2021 57 56 5
03VK-AEVZ, 26.500%, 1/24/2023 tx#" Affirm 1/27/2022 238 251 19
03VN-Y3AG, 29.440%, 2/25/2024 tx Affirm 8/31/2023 61 63 63
03VS-NTV7, 15.910%, 2/23/2024 1§x# Affirm 2/27/2023 56 57 57
03VW-0OVJV, 29.440%, 1/03/2025 1§x Affirm 7/07/2023 251 266 265
03W3-G9TO, 29.610%, 12/03/2022 tx#" Affirm 12/09/2021 241 246 19
03W8-ZBNZ, 29.490%, 1/21/2024 1§x Affirm 7/25/2022 92 93 95
03WB-9T1Y, 29.000%, 6/01/2026 tx Affirm 6/05/2023 1,290 1,384 1,377
03WC-QTVY, 5.741%, 6/12/2024 +8§x« Affirm 6/15/2023 2,258 2,161 2,162
03WF-81SH, 29.350%, 2/09/2024 1§x Affirm 8/14/2023 79 81 80
03WM-16LA, 28.990%, 2/28/2025 tx Affirm 8/31/2023 485 503 503
03WW-RIHC, 29.880%, 8/10/2023 tx#" Affirm 2/16/2023 18 19 9
03X3-L2UN, 29.650%, 7/09/2024 1§x# Affirm 1/12/2023 283 294 290
03X4-PLDM, 29.520%, 4/12/2023 tx#" Affirm 4/15/2022 78 77 6
03XF-1NDS, 29.490%, 2/28/2025 tx Affirm 8/31/2023 303 314 314
03XG-W885, 15.730%, 8/04/2024 1§x Affirm 8/10/2023 184 191 190
03XP-KIIO, 29.590%, 10/11/2023 1§x Affirm 10/14/2022 47 47 47
03XR-G6BQ, 29.720%, 1/10/2023 tx#" Affirm 1/13/2022 159 162 13
03XS-08FL, 29.500%, 6/29/2024 t§x Affirm 7/03/2023 190 198 200
03XS-65X1, 15.840%, 1/11/2024 1§x Affirm 1/17/2023 450 454 457
03XU-LUPY, 22.700%, 12/09/2023 t§x Affirm 12/15/2022 114 116 116
03Y3-MCC1, 11.840%, 9/13/2023 1§x Affirm 9/16/2022 13 13 13
03Y4-3A1G, 15.000%, 10/13/2026 tx Affirm 10/17/2022 1,915 2,058 2,026
03Y8-48DK, 29.810%, 2/07/2023 tx#" Affirm 2/10/2022 166 175 13
03YA-ETVZ, 29.340%, 11/30/2023 1§x Affirm 6/02/2023 39 40 40
03YX-CJZI, 29.460%, 5/03/2025 tx Affirm 5/11/2023 1,350 1,346 1,364
03Z3-N1WP, 35.370%, 12/29/2023 1§x Affirm 7/03/2023 39 39 39
03Z8-5V2N, 26.200%, 12/23/2023 1§x Affirm 12/30/2022 180 183 183
03ZH-UAQ9I, 35.540%, 12/01/2023 18§x Affirm 6/05/2023 89 91 90
03ZJ-UHSR, 35.210%, 11/22/2023 1§x Affirm 5/25/2023 104 106 106
03ZM-KUFY, 27.000%, 1/03/2024 1§x Affirm 1/06/2023 71 73 72
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Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 85.88% (continued)
03ZV-VD39, 32.000%, 11/22/2023 1§x Affirm 5/25/2023 $ 176  $ 179  $ 179
0401-KNBY, 29.750%, 5/22/2022 tx#" Affirm 11/26/2021 28 28 2
0402-HS1F, 26.500%, 10/28/2024 1§x Affirm 11/03/2022 365 383 383
0404-DI7A, 30.000%, 11/08/2024 1+§x Affirm 5/11/2023 183 184 186
0405-PD5J, 29.490%, 12/30/2023 1§x Affirm 7/07/2023 149 152 153
0409-UQEL, 29.420%, 3/29/2024 18§x Affirm 4/03/2023 514 517 525
040C-B1XM, 15.730%, 2/28/2025 tx Affirm 8/31/2023 400 415 415
040H-SGJY, 29.470%, 7/18/2023 tx#" Affirm 7/21/2022 88 91 7
040J-VZSD, 23.700%, 2/16/2024 1§x Affirm 2/21/2023 33 33 33
040M-FIQY, 22.680%, 10/11/2023 1§x Affirm 10/14/2022 43 43 44
040M-P94F, 25.000%, 4/07/2023 tx#* Affirm 4/11/2022 75 78 6
040Q-AIPO, 28.000%, 11/07/2023 1§x Affirm 11/10/2022 77 78 78
040U-WK26, 21.900%, 8/07/2024 t§x Affirm 8/10/2023 148 153 152
0410-YXOV, 35.650%, 1/09/2024 1§x Affirm 1/12/2023 223 227 227
041B-NOT7A, 29.350%, 6/28/2022 x#" Affirm 3/31/2022 568 564 45
041C-LP1G, 27.500%, 12/09/2023 1§x Affirm 12/15/2022 77 78 78
041F-GJKT, 29.510%, 8/02/2024 t§x Affirm 8/07/2023 158 166 164
041J-QHTK, 29.000%, 5/16/2022 tx#" Affirm 11/19/2021 166 167 13
041L-8SK9, 23.900%, 1/13/2024 1§x Affirm 1/20/2023 48 49 49
041P-ZSUR, 29.410%, 6/05/2024 1§x Affirm 6/08/2023 2,063 2,093 2,107
041Q-HR9B, 30.000%, 11/26/2024 1§x# Affirm 6/02/2023 441 444 452
041R-NN5Z, 34.970%, 10/03/2023 1§x Affirm 7/07/2023 65 65 64
0429-FBR4, 15.840%, 1/13/2023 tx#* Affirm 1/18/2022 110 112 9
042B-U3D9, 29.710%, 1/14/2023 tx#" Affirm 1/21/2022 635 607 51
042C-XENB, 29.690%, 11/22/2022 tx#" Affirm 11/26/2021 169 171 14
042H-2IP7, 15.760%, 10/11/2022 tx#" Affirm 4/14/2022 76 76 6
042M-QDEP, 29.520%, 4/13/2023 tx#" Affirm 4/18/2022 535 562 43
042R-CZ58, 29.390%, 2/21/2024 1§x Affirm 8/24/2023 344 355 354
042V-SQPV, 11.840%, 10/20/2023 18§x Affirm 10/24/2022 30 30 30
042Y-R7EH, 28.000%, 10/19/2023 1§x Affirm 10/24/2022 94 95 95
042Z-03DK, 33.950%, 2/28/2024 tx Affirm 8/31/2023 569 585 585
0437-H5XR, 27.500%, 11/04/2023 1§x Affirm 11/10/2022 145 147 147
0437-MFOH, 29.560%, 10/17/2024 tx Affirm 10/20/2022 712 753 762
0439-HYWW, 30.000%, 11/08/2023 t§x Affirm 5/11/2023 258 260 260
043H-FZUC, 11.760%, 7/03/2024 1§x Affirm 7/07/2023 1,201 1,197 1,199
043J-BGJE, 23.900%, 12/12/2023 1§x Affirm 12/15/2022 88 90 90
043K-A04E, 27.500%, 5/21/2024 1§x Affirm 11/25/2022 270 279 278
043L-SHES5, 29.480%, 6/13/2024 1§x Affirm 6/16/2023 90 88 90
043M-YQT6, 26.500%, 11/26/2022 +x#* Affirm 12/02/2021 157 160 13
0430-ZI0K, 18.000%, 11/17/2024 tx Affirm 5/22/2023 1,653 1,734 1,734
043P-3598, 30.000%, 11/18/2024 1§x Affirm 5/22/2023 337 352 349
043Q-SVNO, 29.510%, 4/22/2023 tx#" Affirm 4/28/2022 132 137 1
0443-T2V6, 18.000%, 11/22/2023 1§x Affirm 5/25/2023 37 38 37
0444-08HH, 18.000%, 8/01/2024 1§x Affirm 8/04/2023 336 348 346
0445-E1JY, 13.840%, 12/13/2024 tx Affirm 6/16/2023 880 925 925
0445-T8M4, 29.440%, 11/29/2024 1+8§x Affirm 6/02/2023 280 281 286
044A-MXX1, 29.450%, 6/01/2022 x#" Affirm 12/06/2021 221 220 18
044P-WV2J, 15.820%, 11/28/2023 1§x Affirm 12/01/2022 86 87 87
044R-VHJC, 35.380%, 6/28/2024 1§x Affirm 7/03/2023 98 101 102
044S-K1R2, 23.900%, 11/23/2023 1§x Affirm 8/28/2023 136 138 138
044U-XDOZ, 29.500%, 10/03/2023 1§x Affirm 7/07/2023 70 70 69
044W-S87Z, 28.200%, 12/15/2023 1§x Affirm 12/19/2022 101 100 101
045F-JSMX, 35.150%, 1/30/2024 1§x Affirm 8/03/2023 94 95 96
045G-QFFM, 35.240%, 11/30/2023 1§x Affirm 6/02/2023 17 17 17
045K-9P5G, 29.500%, 2/02/2025 tx# Affirm 8/07/2023 535 571 562
045L-YGBN, 22.900%, 8/23/2024 1§x Affirm 2/27/2023 208 216 216
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United States - 85.88% (continued)
0450-WBOA, 29.710%, 2/01/2024 +§x Affirm 2/06/2023 $ 143  $ 146 $ 146
045X-P8B5, 29.120%, 1/09/2024 1§x Affirm 1/12/2023 79 81 81
045Y-8KQH, 29.720%, 11/18/2022 tx#" Affirm 11/22/2021 88 93 7
046D-6AHK, 28.200%, 11/26/2022 tx#" Affirm 12/02/2021 194 204 16
046J-10FA, 29.490%, 12/26/2024 1§x Affirm 6/29/2023 196 191 194
0460-H7EW, 29.650%, 9/19/2023 1§x Affirm 9/22/2022 23 23 23
046S-6MFA, 29.640%, 6/01/2024 1+§x Affirm 12/05/2022 229 229 230
046Z-R6BI, 28.500%, 1/11/2025 1x Affirm 1/17/2023 700 730 739
047L-FA3A, 28.000%, 7/11/2023 tx#" Affirm 7/14/2022 238 235 19
047N-VROX, 28.870%, 2/28/2024 tx Affirm 8/31/2023 65 66 66
047Z-PV17, 29.640%, 5/21/2024 1+§x Affirm 11/25/2022 237 245 243
0480-5FPN, 29.470%, 8/28/2024 tx Affirm 8/31/2023 189 195 195
0485-JJVZ, 29.430%, 3/14/2023 +§x* Affirm 3/17/2022 2 2 2
0486-RVMJ, 28.870%, 9/12/2023 1+§x Affirm 6/15/2023 35 35 36
048A-BY8T, 29.500%, 8/04/2024 t§x Affirm 8/10/2023 125 131 130
048E-WN9H, 35.380%, 7/03/2024 1§x Affirm 7/07/2023 82 86 83
0480-888L, 22.730%, 7/28/2024 tx# Affirm 2/02/2023 229 244 42
048Q-578Q, 13.840%, 11/10/2024 tx Affirm 5/15/2023 1,601 1,678 1,677
048R-K6AR, 19.900%, 11/07/2023 1§x Affirm 11/10/2022 58 59 59
0493-9E75, 35.400%, 10/03/2023 1§x Affirm 7/07/2023 287 288 285
0497-VDMZ, 28.000%, 1/09/2024 1§x Affirm 1/12/2023 602 613 612
049F-MHFK, 29.440%, 3/07/2023 tx#" Affirm 3/10/2022 9 9 1
049G-IL7T, 11.880%, 11/28/2023 1§x Affirm 12/02/2022 85 85 87
049K-8BE4, 30.000%, 12/14/2024 tx Affirm 6/20/2023 616 620 629
049R-PPBT, 28.500%, 1/21/2023 tx#" Affirm 1/27/2022 528 555 42
049X-3MD1, 15.720%, 12/09/2023 1§x Affirm 6/15/2023 139 141 141
04A2-F1SH, 29.680%, 11/21/2023 1§x Affirm 11/25/2022 223 222 225
04AA-8HES, 7.824%, 11/28/2023 tx« Affirm 8/31/2023 457 449 449
04AH-MHES, 35.760%, 2/14/2024 +8§x# Affirm 2/17/2023 191 188 191
04AH-RNXH, 29.000%, 11/26/2022 tx#" Affirm 12/02/2021 59 62 5
04B7-DH4Q, 29.480%, 2/22/2025 1§x Affirm 8/25/2023 468 499 497
04BE-K86L, 35.260%, 2/25/2024 tx Affirm 8/31/2023 90 91 91
04BG-J2BE, 29.550%, 2/08/2024 1§x# Affirm 8/11/2022 311 315 273
04BH-QVAH, 22.900%, 12/12/2023 18§x Affirm 6/15/2023 679 692 692
04BL-ECYR, 26.500%, 10/05/2023 t§x Affirm 10/11/2022 77 77 77
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 269 280 279
04BX-XLKR, 29.410%, 7/03/2024 1§x Affirm 7/07/2023 690 688 691
04C1-SA9K, 29.350%, 2/21/2024 1+§x Affirm 8/24/2023 149 152 152
04CC-RQPF, 29.740%, 5/28/2024 1§x Affirm 12/05/2022 164 169 168
04CD-SIIK, 25.200%, 9/28/2023 1§x# Affirm 10/03/2022 75 75 76
04CE-EJSF, 28.000%, 9/19/2023 tx# Affirm 9/22/2022 266 279 21
04CE-QZST, 27.000%, 12/07/2023 1§x Affirm 12/15/2022 88 89 89
04CF-X0SD, 29.620%, 12/28/2023 1§x Affirm 1/06/2023 71 72 73
04CH-CRZB, 29.410%, 5/11/2024 1§x Affirm 5/15/2023 116 120 119
04CH-UYSM, 29.640%, 12/17/2023 1§x# Affirm 12/23/2021 121 123 125
04CU-PHOF, 29.920%, 7/04/2023 tx#" Affirm 1/07/2022 328 307 26
04CW-0X3lI, 29.580%, 10/28/2023 1§x# Affirm 11/03/2022 109 109 110
04CY-202V, 35.280%, 5/09/2024 1§x Affirm 5/12/2023 938 969 971
04D2-3GCH1, 26.500%, 9/12/2023 18§x Affirm 9/15/2022 19 19 19
04DM-VVWS3, 29.410%, 5/11/2024 t§x Affirm 5/15/2023 482 498 499
04DV-VJJK, 29.520%, 2/02/2024 1§x Affirm 8/07/2023 57 58 57
04EH-RPS8, 22.900%, 11/05/2024 tx Affirm 5/11/2023 759 796 794
04EM-FVEP, 33.050%, 11/11/2023 1§x Affirm 5/15/2023 77 78 78
04EP-453R, 27.100%, 1/03/2024 1§x Affirm 1/06/2023 366 369 370
04EP-O0HQ, 13.840%, 6/13/2024 1§x Affirm 6/16/2023 454 470 470
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United States - 85.88% (continued)
04EP-RYXX, 26.500%, 3/21/2024 1§x
04F5-DKJB, 11.684%, 3/01/2023 tx#"«
04F6-AV9F, 29.300%, 11/05/2023 18§x
04F6-UPJO, 11.790%, 12/12/2023 1t§x
04F9-LQ6S, 21.900%, 2/10/2025 1§x
04FH-NHK?7, 29.710%, 1/04/2024 1§x
04FN-LA3Z, 21.900%, 10/03/2023 1§x#
04FR-8XQ7, 35.370%, 8/04/2024 1§x#
04G1-Xl141, 25.000%, 5/05/2025 tx
04GF-NS49, 28.000%, 12/09/2023 +§x#
04GT-ENLO, 27.100%, 4/20/2024 1§x
04H6-T7AO, 28.000%, 5/21/2024 t§x
04H7-LUKB, 15.999%, 5/25/2024 1§x
04H9-DUAP, 22.200%, 11/01/2023 +§x
04HA-Q1JW, 29.420%, 5/23/2024 1§x
04HG-50KA, 18.000%, 7/03/2024 1§x
04HI-L23l, 29.760%, 1/03/2024 1§x
04HK-LAVG, 29.000%, 2/17/2023 tx#"
04HM-QR8W, 20.000%, 9/02/2023 1§x
04HP-9K9E, 30.000%, 11/08/2024 tx
04HV-N33R, 35.380%, 8/07/2024 1§x
0412-DGTO, 28.000%, 3/06/2024 t§x
04IM-XSP4, 15.200%, 1/19/2025 tx
041W-D298, 29.360%, 11/22/2023 t§x
041X-SG05, 21.900%, 6/12/2024 t§x
041Y-Q5F7, 29.490%, 4/21/2024 1§x
04JB-0O0DU, 19.750%, 1/10/2024 1§x
04JQ-1UNM, 30.000%, 5/09/2025 18§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#"
04K6-EQL7, 29.410%, 5/23/2024 1§x
04KM-DHFB, 29.460%, 5/04/2025 tx
04KP-ADEK, 26.500%, 5/03/2024 1§x
04KR-OWMS, 29.460%, 5/19/2025 tx
04KT-X82A, 29.720%, 1/11/2023 x#*
04L4-8MS8, 35.770%, 2/27/2024 1§x
04LF-UP1X, 27.100%, 5/07/2024 +§x
04LK-4D2H, 35.370%, 12/28/2023 1§x
04LK-WVHE, 31.600%, 11/07/2023 t§x
04LR-C547, 29.490%, 8/07/2024 1§x
04MO-SMXF, 22.660%, 1/03/2025 1§x
04M4-KK2R, 29.490%, 4/24/2024 1§x
04MH-VJVE, 30.000%, 5/26/2025 tx
04MQ-H5FQ, 29.400%, 2/23/2024 1§x
04MU-TGQI, 35.600%, 11/25/2023 1§x
04MZ-HZTK, 30.000%, 11/22/2024 1§x
0400-MOXT, 29.620%, 12/14/2022 tx#"
0403-CV89, 29.400%, 2/28/2024 tx
0403-149U, 11.700%, 4/11/2022 tx#*
040B-Z7BS, 29.760%, 5/23/2022 tx#"
040C-L06F, 30.950%, 12/12/2023 1§x
040F-N2ZM, 6.879%, 12/29/2023 18§x«
040K-H982, 22.200%, 10/21/2025 tx
0400-K308, 29.690%, 12/28/2024 18§x#
040S-XKH5, 29.440%, 1/28/2025 1§x
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United States - 85.88% (continued)
04PE-4A2P, 11.770%, 11/08/2024 1§x Affirm 5/11/2023 $ 316 $ 330 % 328
04PI-ZCCO, 29.810%, 2/28/2023 tx#" Affirm 3/03/2022 379 374 30
04PX-1U00, 32.000%, 2/07/2024 +8§x# Affirm 8/10/2023 236 243 239
04Q3-72QC, 35.210%, 11/23/2023 1§x Affirm 5/26/2023 265 268 269
04Q4-8KCC, 35.280%, 7/29/2024 t8§x# Affirm 8/03/2023 1,030 971 955
04QA-YZH7, 29.440%, 2/28/2024 tx Affirm 8/31/2023 61 63 63
04QD-A1H8, 28.296%, 11/07/2023 1§x Affirm 11/10/2022 512 517 517
04QI-REFY, 28.000%, 2/07/2023 tx#" Affirm 2/11/2022 242 250 19
04QW-PIMQ, 35.370%, 12/28/2023 1§x Affirm 7/03/2023 286 289 293
04R6-KOQN, 35.360%, 12/28/2023 1§x Affirm 7/03/2023 143 146 146
04RA-RBAJ, 23.700%, 2/15/2024 1§x Affirm 2/21/2023 56 57 58
04RG-DEJO, 26.500%, 5/29/2024 1§x Affirm 6/02/2023 213 220 220
04RG-G0JZ, 22.900%, 2/02/2024 1§x Affirm 8/07/2023 59 60 60
04RM-365W, 15.870%, 3/06/2024 1§x Affirm 3/09/2023 101 103 104
04RM-JCYE, 11.800%, 8/08/2024 1§x Affirm 8/11/2023 130 137 136
04RM-JJ5L, 29.120%, 12/12/2023 1§x Affirm 12/15/2022 76 77 77
04RO-BIR7, 29.710%, 1/07/2023 tx#" Affirm 1/13/2022 95 99 8
04RR-2XLS, 29.480%, 1/03/2024 18§x Affirm 7/07/2023 208 211 211
04RT-ZN98, 29.780%, 5/26/2022 tx#" Affirm 12/02/2021 155 156 12
04RZ-PBCI, 30.950%, 11/22/2023 1§x Affirm 8/25/2023 143 145 145
04SE-TEEF, 29.500%, 6/14/2024 1§x Affirm 6/20/2023 1M1 115 115
04SH-HHY9, 15.710%, 5/08/2025 tx Affirm 5/11/2023 518 546 546
04SL-WS8P, 29.640%, 5/14/2024 +8§x# Affirm 11/17/2022 131 131 107
04SM-HARX, 29.490%, 8/01/2024 1§x Affirm 2/06/2023 256 265 262
04SW-FV9U, 29.490%, 4/24/2024 1§x Affirm 4/27/2023 2,068 2,123 2,137
04T6-N24D, 29.400%, 2/04/2024 1+§x Affirm 8/10/2023 147 151 149
04TP-5HPT, 29.490%, 6/05/2024 1§x Affirm 6/08/2023 867 852 865
04UM-U6B8X, 29.720%, 1/18/2024 18§x# Affirm 1/23/2023 189 187 189
04UP-PUV4, 15.986%, 4/12/2023 tx#" Affirm 1/17/2023 174 173 14
04UQ-YIEA, 35.600%, 11/21/2023 1§x Affirm 11/25/2022 37 37 38
04UR-9LEP, 35.650%, 1/28/2024 tx# Affirm 2/02/2023 1,274 1,300 102
04UX-SFOH, 35.260%, 2/07/2024 1§x# Affirm 8/10/2023 2,616 2,691 2,673
04V9-3TEM, 15.620%, 1/03/2024 1§x Affirm 7/07/2023 2,858 2,891 2,879
04VE-FFQC, 29.810%, 2/21/2024 1§x Affirm 2/24/2023 283 290 290
04VG-TVSJ, 29.620%, 12/12/2023 18§x Affirm 12/15/2022 185 186 185
04VI-8PKYV, 27.500%, 7/03/2024 1§x Affirm 7/07/2023 266 275 274
04VQ-0489, 11.770%, 5/08/2024 1§x Affirm 5/11/2023 141 143 144
04VX-SRI2, 35.300%, 3/29/2024 1§x Affirm 4/03/2023 163 159 163
04W7-MOPS, 29.440%, 5/19/2024 t§x Affirm 5/25/2023 94 95 96
04WF-7DDZ, 26.950%, 6/09/2024 1§x Affirm 12/15/2022 477 488 486
04WG-H3GG, 19.900%, 10/19/2023 18§x# Affirm 10/24/2022 31 31 31
04WG-HFCO, 29.490%, 2/07/2023 tx#" Affirm 11/10/2022 74 75 6
04WJ-3DWI, 29.810%, 2/21/2024 1§x Affirm 2/24/2023 116 118 119
04WZ-2TBD, 29.650%, 9/27/2023 18§x Affirm 9/30/2022 70 70 71
04X8-YHKK, 19.700%, 12/12/2023 18§x Affirm 6/15/2023 1,219 1,242 1,241
04XB-FO06, 15.770%, 7/03/2025 tx# Affirm 7/07/2023 694 738 737
04XC-1QJ6, 29.600%, 6/20/2023 tx#" Affirm 12/23/2021 229 219 18
04XC-H4FZ, 22.900%, 6/13/2024 1§x Affirm 6/16/2023 236 244 241
04XE-GGUE, 29.720%, 1/17/2024 1§x Affirm 1/20/2023 51 50 51
04XE-NKO05, 35.280%, 5/09/2024 1§x Affirm 5/12/2023 575 566 573
04XF-C1M8, 15.570%, 11/24/2023 1§x Affirm 8/28/2023 65 66 66
04XF-EMOD, 17.900%, 8/10/2025 tx Affirm 8/15/2022 5,345 5,636 5,650
04XH-ZN3Z, 29.460%, 12/05/2023 1§x# Affirm 6/08/2023 29 29 29
04XM-4ZDB, 29.640%, 5/14/2024 1§x Affirm 11/17/2022 188 192 192
04XV-MXMX, 29.650%, 5/28/2023 tx#" Affirm 12/02/2021 105 100 8
04XV-WCYP, 29.490%, 6/29/2024 1+§x Affirm 7/03/2023 166 173 175
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56

United States - 85.88% (continued)
04Y2-919C, 35.200%, 11/18/2023 1§x
04Y6-2QYC, 29.420%, 5/08/2024 1+§x
04Y9-5X0V, 29.410%, 7/03/2024 1§x
04YF-T510, 29.540%, 6/06/2023 tx#"
04YK-WVBT, 29.230%, 1/28/2023 tx#"
04YU-LS9B, 27.100%, 5/03/2024 1§x
04YX-JSMF, 35.370%, 8/23/2024 1§x
04Z1-NPB9, 29.340%, 11/25/2023 tx
04Z4-16GM, 5.757%, 5/29/2024 1§x«
04Z5-PBWY, 20.900%, 11/23/2023 1§x
04Z8-1ZMZ, 29.670%, 2/13/2025 tx
04Z9-ITEH, 29.440%, 11/03/2024 t§x
04ZA-E3TG, 29.710%, 1/11/2024 18§x
04ZK-HL2J, 26.500%, 10/21/2023 1§x
04ZM-MPBYV, 30.000%, 5/24/2025 tx
04Z0O-EPT7A, 29.540%, 6/08/2023 tx#"
04ZS-NTKD, 15.995%, 8/21/2024 1§x
04ZU-TAV4, 27.500%, 9/28/2023 t§x
04ZW-4E80, 11.800%, 10/26/2022 +x#"
04ZW-9FQY, 15.730%, 8/28/2024 tx
04ZX-BX7D, 27.690%, 5/09/2025 tx
0502-LOAL, 29.710%, 1/03/2023 tx#"
050D-KXUP, 29.670%, 11/23/2023 1§x
050G-CBF2, 25.000%, 11/14/2023 1§x
050L-J4Y3, 35.380%, 6/28/2024 1§x
050S-1DR®6, 29.640%, 5/21/2024 +§x#
0510-94G2, 29.480%, 6/28/2024 1§x
0510-XDTW, 7.824%, 11/21/2023 t§x«
051A-WZAZ, 28.500%, 11/14/2023 1§x
051B-GD95, 29.660%, 9/28/2023 tx#
051H-LRUT, 28.000%, 10/17/2023 1§x
051J-FIIT, 33.490%, 11/21/2023 1§x
051S-1YXO, 26.500%, 11/03/2023 tx#
051U-3044, 20.178%, 10/18/2023 1§x
051V-59ZK, 6.840%, 1/03/2024 +8§x«
051X-WB6A, 28.910%, 5/19/2024 1§x
051Z-1EKT, 29.810%, 2/07/2023 tx#"
0526-09MW, 26.500%, 3/11/2023 tx#*
0527-HA70, 22.620%, 8/28/2024 tx
052E-LBWR, 30.000%, 11/05/2024 t§x
052P-HQDR, 19.900%, 4/19/2024 +§x
052R-DJ3G, 20.900%, 11/28/2023 1§x#
052S-A0TR, 10.840%, 11/10/2023 1§x
052T-DF9G, 28.000%, 11/02/2024 tx
052W-SS9A, 29.440%, 11/29/2024 1§x
052Y-K54Y, 22.900%, 9/13/2023 1+§x
0533-ENKW, 28.870%, 11/30/2023 1§x#
0534-AM56, 29.650%, 9/28/2023 t§xi#
0537-GXMD, 11.790%, 7/11/2023 tx#"
0539-282U, 35.200%, 11/10/2023 1t§x
053B-IKMK, 28.000%, 2/02/2024 1§x
053B-OW3F, 25.000%, 2/08/2023 tx#"
053C-9YH9, 33.990%, 1/28/2024 +8§x#
053F-YECA, 28.920%, 5/29/2024 1t§x
053L-ULWX, 28.850%, 11/09/2023 1§x
053M-M4E9, 27.500%, 12/12/2023 t§x

The accompanying Notes to the Consolidated Financial Statements are an integral part of these Consolidated Financial Statements.
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August 31, 2023

PRINCIPAL FAIR
AMOUNT COST VALUE
511  §$ 513 § 516
267 276 276
1,131 1,181 1,179
1,632 1,612 131
75 76 6
173 179 177
300 310 309
120 122 122
2,224 2,104 2,127
743 754 755
587 617 622
274 286 284
177 178 180
22 22 23
621 656 656
237 246 23
295 307 306
17 17 17
109 112 9
537 554 554
1,744 1,739 1,764
142 149 1
83 84 85
345 349 350
298 306 312
164 164 166
106 M 12
843 829 830
86 87 88
292 306 20
43 43 43
29 29 29
440 460 35
64 64 64
1,299 1,270 1,273
92 95 96
571 591 46
246 258 20
194 204 204
326 326 331
130 133 133
45 46 46
587 595 594
591 623 624
274 287 288
35 35 36
39 40 40
35 35 36
106 110 8
329 332 332
93 96 95
1,052 1,042 84
82 84 84
458 474 478
158 159 158
87 87 87
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Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 85.88% (continued)
053P-OFRR, 35.240%, 11/30/2023 1§x Affirm 6/02/2023 $ 9 3 9 3 9
053X-NWNG, 26.500%, 12/09/2023 t§x Affirm 12/15/2022 45 46 46
053Z-WXZT, 35.370%, 8/04/2024 1§x Affirm 8/10/2023 740 737 725
0543-KDCQ, 29.810%, 2/27/2024 t§x Affirm 3/02/2023 89 91 92
0548-9CAW, 29.510%, 12/14/2023 1§x Affirm 6/20/2023 53 54 54
054D-VXX0, 30.000%, 5/29/2024 +8§x# Affirm 6/02/2023 122 127 126
054F-69S0, 29.510%, 8/23/2025 tx Affirm 8/28/2023 956 1,022 1,020
054J-2L10, 19.900%, 10/03/2023 18§x Affirm 10/06/2022 21 21 21
054K-LM3S, 22.720%, 5/14/2024 1+§x Affirm 11/17/2022 322 333 330
054L-3YLV, 35.400%, 4/21/2024 1§x Affirm 4/27/2023 78 76 78
054V-3QZ0, 21.900%, 11/09/2023 1§x Affirm 5/12/2023 57 58 58
0550-O5UF, 22.900%, 8/16/2024 tx# Affirm 2/21/2023 1,165 1,231 93
0550-XVKW, 15.780%, 10/11/2023 1§x Affirm 10/14/2022 37 37 37
0556-EV30, 29.590%, 10/12/2023 1§x Affirm 10/17/2022 60 60 60
0559-0CXL, 28.000%, 11/05/2023 1§x Affirm 5/11/2023 142 143 143
055B-RSKD, 29.680%, 11/10/2023 1§x Affirm 11/17/2022 524 526 530
055C-GNIN, 29.450%, 5/12/2023 tx#" Affirm 5/16/2022 151 157 12
055J-7LGP, 29.010%, 6/14/2024 1§x Affirm 6/20/2023 250 260 261
0562-2C6P, 29.510%, 4/04/2023 tx#" Affirm 4/07/2022 709 700 57
056B-L4TX, 27.500%, 12/16/2023 1§x Affirm 12/22/2022 97 99 99
056L-RAWQ, 29.430%, 11/22/2024 1§x# Affirm 5/25/2023 191 186 190
056R-YVN4, 28.000%, 7/08/2023 tx#" Affirm 7/14/2022 229 237 18
056T-3ZFA, 29.750%, 5/19/2022 tx#" Affirm 11/26/2021 78 80 6
056T-CYMA, 35.290%, 5/25/2024 18§x Affirm 5/30/2023 61 62 63
0575-GAET, 29.710%, 1/10/2023 tx#" Affirm 1/21/2022 78 75 6
0575-X0RU, 29.370%, 2/28/2024 tx Affirm 8/31/2023 93 96 96
0577-K64P, 29.610%, 12/06/2022 tx#" Affirm 12/09/2021 122 124 10
057G-36P9, 33.050%, 11/25/2023 1§x Affirm 5/30/2023 56 57 57
057J-AlJN, 29.660%, 9/28/2023 1§x Affirm 10/03/2022 27 27 27
057K-5720, 15.920%, 5/03/2024 1§x Affirm 11/07/2022 310 319 315
057Q-XOAJ, 29.590%, 10/04/2023 18§x Affirm 10/07/2022 100 100 101
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 3
057W-KK9E, 27.500%, 6/06/2023 tx#" Affirm 6/09/2022 20 21 2
0580-2YAP, 29.390%, 2/18/2024 1§x Affirm 8/24/2023 373 385 384
058C-Z5M0, 29.570%, 4/24/2024 tx# Affirm 10/27/2022 2,769 2,827 2,887
058F-R50R, 35.370%, 8/28/2024 tx Affirm 8/31/2023 700 723 723
058J-5SVR, 29.390%, 2/25/2024 tx Affirm 8/31/2023 267 274 274
058L-1AlJ, 21.518%, 10/14/2022 tx# « Affirm 7/18/2022 41 40 3
0582-B809, 29.680%, 11/26/2022 tx#" Affirm 12/02/2021 115 118 9
0593-YQFA, 15.900%, 11/28/2022 tx#" Affirm 12/03/2021 384 391 31
0594-0Z1U, 29.400%, 2/25/2024 tx Affirm 8/31/2023 376 383 383
0594-E3QG, 28.000%, 11/28/2023 1§x Affirm 12/01/2022 113 114 115
059A-G4TU, 29.390%, 2/28/2024 tx Affirm 8/31/2023 159 164 164
059M-BNUO, 29.650%, 10/03/2023 1§x Affirm 10/06/2022 358 359 359
059N-3VA9, 28.500%, 1/12/2024 +§x# Affirm 1/17/2023 34 34 28
059U-5UBR, 18.000%, 8/22/2024 1§x Affirm 8/25/2023 248 257 257
05A0-5Cl1J, 29.580%, 10/11/2023 tx# Affirm 10/14/2022 187 193 15
05A0-QSSN, 21.900%, 9/29/2023 +§x Affirm 7/03/2023 22 22 22
05A4-5VTS, 29.500%, 11/19/2023 1§x Affirm 5/25/2023 1,343 1,363 1,364
05AJ-4C3U, 29.500%, 12/05/2023 1§x Affirm 6/08/2023 65 66 66
05AP-49KB, 29.020%, 8/22/2024 1§x Affirm 8/25/2023 107 113 112
05AT-5202, 29.490%, 12/14/2023 1§x Affirm 6/20/2023 55 55 55
05AU-LODO, 35.370%, 8/28/2024 tx Affirm 8/31/2023 1,092 1,087 1,087
05AY-QEJB, 15.850%, 1/11/2024 1§x Affirm 1/17/2023 101 102 102
05B3-YRS8K, 11.800%, 10/03/2023 1§x Affirm 7/07/2023 590 593 592
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Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 85.88% (continued)
05B9-81YE, 35.380%, 6/06/2024 1§x Affirm 6/09/2023 $ 110 $ 112 $ 112
05BE-720X, 22.550%, 3/03/2024 1§x Affirm 3/09/2023 189 190 190
05BJ-G4UO, 29.550%, 10/03/2023 18§x# Affirm 7/07/2023 32 32 32
05BQ-VT5L, 29.500%, 5/10/2024 1+§x Affirm 5/15/2023 657 679 680
05BY-802ZN, 29.440%, 3/23/2023 tx#" Affirm 3/28/2022 55 58 4
05BZ-EOEY, 29.410%, 2/28/2024 tx Affirm 8/31/2023 69 71 71
05C1-WRP5, 29.620%, 3/12/2024 1§x Affirm 9/15/2022 282 290 289
05C2-XC9N, 35.500%, 8/10/2024 1§x Affirm 8/14/2023 1,171 1,102 1,089
05C5-DMWS5, 29.690%, 11/07/2023 18§x Affirm 11/10/2022 32 31 31
05C6-HTR3, 35.770%, 2/21/2024 1§x Affirm 2/24/2023 399 407 409
05C7-8424, 35.260%, 2/22/2024 1+§x Affirm 8/25/2023 407 413 411
05C8-NKJ9, 35.340%, 12/12/2023 18§x Affirm 6/15/2023 74 76 76
05C9-7SV0, 35.380%, 6/06/2024 1§x# Affirm 6/09/2023 110 112 113
05CA-80AO0, 4.203%, 3/03/2025 t§x« Affirm 3/11/2022 329 309 307
05CM-CRON, 15.710%, 5/09/2025 tx Affirm 5/12/2023 2,369 2,499 2,495
05D6-S80C, 29.440%, 12/01/2024 1§x Affirm 6/05/2023 259 261 263
05D9-U91Q, 15.650%, 11/28/2023 tx Affirm 8/31/2023 192 195 195
05DG-8C7V, 29.440%, 11/29/2024 tx Affirm 6/02/2023 620 650 652
05DL-LL9F, 27.700%, 9/12/2023 1§x Affirm 6/15/2023 65 65 65
05DN-Y485, 29.570%, 7/03/2025 tx Affirm 7/07/2023 545 580 578
05DR-8KZD, 29.510%, 6/08/2025 tx Affirm 6/12/2023 1,864 1,858 1,878
05DV-7LEO, 11.790%, 8/18/2024 1§x Affirm 8/24/2023 140 148 147
05E4-10ZZ, 29.400%, 5/26/2024 +§x# Affirm 6/02/2023 121 126 127
05EG-3KS7, 28.500%, 11/08/2024 tx Affirm 5/11/2023 2,615 2,631 2,656
05EU-RZU9, 29.580%, 12/28/2022 tx#" Affirm 12/31/2021 30 29 2
05F1-VPDD, 29.370%, 2/21/2024 1§x Affirm 8/24/2023 144 148 147
05F2-F4KX, 28.000%, 11/25/2023 1§x Affirm 12/01/2022 59 59 60
05FB-8L97, 11.750%, 2/04/2024 1§x Affirm 8/10/2023 444 457 455
05FC-N6E9, 28.000%, 10/28/2023 1§x Affirm 11/03/2022 40 40 40
05FD-ZXD5, 19.900%, 12/14/2024 tx Affirm 12/19/2022 548 578 578
05FG-RAYB, 35.380%, 6/28/2024 1§x Affirm 7/03/2023 333 331 340
05FN-AE22, 26.200%, 1/03/2024 tx# Affirm 1/06/2023 222 217 79
05FQ-M9WS, 29.620%, 12/12/2023 t§x Affirm 12/15/2022 311 313 315
05FS-E4S0, 22.900%, 4/24/2024 1§x Affirm 4/27/2023 133 137 138
05G4-EIVF, 5.741%, 5/22/2024 1§x« Affirm 5/25/2023 730 701 700
05G7-JT7T, 35.370%, 10/03/2023 1§x Affirm 7/07/2023 98 98 97
05GC-LDIH, 29.680%, 11/28/2023 1§x Affirm 12/01/2022 85 86 87
05GL-HTCR, 29.520%, 9/29/2023 1§x Affirm 7/03/2023 68 68 68
05GL-XM7G, 29.490%, 5/10/2026 1x Affirm 5/15/2023 1,211 1,297 1,294
05GR-ZK22, 14.151%, 11/18/2023 1§x Affirm 5/22/2023 107 109 109
05GV-4WMP, 29.610%, 11/18/2024 1+§x Affirm 11/25/2022 296 312 306
05GW-CP4E, 29.610%, 11/04/2024 tx# Affirm 11/10/2022 586 617 438
05H0-H5NC, 33.050%, 2/28/2024 tx Affirm 8/31/2023 275 284 284
05HJ-0Z66, 11.985%, 11/08/2023 1§x Affirm 5/11/2023 289 291 291
05HU-743V, 35.280%, 5/08/2024 1§x# Affirm 5/11/2023 576 567 576
0514-EERS, 15.720%, 8/28/2024 tx Affirm 8/31/2023 916 945 945
0516-45WA, 29.620%, 12/09/2023 1§x Affirm 12/15/2022 114 115 116
051A-RX94, 11.700%, 10/19/2026 tx Affirm 10/27/2022 1,435 1,542 1,652
051G-YUKR, 29.620%, 1/26/2023 tx#" Affirm 1/31/2022 50 53 4
051J-5CDP, 29.900%, 7/11/2023 tx#" Affirm 1/17/2023 1,060 1,084 85
05IP-R6GN, 29.410%, 5/22/2024 1§x Affirm 5/25/2023 148 152 152
051P-ZT3H, 29.490%, 6/12/2024 1§x# Affirm 6/15/2023 148 154 154
051Y-0J16, 27.690%, 1/03/2024 1§x Affirm 1/06/2023 320 325 268
051Z-JCQW, 21.900%, 11/25/2023 tx Affirm 8/31/2023 87 88 88
05J8-FEMO, 29.620%, 12/09/2023 1§x Affirm 12/15/2022 129 131 131
05J9-5IMV, 29.710%, 1/10/2024 1+§x Affirm 1/13/2023 104 105 105
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Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 85.88% (continued)
05JA-1GX4, 28.000%, 10/04/2023 tx# Affirm 10/07/2022 $ 43§ 45 $ 7
05J0-869V, 29.480%, 8/21/2024 1§x Affirm 8/24/2023 155 163 163
05JU-36HJ, 28.000%, 3/20/2024 tx Affirm 9/23/2022 524 538 537
05JZ-Z98P, 24.950%, 10/21/2024 tx Affirm 10/28/2022 702 742 754
05K0-SMQL, 29.810%, 2/04/2023 +x#" Affirm 2/10/2022 184 182 15
05K2-NGFV, 29.400%, 9/16/2022 tx#" Affirm 3/21/2022 46 47 4
05KB-L2XM, 15.780%, 6/09/2024 1§x Affirm 12/15/2022 159 165 163
05KC-ULXD, 35.370%, 6/06/2024 1§x Affirm 6/15/2023 249 252 252
05KK-WO0QK, 29.810%, 2/09/2023 tx#" Affirm 2/14/2022 670 661 54
05KW-3PQY, 27.100%, 2/03/2023 tx#" Affirm 2/07/2022 170 179 14
05L3-P0Z5, 29.500%, 9/12/2023 1§x Affirm 9/16/2022 53 53 53
05L4-NQSE, 29.570%, 4/24/2024 1x# Affirm 10/27/2022 244 261 86
05L5-3X67, 29.460%, 5/04/2025 tx Affirm 5/11/2023 1,731 1,726 1,749
05L5-0YV9, 15.830%, 11/14/2023 1§x Affirm 11/17/2022 133 134 134
05LB-C68P, 29.480%, 2/28/2025 tx Affirm 8/31/2023 700 695 695
05LF-3QUO, 28.500%, 9/06/2023 1§x# Affirm 9/09/2022 42 42 42
05LH-OZZW, 10.840%, 10/11/2023 1§x Affirm 10/14/2022 19 20 20
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 10
05LO-2MIX, 29.310%, 11/28/2023 tx Affirm 8/31/2023 153 156 156
05LU-SWO0S, 35.380%, 7/03/2024 1§x Affirm 7/07/2023 469 491 487
05MC-36G7, 29.810%, 2/13/2024 1§x Affirm 2/16/2023 1,825 1,833 1,847
05MC-YDDV, 6.778%, 11/30/2023 18§x« Affirm 6/02/2023 438 431 430
05MC-ZF60, 12.000%, 5/04/2022 tx#" Affirm 2/10/2022 34 34 3
05ME-WHGP, 15.810%, 12/16/2023 1§x Affirm 12/22/2022 36 37 37
05MG-BQNYV, 27.500%, 11/07/2023 1§x Affirm 11/10/2022 409 412 413
05MN-B172, 28.880%, 11/21/2023 1§x Affirm 8/24/2023 59 60 60
05MO-JSVQ, 29.330%, 11/26/2023 18§x Affirm 6/02/2023 61 62 62
05MV-A7PQ, 29.900%, 7/18/2023 tx#" Affirm 1/23/2023 73 74 15
05N4-RISN, 15.740%, 6/13/2025 1§x Affirm 6/16/2023 451 476 477
05N9-0UZ6, 29.580%, 4/28/2024 1§x Affirm 11/03/2022 192 196 200
05NB-OSGU, 26.810%, 9/19/2023 18§x# Affirm 9/22/2022 70 70 71
05ND-JEBU, 35.370%, 8/23/2024 1§x# Affirm 8/28/2023 269 268 267
05NI-CENG, 29.710%, 1/09/2024 1§x Affirm 1/12/2023 97 96 97
05NJ-NFQB, 28.000%, 10/21/2023 1§x Affirm 10/28/2022 22 22 22
05NK-EVSYV, 5.842%, 8/28/2024 tx« Affirm 8/31/2023 7,000 6,616 6,616
05NL-VXRE, 35.770%, 2/21/2024 1§x Affirm 2/24/2023 1,010 1,030 1,031
05NP-LQR6, 26.500%, 2/13/2024 1§x Affirm 2/16/2023 82 84 84
05NU-ZTY4, 15.800%, 12/28/2023 1§x Affirm 1/03/2023 52 53 54
0504-D073, 30.500%, 12/29/2024 tx Affirm 7/07/2023 2,213 2,353 2,368
0508-D6HD, 29.620%, 3/28/2024 1§x# Affirm 10/06/2022 100 102 103
050C-77P1, 35.280%, 5/29/2024 +8§x# Affirm 6/02/2023 279 275 275
050I1-GB1S, 29.340%, 11/08/2023 1§x Affirm 5/11/2023 182 183 183
0501-TU3V, 29.710%, 1/17/2024 +8§x Affirm 1/20/2023 242 240 244
050J-361H, 29.410%, 2/21/2024 1§x Affirm 8/24/2023 71 72 72
050L-AZ7Z, 19.900%, 11/07/2023 1§x Affirm 11/10/2022 189 191 191
050T-VEVK, 29.800%, 2/14/2023 tx#" Affirm 2/17/2022 165 163 13
050V-VERE, 4.966%, 12/15/2023 1§x« Affirm 12/19/2022 132 130 130
050Z-4EPD, 29.510%, 8/25/2025 tx Affirm 8/31/2023 600 641 641
05P3-HWWM, 15.840%, 1/26/2023 tx#" Affirm 1/31/2022 988 1,007 79
05P7-NFAO, 18.000%, 11/10/2023 1§x Affirm 5/15/2023 38 39 39
05PA-073W, 27.500%, 3/16/2024 1§x Affirm 9/22/2022 176 181 180
05PB-YOGA, 24.950%, 11/22/2023 1§x Affirm 5/25/2023 484 491 492
05PC-TD2A, 29.430%, 11/26/2024 1§x Affirm 6/02/2023 295 309 310
05PH-1GN3, 24.950%, 9/19/2024 1§x Affirm 9/22/2022 448 468 467
05PH-L8QI, 29.710%, 10/28/2023 1§x Affirm 11/03/2022 47 48 48
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STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 85.88% (continued)
05PQ-D719, 28.000%, 11/22/2022 tx#" Affirm 11/26/2021 $ 31 3 32 3 2
05PV-EHA9, 35.190%, 11/30/2023 1§x Affirm 6/02/2023 184 180 183
05Q0-91SQ, 10.840%, 1/17/2025 tx Affirm 1/20/2023 2,220 2,346 2,351
05Q5-4UE2, 15.810%, 5/28/2024 1+§x Affirm 12/02/2022 165 171 170
05Q8-JWGF, 15.650%, 2/25/2024 tx Affirm 8/31/2023 270 279 279
05QD-LI9S, 34.242%, 8/26/2023 1§x#" Affirm 6/02/2023 54 53 54
05QY-S2BT, 29.360%, 12/12/2023 1§x Affirm 6/15/2023 7 7 7
05R3-VK2N, 18.700%, 6/09/2024 1§x Affirm 6/15/2023 374 386 382
05R7-SUQI, 22.200%, 10/28/2023 1§x Affirm 11/03/2022 77 78 79
05RE-FX4J, 29.620%, 12/14/2022 tx#" Affirm 12/17/2021 202 198 16
05RI-VDEN, 29.650%, 6/14/2022 tx#" Affirm 12/17/2021 43 43 3
05RS-K2IB, 12.000%, 9/01/2023 1§x Affirm 3/06/2023 31 31 31
05RX-DWVJ, 29.450%, 5/28/2023 tx#" Affirm 6/03/2022 125 129 10
05RY-SXYW, 14.080%, 8/18/2024 1§x Affirm 8/24/2023 355 369 368
05S0-01AK, 29.430%, 5/29/2024 1§x Affirm 6/02/2023 163 160 164
05S5-IHAU, 29.710%, 1/12/2023 tx#" Affirm 1/21/2022 71 68 6
05S7-LNBD, 30.000%, 6/12/2024 1§x Affirm 6/15/2023 232 236 237
05SJ-AV90, 32.000%, 11/23/2023 1§x Affirm 5/26/2023 732 743 744
05SK-JF6Z, 13.840%, 9/29/2023 1§x Affirm 7/03/2023 102 103 103
05SK-XHSE, 35.987%, 6/13/2024 1§x Affirm 6/16/2023 2,745 2,696 2,716
05SL-CH9M, 19.750%, 5/01/2024 tx Affirm 11/04/2022 819 841 840
05T4-Y90I, 29.610%, 12/28/2023 1§x Affirm 1/03/2023 39 39 39
05TB-AIXZ, 33.950%, 6/09/2024 1§x Affirm 6/16/2023 258 267 268
05TG-JDF4, 19.900%, 10/06/2023 t§x Affirm 10/11/2022 59 60 60
05TO-HLNN, 29.520%, 4/14/2023 tx#" Affirm 4/18/2022 71 73 6
05TR-F79M, 33.629%, 12/30/2023 1§x Affirm 7/07/2023 320 327 328
05TZ-TVYV, 29.450%, 3/28/2023 tx#" Affirm 4/04/2022 130 135 10
05U5-YIOR, 30.000%, 12/08/2024 tx# Affirm 6/12/2023 383 404 126
05UB-HZL6, 29.610%, 11/21/2024 1§x Affirm 11/25/2022 373 387 393
05UR-78G2, 29.410%, 5/23/2024 1§x Affirm 5/26/2023 399 392 402
05V7-8V1P, 28.000%, 12/22/2022 tx#" Affirm 12/27/2021 288 293 23
05VA-RI9K, 35.540%, 8/02/2024 1§x Affirm 8/07/2023 152 156 152
05VK-IIXD, 25.000%, 11/28/2023 1§x Affirm 12/01/2022 83 84 84
05VM-YTAB, 29.810%, 2/28/2023 tx#" Affirm 3/03/2022 128 126 10
05VX-QA90, 5.842%, 8/28/2024 tx« Affirm 8/31/2023 4,329 4,092 4,092
05VX-RYZG, 29.620%, 12/22/2022 tx#" Affirm 12/27/2021 249 254 20
05WA-V8PU, 15.730%, 11/08/2024 1§x Affirm 5/11/2023 136 142 140
05WE-AP9K, 20.900%, 12/29/2024 1§x Affirm 7/03/2023 350 372 374
05WK-27XJ, 28.000%, 12/05/2023 1§x Affirm 6/08/2023 217 221 221
05WT-LNQN, 15.630%, 11/09/2023 1§x Affirm 5/12/2023 76 76 76
05WU-QR6V, 29.710%, 1/24/2023 tx#* Affirm 1/27/2022 87 91 7
05X0-4TJ2, 15.840%, 1/11/2024 1§x Affirm 1/17/2023 110 112 112
05X6-TN7C, 35.370%, 1/03/2024 1§x Affirm 7/07/2023 399 404 400
05XE-J96R, 29.520%, 9/30/2023 1§x Affirm 7/07/2023 28 28 29
05XN-227A, 11.760%, 1/03/2024 1§x Affirm 7/07/2023 48 49 49
05XZ-WH4H, 15.000%, 10/21/2024 tx Affirm 10/27/2022 510 533 534
05YG-2387, 28.500%, 10/14/2023 1§x Affirm 10/20/2022 60 60 60
05YH-3Y5V, 4.980%, 1/28/2024 1§x« Affirm 2/02/2023 506 496 494
05YM-7RRG, 25.000%, 5/04/2024 1§x Affirm 11/10/2022 215 222 221
05YQ-CHBQ, 35.370%, 9/12/2023 1§x Affirm 6/15/2023 33 33 33
05Z4-JFMD, 15.680%, 5/09/2024 1§x Affirm 5/12/2023 231 238 238
05Z8-2QK4, 28.500%, 1/03/2023 tx#" Affirm 1/06/2022 45 47 4
05ZC-IUQJ, 35.990%, 1/03/2024 1§x Affirm 1/06/2023 666 677 675
05ZC-M1KY, 29.140%, 8/01/2024 1+§x Affirm 8/04/2023 215 225 222
05ZC-PP1G, 20.000%, 1/10/2023 tx#* Affirm 1/13/2022 2,146 2,188 172
05ZH-Q342, 11.760%, 1/03/2024 1§x Affirm 7/07/2023 34 35 34
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United States - 85.88% (continued)
05ZI-119E, 29.590%, 10/11/2023 1§x Affirm 10/14/2022 $ 36 $ 37 $ 37
05ZL-5FBL, 29.600%, 10/06/2023 1§x Affirm 10/11/2022 20 20 20
05Z0-PATO, 30.000%, 12/29/2024 1§x Affirm 7/07/2023 309 320 316
05ZV-PA22, 35.370%, 12/28/2023 1§x Affirm 7/03/2023 109 110 112
05ZW-CQ23, 35.290%, 5/08/2024 1§x Affirm 5/11/2023 1,019 1,032 1,039
0601-1F45, 28.970%, 5/09/2025 tx Affirm 5/12/2023 855 902 901
0601-HCTH, 18.900%, 9/15/2023 1§x Affirm 9/22/2022 17 17 17
0602-S182, 35.260%, 2/23/2024 1§x Affirm 8/28/2023 109 112 112
0603-T5P9, 8.207%, 9/30/2023 1§x« Affirm 7/07/2023 219 216 217
060G-P402, 29.320%, 11/28/2023 tx Affirm 8/31/2023 62 63 63
060L-ALB6, 29.510%, 8/25/2025 tx Affirm 8/31/2023 453 458 458
060L-JLQQ, 35.985%, 12/08/2023 18§x Affirm 6/12/2023 453 456 454
060W-R4LG, 29.690%, 11/03/2023 1§x Affirm 11/07/2022 159 160 160
060Y-FZPJ, 29.620%, 12/27/2023 1§x Affirm 12/30/2022 179 177 181
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 204 216 208
061C-OFLG, 29.620%, 12/12/2023 1§x Affirm 12/15/2022 49 49 50
061L-0OU40, 29.000%, 1/24/2023 tx#" Affirm 1/27/2022 30 30 2
061Q-QHXD, 27.472%, 10/05/2023 1§x Affirm 10/11/2022 76 76 76
061S-XCO3, 29.500%, 8/21/2024 1§x Affirm 8/24/2023 210 217 215
061T-5H1T, 16.700%, 1/18/2024 +§x Affirm 1/23/2023 202 206 206
0623-OTEE, 7.916%, 10/03/2023 1§x« Affirm 7/07/2023 333 331 331
062H-KEWK, 35.500%, 10/11/2023 1§x Affirm 10/14/2022 90 91 84
062K-Q70G, 29.600%, 9/19/2024 tx# Affirm 9/22/2022 778 839 139
062N-884B, 29.710%, 1/06/2024 1§x Affirm 1/12/2023 540 536 540
0620-GDAE, 29.410%, 5/18/2024 1§x Affirm 5/22/2023 148 153 153
062P-T49V, 29.490%, 6/06/2024 1§x Affirm 6/09/2023 106 107 108
0638-P2X0, 30.000%, 11/11/2024 1§x Affirm 5/15/2023 369 387 387
0638-PFYF, 28.500%, 1/09/2024 1§x Affirm 1/12/2023 231 236 236
0639-VDNG, 35.390%, 6/29/2024 1§x Affirm 7/03/2023 92 95 96
063B-BOZ0O, 29.460%, 5/09/2025 1x# Affirm 5/12/2023 436 460 76
063C-CHLC, 35.260%, 2/28/2024 tx Affirm 8/31/2023 206 209 209
063C-KPOG, 26.500%, 4/24/2024 1§x Affirm 10/28/2022 160 165 165
063F-FOV3, 35.280%, 5/22/2024 1§x Affirm 5/25/2023 946 930 954
063G-PJZV, 29.610%, 3/28/2023 tx#" Affirm 10/03/2022 34 35 3
063H-NZW5, 29.590%, 6/12/2023 tx#" Affirm 12/16/2022 1 12 3
063J-ELQI, 29.720%, 5/26/2022 tx#" Affirm 12/02/2021 18 18 1
063L-LJM6, 29.510%, 6/13/2025 tx Affirm 6/16/2023 641 639 646
063T-90TM, 15.670%, 3/07/2023 +x#* Affirm 3/10/2022 57 60 5
063T-XUAU, 29.810%, 3/08/2023 tx#" Affirm 3/11/2022 326 337 26
064E-SOFU, 29.290%, 11/18/2023 1§x Affirm 5/22/2023 51 52 52
064J-HO2T, 27.500%, 10/28/2024 1§x Affirm 11/03/2022 458 482 486
064R-8FHF, 21.900%, 5/11/2024 1§x Affirm 5/15/2023 823 848 848
064Z-QJHG, 29.410%, 5/11/2024 1§x Affirm 5/15/2023 91 94 94
0652-JIA5, 27.100%, 11/01/2023 18§x Affirm 11/04/2022 62 62 62
065B-PVHL, 29.400%, 5/18/2024 1+§x Affirm 5/22/2023 49 51 50
065E-L8XK, 19.900%, 12/12/2023 18§x# Affirm 12/15/2022 61 62 62
065I-IKR3, 22.900%, 2/25/2024 tx Affirm 8/31/2023 2,583 2,665 2,665
0666-GCB6, 15.690%, 7/28/2024 1§x# Affirm 8/03/2023 528 526 526
066G-TY7U, 35.290%, 5/08/2024 1§x Affirm 5/11/2023 878 907 905
066P-3VKZ, 35.290%, 5/10/2024 1§x Affirm 5/15/2023 441 434 440
066X-5Q3R, 20.087%, 11/07/2023 1§x Affirm 11/10/2022 40 40 40
0672-5UBE, 29.995%, 6/28/2024 1§x Affirm 7/03/2023 1,091 1,121 1,144
0673-HFR3, 29.400%, 2/28/2024 tx Affirm 8/31/2023 77 80 80
0671-G1FV, 29.720%, 8/27/2024 1§x Affirm 3/02/2023 375 390 388
0670-2JNV, 29.810%, 2/07/2023 tx#" Affirm 2/10/2022 345 340 28
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United States - 85.88% (continued)
0670-CQTO, 25.000%, 5/23/2024 1§x
0688-KH5D, 15.840%, 1/26/2023 tx#"
068J-HLBU, 29.470%, 1/03/2024 1§x
0680-1ZRM, 25.000%, 7/08/2023 tx#"
068X-Q3Y5, 22.200%, 10/19/2024 tx
0693-61QG, 29.710%, 1/19/2024 tx#
0698-70NC, 29.420%, 5/08/2024 1§x
069G-AB33, 29.710%, 1/18/2023 tx#"
069I-WL9R, 28.500%, 10/19/2023 tx#
069K-WFGT, 27.500%, 10/04/2024 t§x#
0690-5TB1, 27.100%, 9/12/2023 1§x
0690-HD9U, 22.930%, 7/24/2022 tx#"
069R-1C11, 15.700%, 2/02/2025 1§x
06AD-XLUA, 34.490%, 10/28/2023 t§x
06AJ-1R9Q, 29.490%, 4/24/2024 1§x
06AJ-NM47, 29.490%, 2/01/2024 t§x#
06AP-TZBF, 29.560%, 2/09/2024 1§x
06AU-U3B8, 29.570%, 4/07/2024 t§x
06B3-0M1V, 35.250%, 2/23/2024 1§x#
06B3-F7LT, 29.760%, 12/28/2022 tx#*
06BA-4LPR, 29.710%, 1/24/2023 tx#"
06BB-KN5L, 29.810%, 2/07/2023 tx#"
06BC-JFI5, 29.810%, 2/13/2024 1§x
06BQ-Q2MD, 11.800%, 6/12/2024 1§x#
06BV-K3H9, 29.490%, 8/23/2024 1§x
06BX-A3GR, 27.500%, 11/07/2023 1§x
06C5-JY6R, 28.500%, 12/28/2023 tx#
06CA-RL7M, 29.680%, 11/28/2023 tx#
06CB-FETQ, 13.840%, 11/24/2024 tx
06CC-VOKE, 29.410%, 5/09/2024 1§x
06CD-78P4, 26.500%, 2/01/2024 tx#
06CN-M9GU, 15.720%, 8/10/2024 1§x
06CV-YT70, 29.480%, 1/05/2023 x#"
06CX-W3V3, 35.370%, 7/03/2024 +§x
06CY-969A, 29.510%, 8/28/2025 tx
06D1-RZQM, 30.000%, 5/28/2025 +8§x#
06D5-NV18, 8.685%, 8/07/2022 x#"«
06DB-SWOO, 35.290%, 5/09/2024 t§x#
06DE-TM90, 29.450%, 7/26/2023 x#"
06DJ-AQ5W, 29.710%, 1/12/2024 1§x
06DK-J5TD, 15.800%, 5/14/2024 tx
06DK-Q7P2, 30.000%, 1/03/2024 1§x
06DQ-NDQU, 11.820%, 4/28/2024 1§x
06DR-003T, 29.610%, 12/12/2023 t§x
06DT-3IFJ, 35.280%, 7/03/2024 1§x
06DW-KZMF, 29.500%, 11/30/2023 1+§x
06DX-VJZN, 29.680%, 7/18/2023 tx#"
06E1-S0Q9, 8.207%, 9/30/2023 1§x«
06E5-EJ09, 29.910%, 1/04/2023 tx#*
06ED-EBLC, 29.310%, 2/01/2024 1§x
06ED-H90H, 5.741%, 6/26/2024 1§x«
06EE-178S, 29.390%, 2/22/2024 t§x
06EG-1W4U, 15.660%, 2/23/2024 1§x
06EL-Y50C, 35.770%, 2/27/2024 1§x
06EN-RN1H, 11.850%, 11/02/2024 1§x#
06FN-500N, 29.670%, 7/05/2023 tx#"
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STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 85.88% (continued)
06FN-KX2P, 17.900%, 11/04/2023 1§x Affirm 11/10/2022 $ 42 % 42 42
06FO-Z0GT, 29.810%, 2/28/2023 tx#" Affirm 3/03/2022 152 150 12
06FS-0Z04, 29.710%, 1/09/2024 1§x Affirm 1/12/2023 187 191 191
06G8-7374, 29.810%, 2/28/2023 tx#" Affirm 3/03/2022 411 422 33
06GE-IJYM, 28.500%, 2/13/2024 1+§x Affirm 2/16/2023 473 466 473
06GH-QPRO, 29.500%, 9/13/2023 t§x Affirm 6/16/2023 35 36 36
06GI-CG3L, 7.916%, 9/29/2023 1§x« Affirm 7/03/2023 253 248 250
06GL-PQFY, 29.340%, 11/26/2023 tx# Affirm 6/02/2023 411 415 77
06GR-6160, 21.900%, 2/23/2024 1§x Affirm 8/28/2023 323 333 333
06GU-DL9A, 30.000%, 11/08/2023 1§x Affirm 5/11/2023 265 268 268
06GY-8460, 29.510%, 6/13/2024 1§x Affirm 6/16/2023 93 94 94
06H1-RA85, 29.460%, 3/28/2025 18§x Affirm 4/03/2023 467 493 498
06H5-1TKJ, 29.720%, 1/24/2023 tx#* Affirm 1/27/2022 25 26 2
06H9-B43U, 29.480%, 1/03/2024 18§x Affirm 7/07/2023 211 215 213
06HB-KQAK, 29.680%, 2/07/2023 tx#" Affirm 11/10/2022 17 17 1
06HE-1XC4, 19.750%, 9/16/2024 tx Affirm 9/22/2022 998 1,040 1,041
06HF-6700, 30.000%, 6/02/2025 tx Affirm 6/08/2023 655 689 691
06HP-IB1E, 33.990%, 11/07/2023 1§x Affirm 11/10/2022 59 59 59
06HP-PWMO, 29.470%, 7/28/2025 tx Affirm 8/03/2023 693 702 710
06HR-4N2X, 29.730%, 8/24/2024 tx Affirm 3/02/2023 680 671 684
06HY-J19J, 29.760%, 1/03/2024 1+§x Affirm 1/06/2023 256 258 258
0613-X7MZ, 18.000%, 2/25/2025 tx Affirm 8/31/2023 323 340 340
061C-5QQQ, 13.840%, 8/25/2024 tx Affirm 8/31/2023 151 157 157
061F-GPAK, 19.900%, 5/28/2026 tx Affirm 6/02/2023 4,690 5,012 5,070
06IH-E75D, 29.490%, 6/12/2024 1§x Affirm 6/15/2023 31 32 31
06IR-Q2LS, 5.008%, 11/28/2023 1§x« Affirm 12/05/2022 235 232 231
061S-3QRO, 11.720%, 1/03/2024 t§x Affirm 7/07/2023 227 232 231
06I1T-LUPK, 28.000%, 11/23/2023 1§x Affirm 11/28/2022 74 74 75
06JD-HC2M, 26.500%, 7/25/2023 +x#* Affirm 7/28/2022 917 963 73
06JQ-8BOM, 22.490%, 8/04/2022 tx#" Affirm 5/09/2022 193 195 15
06JR-MIYG, 15.750%, 8/28/2026 tx Affirm 8/31/2023 2,731 2,967 2,967
06JS-D2P4, 29.680%, 11/28/2023 1§x Affirm 12/02/2022 256 259 261
06JX-FC3Y, 29.470%, 7/13/2023 tx#* Affirm 7/18/2022 239 248 19
06JZ-16BG, 29.610%, 11/07/2024 1§x Affirm 11/10/2022 420 442 441
06K0-3JUR, 28.500%, 1/03/2024 1§x Affirm 1/06/2023 598 608 606
06K1-Q979, 35.370%, 8/24/2024 1§x Affirm 8/28/2023 850 847 843
06K7-AKIY, 28.500%, 10/28/2023 1§x# Affirm 11/03/2022 70 71 72
06KT-A603, 35.360%, 6/29/2024 1§x Affirm 7/03/2023 158 162 166
06KX-28AC, 33.050%, 10/03/2023 1§x Affirm 7/07/2023 100 101 100
06L8-40EV, 22.396%, 11/10/2023 1§x Affirm 5/15/2023 200 202 202
06LJ-KMSW, 28.950%, 12/13/2024 1§x Affirm 6/16/2023 449 471 471
06LQ-R4S9, 29.410%, 5/29/2024 18§x# Affirm 6/02/2023 385 398 397
06M2-VWGY, 27.500%, 10/14/2024 1§x Affirm 10/20/2022 384 403 405
06MC-XV2A, 14.700%, 6/01/2024 tx Affirm 12/05/2022 598 616 616
06MD-HJ84, 35.760%, 3/01/2024 1§x Affirm 3/06/2023 47 47 47
06ME-XHR9, 29.210%, 10/28/2023 1§x Affirm 8/03/2023 43 44 44
06MK-9BEM, 28.000%, 11/07/2023 1§x Affirm 11/10/2022 29 29 29
06MK-Y7EK, 22.610%, 7/03/2024 1§x Affirm 7/07/2023 2,282 2,274 2,279
06ML-TIKT, 29.390%, 5/11/2024 1§x Affirm 5/15/2023 122 126 126
06MU-NXMF, 22.200%, 5/21/2024 tx# Affirm 11/25/2022 402 429 32
06MW-SS8F, 15.840%, 1/28/2024 1§x Affirm 2/02/2023 163 166 167
06MX-9WZQ, 15.710%, 7/22/2023 +x#" 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 1§x Affirm 11/03/2022 49 50 50
06NO-WEVK, 28.000%, 1/17/2024 t§x Affirm 1/20/2023 68 69 69
06N0-XROY, 22.900%, 1/30/2024 1§x# Affirm 8/03/2023 90 92 92
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United States - 85.88% (continued)
06N2-X2VY, 33.050%, 2/21/2024 t§x
06NA-LLOH, 21.252%, 10/05/2022 tx#"«
06NE-23UK, 29.710%, 1/24/2023 tx#"
06NN-EL3F, 35.380%, 7/03/2024 1§x
06NU-8S4E, 4.807%, 10/11/2023 1§x«
0BNV-8XQ6, 29.120%, 1/03/2024 18§x
0605-AVS1, 29.400%, 7/29/2024 1+8§x
060E-RD4X, 22.900%, 2/22/2024 t§x
0601-R18V, 29.650%, 9/22/2023 1§x
060L-CHBA, 27.100%, 7/18/2024 t§x
060S-JZPN, 29.600%, 6/10/2023 x#"
060Z-SD5Y, 30.000%, 1/03/2023 tx#"
06P6-V7RR, 30.000%, 2/02/2024 1§x
06PF-571D, 29.550%, 8/09/2025 tx
06PT-2KEE, 13.840%, 2/10/2025 tx
06Q5-OWTS5, 28.000%, 5/12/2023 tx#"
06QB-RTCO0, 35.380%, 12/07/2023 1§x
06QC-8EKG, 35.290%, 5/29/2024 1§x
06QF-I3LL, 4.807%, 9/06/2023 1§x«
06QK-04FL, 33.709%, 7/03/2024 1§x#
06QU-9PTW, 29.380%, 2/25/2024 tx
06QX-E7KR, 29.490%, 4/24/2024 1§x#
06RC-4MGR, 29.170%, 8/02/2024 +8§x#
06RI-D8KU, 15.740%, 4/14/2023 tx#"
06RM-RM20, 29.700%, 1/24/2023 tx#"
06RQ-QEQ7, 29.460%, 3/07/2025 tx
06RX-M2PV, 29.710%, 1/20/2023 tx#*
06SH-MAGU, 29.630%, 8/01/2024 t§x
06SS-BA3I, 28.500%, 1/10/2023 tx#*
06T2-16JF, 29.690%, 1/14/2023 x#"
06T2-XZU8, 29.480%, 2/28/2025 tx
06TF-ONTW, 29.490%, 12/14/2024 t§x
06TF-RWOF, 29.650%, 9/08/2023 1§x
06TM-BH9J, 20.700%, 1/30/2024 +§x#
06TR-UJV5, 15.650%, 11/23/2023 1§x
06U1-D96C, 29.680%, 11/19/2022 tx#"
06U5-BHDG, 30.500%, 6/28/2026 tx
06U6-CHD8, 29.900%, 1/03/2024 1§x
06U7-QI5F, 29.410%, 5/09/2024 1§x
06U9-ZTXN, 29.410%, 5/19/2024 +§x
06UB-E5YY, 29.730%, 5/28/2024 1§x
06UD-DSOL, 29.660%, 9/28/2023 tx#
06UE-60IK, 29.370%, 2/09/2024 1§x
06UK-W9SF, 15.730%, 9/13/2023 1§x
06UL-V43Q, 29.410%, 5/25/2024 1+§x
06UP-TLPQ, 29.010%, 2/08/2025 t§x
06V9-D47E, 29.430%, 5/05/2023 tx#"
06V9-ZCVK, 29.680%, 11/04/2023 1§x
06VC-BNJR, 8.207%, 9/30/2023 1§x«
06VF-V2BP, 35.110%, 1/30/2024 t§x#
06VG-A34B, 18.900%, 5/07/2024 +§x#
06VP-TM2M, 29.620%, 6/21/2023 tx#"
06VP-V54A, 29.510%, 8/28/2025 tx
06VQ-PEWJ, 20.900%, 1/17/2024 t§x
06VR-FKZI, 22.750%, 1/03/2024 1§x
06VW-BOJM, 29.340%, 11/18/2023 tx#

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

Stone Ridge Funds

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

Semi-Annual Report

ORIGINAL

ACQUISITION DATE

8/24/2023
7/08/2022
1/27/2022
7/07/2023
10/14/2022
7/07/2023
8/03/2023
8/25/2023
9/26/2022
1/23/2023
12/16/2021
1/06/2022
2/06/2023
8/12/2022
8/14/2023
5/16/2022
6/15/2023
6/02/2023
9/09/2022
7/07/2023
8/31/2023
4/27/2023
2/06/2023
4/18/2022
1/27/2022
3/10/2023
1/24/2022
8/04/2022
1/13/2022
1/21/2022
8/31/2023
6/20/2023
9/12/2022
8/03/2023
5/26/2023
11/26/2021
7/07/2023
1/06/2023
5/12/2023
5/25/2023
12/05/2022
10/06/2022
8/14/2023
6/16/2023
5/30/2023
8/11/2023
5/09/2022
11/10/2022
7/07/2023
8/03/2023
11/10/2022
12/27/2021
8/31/2023
1/20/2023
7/07/2023
5/22/2023

August 31, 2023

PRINCIPAL FAIR
AMOUNT COST VALUE
73§ 7% $ 74
93 88 7
38 40 3
236 246 243
333 332 283
38 38 38
221 227 230
77 79 79
58 57 58
119 124 120
208 198 17
199 209 16
97 99 99
2,826 2,986 2,935
1,000 1,053 1,050
60 62 5
243 244 244
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142 136 142
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168 173 173
285 293 293
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165 174 13
26 25 2
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502 526 530
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25 25 25
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80 81 81
382 400 31
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1,261 1,278 1,296
181 188 187
336 348 27
209 214 212
288 289 289
137 129 133
352 350 346
278 285 22
77 77 77
103 101 102
88 90 91
28 29 28
385 368 31
678 725 725
276 281 281
134 137 137
50 50 20
(Continued)



Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 85.88% (continued)
06W0-GOG6, 29.500%, 8/25/2024 tx Affirm 8/31/2023 $ 105 $ 110 $ 110
06W2-0F2X, 15.840%, 1/17/2024 18§x Affirm 1/20/2023 74 75 75
06W3-C2J9, 29.540%, 10/24/2023 1§x Affirm 4/27/2023 30 30 30
06W6B-XWWY, 11.870%, 11/14/2023 18§x Affirm 11/17/2022 47 47 47
06W9-EZG7, 29.690%, 11/15/2022 +x#* Affirm 11/18/2021 107 109 9
06WG-66GF, 20.900%, 11/08/2023 1§x Affirm 8/11/2023 1,356 1,375 1,362
06WI-BJFH, 29.750%, 5/01/2024 1§x Affirm 11/04/2022 129 129 128
06WI-IPY6, 33.050%, 8/28/2024 tx Affirm 8/31/2023 267 281 281
06WJ-GVI0, 30.000%, 5/17/2022 +x#" Affirm 2/22/2022 185 184 15
06WK-0UOK, 29.500%, 6/09/2024 1§x Affirm 6/15/2023 2,814 2,918 2,882
06WW-ZAQO, 35.280%, 7/28/2024 1§x Affirm 8/03/2023 496 521 525
06X3-618P, 28.000%, 10/28/2024 1§x Affirm 11/03/2022 400 421 424
06X8-Z7W3, 35.240%, 5/18/2024 1§x Affirm 5/22/2023 119 121 122
06XB-GCIT, 29.410%, 3/09/2024 1§x Affirm 3/13/2023 66 66 66
06XB-NBNW, 11.560%, 2/07/2024 t§x« Affirm 8/10/2023 169 161 161
06XC-VEXE, 29.440%, 11/08/2024 1x# Affirm 5/11/2023 385 387 64
06XV-DKN3, 26.500%, 11/14/2025 tx Affirm 11/17/2022 1,053 1,120 1,120
06Y0-UK54, 28.000%, 1/12/2023 tx#" Affirm 1/18/2022 64 66 5
06YD-TG7Y, 28.000%, 12/19/2023 tx# Affirm 12/22/2022 767 801 289
06YD-WK4X, 29.670%, 11/25/2023 18§x Affirm 12/01/2022 56 57 57
06YF-G5E6, 20.000%, 8/17/2023 +8§x#" Affirm 2/24/2023 60 60 61
06YG-C98H, 12.840%, 11/21/2024 1§x Affirm 11/25/2022 356 374 375
06YK-7PNV, 35.370%, 12/30/2023 1§x Affirm 7/07/2023 604 615 620
06YN-GH9J, 33.990%, 11/28/2023 1§x Affirm 12/01/2022 68 69 70
06Z7-S43V, 35.360%, 8/25/2024 x Affirm 8/31/2023 82 84 84
06Z9-0F1V, 22.900%, 11/17/2023 1§x Affirm 5/22/2023 70 71 71
06ZB-VB6Z, 29.500%, 6/26/2024 tx# Affirm 7/07/2023 184 174 179
06ZM-FJ00O, 22.750%, 2/01/2024 18§x Affirm 8/07/2023 678 697 692
06ZQ-SJVO, 29.570%, 4/28/2024 tx# Affirm 11/03/2022 1,320 1,381 253
06ZR-90YK, 29.410%, 5/10/2024 tx# Affirm 5/15/2023 927 907 160
06ZS-1G4H, 29.500%, 5/19/2024 1§x Affirm 5/25/2023 209 216 217
06ZT-369Q, 27.500%, 5/14/2024 1§x Affirm 11/17/2022 213 220 218
0700-1LTL, 28.500%, 11/28/2022 tx#" Affirm 12/03/2021 92 93 7
0705-CWEG, 21.900%, 11/07/2023 18§x Affirm 11/10/2022 121 122 122
0708-NUWB, 35.370%, 9/02/2023 1§x Affirm 6/08/2023 33 33 33
070C-LKP2, 29.620%, 12/28/2023 18§x Affirm 1/06/2023 216 220 222
070H-HJFG, 23.700%, 12/01/2024 tx Affirm 12/05/2022 694 733 734
070S-ASDX, 25.000%, 5/25/2024 1§x# Affirm 12/01/2022 275 284 284
070S-Z26U, 26.500%, 10/19/2024 tx Affirm 10/27/2022 2,353 2,467 2,473
070V-B3YT, 15.670%, 1/03/2024 1§x Affirm 7/07/2023 56 57 57
070W-WI2X, 27.500%, 6/28/2024 tx# Affirm 1/06/2023 324 346 26
0711-1ZCH, 28.000%, 11/30/2023 18§x# Affirm 6/02/2023 383 375 381
0711-L8KX, 26.200%, 1/25/2023 tx#" Affirm 7/28/2022 930 948 74
071H-HL3L, 29.650%, 1/21/2024 tx# Affirm 1/27/2022 312 287 25
071W-F1YV, 29.470%, 8/21/2024 1§x Affirm 8/24/2023 123 126 126
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 159 161 161
072B-NMFS, 5.875%, 7/29/2024 1§x« Affirm 8/03/2023 1,539 1,461 1,459
072D-NSWS, 28.500%, 9/02/2023 1§x Affirm 9/09/2022 163 161 163
0721-138N, 29.710%, 1/18/2023 tx#" Affirm 1/21/2022 146 140 12
072R-HG1Q, 29.490%, 8/07/2024 t§x Affirm 8/10/2023 733 760 756
0732-7WN5, 29.590%, 10/11/2023 1§x Affirm 10/14/2022 74 73 74
0735-5G3K, 29.710%, 1/10/2023 +x#* Affirm 1/21/2022 1,260 1,226 101
073A-5RNG, 29.510%, 4/13/2023 tx#" Affirm 4/18/2022 112 116 9
073B-YS69, 29.600%, 12/07/2023 tx# Affirm 12/10/2021 184 197 32
073C-VGZ0, 29.660%, 12/02/2023 1§x Affirm 6/08/2023 134 131 131
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Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 85.88% (continued)
073R-UT62, 29.390%, 2/21/2024 1§x Affirm 8/24/2023 $ 713 72 3 72
073T-52NL, 29.470%, 12/30/2023 1§x Affirm 7/07/2023 M 113 114
073W-DT5T, 22.900%, 12/30/2023 1§x Affirm 7/07/2023 41 42 42
073Z-CPYQ, 27.100%, 12/12/2023 1§x Affirm 12/15/2022 24 24 24
074Q-NLDO, 35.300%, 3/29/2024 t§x# Affirm 4/03/2023 72 74 74
074R-KYNS8, 11.830%, 7/03/2024 1+§x Affirm 7/07/2023 237 247 247
0754-NR5U, 29.650%, 5/25/2024 1+§x Affirm 12/02/2022 158 161 162
0754-S2WZ, 35.380%, 8/25/2024 tx Affirm 8/31/2023 830 827 827
0757-PZFB, 26.500%, 12/12/2023 1§x Affirm 12/15/2022 60 60 60
0759-YOPI, 28.000%, 5/21/2024 1§x Affirm 11/25/2022 150 155 154
075A-6FCH, 31.000%, 6/28/2024 1§x Affirm 7/03/2023 292 301 306
075D-JG5D, 29.000%, 11/24/2022 tx#" Affirm 11/29/2021 777 792 62
075J-9TLO, 28.500%, 1/05/2024 1§x Affirm 1/09/2023 539 548 548
075Q-6GM9, 29.640%, 11/28/2023 tx# Affirm 12/03/2021 880 949 70
0767-AY80, 22.900%, 6/15/2024 1§x Affirm 6/20/2023 87 90 90
0768-282K, 27.500%, 12/08/2025 tx Affirm 12/15/2022 1,145 1,219 1,219
076A-CX8W, 28.000%, 3/28/2024 1§x Affirm 10/06/2022 132 136 136
076K-CQT1, 25.000%, 11/07/2023 1§x# Affirm 11/10/2022 67 67 67
076U-2U0Q, 26.200%, 6/29/2024 1§x Affirm 7/07/2023 395 412 416
076Z-EYFI, 28.000%, 4/24/2024 1§x Affirm 10/28/2022 135 139 139
0771-6GUO, 30.000%, 6/16/2024 tx Affirm 12/23/2022 819 850 842
0777-EPNB, 29.490%, 11/10/2023 tx# Affirm 5/13/2022 583 585 528
0777-ME31, 35.210%, 11/10/2023 1§x Affirm 8/14/2023 234 237 235
077B-HFBG, 30.000%, 7/03/2024 t§x Affirm 7/07/2023 149 155 155
077G-3FQZ, 35.770%, 3/01/2024 1§x Affirm 3/06/2023 629 631 624
077G-ZNBD, 29.550%, 2/18/2024 1§x Affirm 8/22/2022 14 15 14
0771-FUHN, 28.000%, 5/07/2024 t§x Affirm 11/10/2022 183 189 187
0771-TNR9, 21.900%, 5/08/2024 1§x Affirm 5/11/2023 136 140 139
077K-O3XB, 29.660%, 9/19/2023 1§x Affirm 9/22/2022 39 39 40
077R-UVL2, 30.000%, 11/22/2024 1§x Affirm 5/25/2023 339 342 347
0788-54Z0, 28.930%, 5/29/2024 1§x Affirm 6/02/2023 238 247 247
0788-TEGK, 5.842%, 8/07/2024 1§x« Affirm 8/10/2023 216 205 205
0789-JRH9, 28.990%, 12/30/2023 +8§x# Affirm 7/07/2023 188 191 192
078A-3ERC, 4.821%, 10/13/2023 18§x« Affirm 10/17/2022 283 281 281
078C-09PO, 30.000%, 6/28/2025 tx Affirm 7/03/2023 1,095 1,108 1,120
078K-9QP1, 28.000%, 9/20/2023 18§x Affirm 9/23/2022 14 14 14
078L-6J40, 28.000%, 11/07/2024 tx Affirm 11/10/2022 1,083 1,143 1,145
078T-UTUS, 29.370%, 2/28/2024 tx Affirm 8/31/2023 135 139 139
078V-ALOS, 29.490%, 6/29/2024 1§x Affirm 7/03/2023 130 134 134
0793-9D2N, 29.500%, 4/24/2024 1§x Affirm 4/27/2023 92 90 92
079E-3KUI, 23.700%, 12/12/2023 tx# Affirm 12/15/2022 222 227 39
079N-0JLS, 35.190%, 11/09/2023 1§x Affirm 5/12/2023 88 89 89
079W-L0QD, 22.900%, 6/13/2026 tx Affirm 6/16/2023 1,007 1,080 1,081
07AB-A7KX, 28.000%, 12/07/2022 tx#" Affirm 6/10/2022 82 82 7
07AC-ZU75, 14.754%, 2/14/2024 tx« Affirm 8/24/2023 304 286 287
07AG-2PGP, 27.100%, 11/07/2023 1§x Affirm 11/10/2022 91 92 91
07AI-WYTR, 27.100%, 9/07/2023 1§x Affirm 9/12/2022 154 154 155
07AL-TJQB, 16.700%, 10/28/2023 t§x Affirm 11/03/2022 17 118 118
07B5-OBLS, 28.000%, 7/18/2024 1§x# Affirm 1/23/2023 209 217 215
07B7-FIR4, 27.500%, 11/14/2023 1§x Affirm 11/17/2022 33 33 34
07BM-EOPI, 29.440%, 11/22/2024 1§x Affirm 5/25/2023 224 226 229
07BX-G4M4, 29.660%, 11/04/2023 1+§x Affirm 11/10/2022 32 32 32
07C3-6NGL, 22.900%, 5/19/2024 1§x Affirm 5/25/2023 135 140 140
07C6-JG4M, 15.730%, 6/14/2024 1§x Affirm 6/20/2023 638 627 641
07C6-KIW4, 35.250%, 2/28/2024 tx Affirm 8/31/2023 669 687 687
07CA-9J7H, 29.510%, 8/22/2025 tx Affirm 8/25/2023 1,087 1,100 1,095
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United States - 85.88% (continued)
07CD-ZW4R, 6.778%, 11/09/2023 1§x« Affirm 5/12/2023 $ 193 $ 190 $ 190
07CG-YDIF, 29.820%, 2/07/2023 tx#" Affirm 2/10/2022 95 98 8
07CH-2FQY, 29.710%, 1/28/2023 tx#" Affirm 2/03/2022 59 60 5
07CJ-7M59, 15.840%, 11/28/2023 1§x Affirm 12/01/2022 29 29 29
07CV-9KES3, 15.770%, 10/24/2023 1§x Affirm 10/27/2022 193 193 196
07DB-QIUX, 30.000%, 12/30/2023 t§x Affirm 7/07/2023 128 130 131
07DU-QTMQ, 29.570%, 6/09/2023 tx#" Affirm 12/15/2022 5 5 -
07DU-SI177, 29.690%, 11/18/2022 tx#" Affirm 11/22/2021 77 81 6
07DX-OE2Z, 35.380%, 6/28/2024 1§x Affirm 7/03/2023 159 163 166
07E1-61F0, 30.000%, 10/03/2023 1§x Affirm 7/07/2023 109 110 110
07E1-IQUYV, 29.490%, 6/28/2024 18§x Affirm 7/03/2023 378 394 398
07E1-Y61E, 29.610%, 12/28/2023 1§x Affirm 1/03/2023 62 63 63
07E3-F383, 29.400%, 2/25/2024 tx Affirm 8/31/2023 142 146 146
07E9-ONY9, 13.840%, 12/09/2023 1§x Affirm 6/15/2023 50 50 50
07EG-EAKB, 29.510%, 6/05/2024 1§x Affirm 6/08/2023 115 117 117
07EG-QVLU, 15.740%, 10/04/2022 tx#" Affirm 4/07/2022 119 120 10
07EW-Z9KZ, 33.950%, 11/08/2024 1§x Affirm 5/11/2023 208 218 216
07F5-OFRS, 29.650%, 7/17/2024 1§x Affirm 1/20/2023 329 343 340
07F6-GYDB, 11.860%, 7/09/2024 tx Affirm 1/12/2023 1,493 1,531 1,529
07FB-B615, 26.500%, 4/21/2024 1§x# Affirm 10/28/2022 258 266 266
07FD-V5SB, 28.000%, 10/24/2023 1§x Affirm 10/27/2022 42 42 43
07G0-X8M1, 29.620%, 12/28/2023 18§x Affirm 1/03/2023 954 946 969
07G6-LVJK, 18.900%, 12/20/2023 1§x Affirm 12/23/2022 249 253 253
07GA-Q21L, 28.950%, 11/11/2024 1§x Affirm 5/15/2023 220 230 229
07GH-EP9J, 29.500%, 12/26/2024 tx Affirm 6/29/2023 538 541 551
07GU-4JD6, 30.000%, 5/19/2025 tx Affirm 5/25/2023 565 593 599
07GV-ZHA7, 27.840%, 1/03/2023 x#" Affirm 1/06/2022 840 803 67
07HO-LTA4Y, 29.490%, 12/13/2024 1+§x Affirm 6/16/2023 312 328 328
07H6-H7JT, 28.000%, 11/14/2024 1§x Affirm 11/17/2022 172 179 175
07HA-85LT, 30.000%, 7/03/2024 1§x Affirm 7/07/2023 149 156 155
07HE-QZEO, 29.680%, 11/22/2022 tx#" Affirm 11/26/2021 290 304 23
07HF-79YY, 35.280%, 5/22/2024 1§x Affirm 5/25/2023 71 74 72
07HH-61XW, 35.977%, 8/25/2024 tx Affirm 8/31/2023 176 182 182
07HI-2ID7, 29.730%, 1/19/2023 tx#" Affirm 1/24/2022 108 104 9
07HZ-URLYV, 28.000%, 10/28/2024 t§x Affirm 11/03/2022 367 386 389
0714-8DNO, 28.000%, 12/09/2023 1§x Affirm 12/15/2022 68 69 68
0719-VVOA, 28.500%, 11/14/2023 18§x Affirm 11/17/2022 1,176 1,169 1,184
071B-M36K, 35.987%, 2/27/2024 1§x Affirm 3/02/2023 168 169 171
071H-XNV2, 29.580%, 10/05/2023 +§x# Affirm 10/11/2022 73 73 74
0710-LZUQ, 29.410%, 7/03/2024 1+§x Affirm 7/07/2023 145 151 151
071Q-WYMO, 29.680%, 11/23/2022 tx#" Affirm 11/26/2021 463 472 37
071S-99PP, 29.750%, 6/02/2023 tx#" Affirm 12/06/2021 178 170 14
071S-J4VB, 35.380%, 12/14/2024 tx Affirm 6/20/2023 1,671 1,628 1,655
071V-8ZGM, 29.500%, 2/21/2024 1§x Affirm 8/24/2023 191 197 196
07J6-E6EY, 11.840%, 12/16/2023 1§x Affirm 12/22/2022 151 153 154
07JR-V93S, 28.000%, 5/14/2024 1§x Affirm 11/17/2022 215 222 221
07K0-LG52, 29.580%, 10/11/2023 1§x Affirm 10/14/2022 33 33 33
07K6-WUEU, 29.830%, 2/14/2024 1§x Affirm 2/17/2023 86 88 88
07KA-IMUC, 11.780%, 12/29/2022 tx#" Affirm 7/05/2022 660 670 53
07KC-AWY1, 29.140%, 10/03/2023 1§x Affirm 7/07/2023 34 34 34
07KJ-ROTP, 29.430%, 1/28/2025 18§x Affirm 8/03/2023 353 376 378
07KJ-SGTZ, 18.900%, 11/28/2023 1§x Affirm 12/01/2022 170 172 173
07KM-86T8, 29.600%, 12/13/2023 1§x Affirm 12/16/2021 70 71 71
07KN-PGX6, 35.380%, 8/28/2024 tx Affirm 8/31/2023 524 551 551
07KR-JG5Y, 15.680%, 2/28/2024 tx Affirm 8/31/2023 97 100 100
07KW-X4WC, 22.900%, 11/23/2024 1§x Affirm 5/26/2023 367 386 386
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United States - 85.88% (continued)
07LD-H2L3, 29.660%, 7/04/2022 tx#"
07LE-WDTV, 29.610%, 12/27/2022 tx#"
07LI-Z2973, 29.620%, 3/21/2024 tx#
07LJ-4FMA, 18.000%, 2/07/2024 1§x
07LN-CLND, 29.500%, 10/20/2024 1§x#
07LZ-JP2I, 35.380%, 8/28/2024 tx
07M4-9HNO, 30.950%, 12/08/2023 t§x
07M5-Z192, 29.470%, 5/11/2025 1§x
07M7-63RG, 28.500%, 1/18/2025 tx
07M7-17ZN, 15.720%, 8/18/2024 t§x
07M9-MCUS, 24.950%, 12/15/2023 1§x
07MA-UBPH, 29.680%, 11/24/2022 tx#"
07MC-SOKN, 33.050%, 8/04/2024 +§x
07ML-5FIA, 27.930%, 6/09/2022 tx#"
07MM-0Z1N, 29.420%, 5/08/2024 1§x
07MS-DD54, 29.000%, 7/28/2026 tx
07N6-1USH, 32.000%, 5/25/2024 1§x
07ND-2W4T, 30.000%, 3/06/2024 1§x
07NE-MN1U, 28.950%, 11/05/2024 1§x
07NL-CAMM, 5.573%, 6/09/2022 tx#"«
07NT-8MS2, 30.000%, 5/22/2024 1§x
07NW-HWUV, 15.000%, 1/10/2024 +§x
0702-VGC6, 28.000%, 9/20/2024 tx#
0706-9G2T, 15.987%, 8/28/2024 tx
070B-P2MY, 29.540%, 6/09/2023 x#"
070B-VNQ5, 29.500%, 12/07/2022 tx#"
070P-2B35, 15.790%, 11/12/2022 tx#"
07P3-YH6S, 28.920%, 5/22/2024 1§x
07P4-9220, 29.650%, 1/24/2024 tx#
07PA-SFUL, 35.390%, 8/07/2024 t§x
07PZ-O79F, 29.660%, 6/06/2023 +x#"
07Q1-201X, 5.741%, 6/26/2024 t§x«
07Q8-GVWS8, 6.801%, 2/21/2024 +8§x«
07Q8-VMBSE, 35.390%, 6/29/2024 1§x
07QC-H3UL, 29.490%, 2/07/2025 1§x
07QL-0R32, 27.200%, 1/03/2024 1§x
07QM-NNMX, 22.600%, 8/18/2024 1§x
07R8-Z09V, 28.000%, 11/23/2022 tx#"
07R9-GL1Z, 29.440%, 11/29/2024 1§x
07RG-XC92, 15.840%, 1/17/2024 1§x
07RH-8T9F, 35.380%, 12/26/2024 1§x
07RP-FOPK, 4.994%, 12/28/2023 1§x«
07RU-3MVX, 28.000%, 2/26/2022 +x#"
07RX-2C5L, 27.100%, 10/17/2024 tx#
07S6-8C4R, 29.800%, 2/28/2024 1§x
07SN-R6XH, 29.590%, 10/18/2023 t§x
07SU-0KD1, 13.840%, 11/19/2023 1§x
07TI-69VB, 18.900%, 1/10/2023 tx#"
07TI-F1XX, 35.370%, 2/25/2025 tx
07TK-19X4, 29.400%, 9/04/2022 tx#"
07TM-7ZQD, 29.520%, 10/24/2023 1§x
07TU-HUAK, 30.950%, 9/08/2023 1t§x
07U8-2FG6, 28.500%, 5/02/2023 tx#"
07UD-AUEY, 29.490%, 2/28/2025 tx
07UP-427K, 28.890%, 9/30/2023 1§x#
07UP-JVR1, 35.330%, 2/07/2025 1§x

PLATFORM
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Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
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Affirm
Affirm
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Affirm
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Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
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Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm
Affirm

ORIGINAL

ACQUISITION DATE

4/07/2022
12/30/2021
9/26/2022
8/10/2023
4/27/2023
8/31/2023
6/12/2023
5/15/2023
1/23/2023
8/24/2023
12/19/2022
11/29/2021
8/10/2023
12/13/2021
5/11/2023
8/03/2023
5/30/2023
3/09/2023
5/11/2023
12/13/2021
5/25/2023
1/13/2023
9/23/2022
8/31/2023
6/13/2022
12/10/2021
11/18/2021
5/25/2023
1/27/2022
8/10/2023
12/09/2021
6/29/2023
8/24/2023
7/03/2023
8/10/2023
1/06/2023
8/24/2023
11/26/2021
6/05/2023
1/20/2023
6/29/2023
1/03/2023
12/02/2021
10/20/2022
3/03/2023
10/21/2022
5/25/2023
1/13/2022
8/31/2023
3/10/2022
4/27/2023
3/13/2023
5/05/2022
8/31/2023
4/03/2023
8/10/2023

PRINCIPAL
AMOUNT

$ 480
358
273
205
364
330

35
496
1,017
1,461
143
339
590
93
368
1,301
234
140
320
440
53
54
451
193
465
706
37
165
208
144
263
3,963
1,125
381
292
595
115
126
65
248
290
414
171

270

COST

$ 476
365
285
210
359

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

Stone Ridge Funds

Semi-Annual Report

August 31, 2023

FAIR
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38
29

1

208
365
328
36
502
1,043
1,447
146
27
613
7
378
1,411
242
143
333

214
14
7
212
78
277
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ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 85.88% (continued)
07UU-SRWS8, 29.440%, 1/03/2024 1§x Affirm 7/07/2023 $ 81 $ 83 $ 83
07VB-VWFQ, 19.900%, 7/19/2024 1§x Affirm 1/23/2023 181 187 188
07VE-BPZV, 19.900%, 12/28/2023 1§x Affirm 1/06/2023 429 436 440
07VE-BTWYV, 29.640%, 5/28/2024 1x Affirm 12/05/2022 699 699 711
07VE-VOSB, 30.000%, 11/27/2023 tx# Affirm 3/02/2023 50 50 51
07VS-IRAE, 29.500%, 12/13/2024 t§x Affirm 6/16/2023 333 350 349
07VT-124W, 29.690%, 11/28/2023 1§x Affirm 12/01/2022 163 165 167
07WO0-C7DJ, 29.510%, 7/03/2025 tx Affirm 7/07/2023 841 851 852
07W6-KV0S, 29.470%, 7/11/2023 tx#* Affirm 7/14/2022 313 324 25
07W7-EAP5, 29.590%, 6/28/2024 1§x Affirm 1/03/2023 293 304 302
07W9-0TUR, 28.000%, 7/18/2023 tx#" Affirm 1/23/2023 87 89 7
07WC-B91R, 30.000%, 5/28/2025 tx# Affirm 6/05/2023 587 585 585
07WQ-LPQQ, 29.810%, 2/07/2023 tx#" Affirm 2/10/2022 69 68 6
07WT-1EDZ, 14.048%, 7/03/2024 1§x Affirm 7/07/2023 3,687 3,809 3,793
07X4-2547, 29.680%, 7/20/2023 +x#" Affirm 1/24/2022 139 130 11
07XJ-4DRQ, 29.740%, 1/27/2023 tx#" Affirm 1/31/2022 102 104 8
07XP-M5T3, 29.710%, 1/11/2024 1§x Affirm 1/17/2023 217 221 222
07XT-HKT7E, 34.618%, 5/05/2024 1§x Affirm 5/11/2023 227 234 235
07XZ-8N68, 30.000%, 8/07/2022 +x#" Affirm 2/10/2022 229 236 18
07Y2-9EN1, 18.000%, 11/07/2023 1§x Affirm 8/10/2023 503 509 507
07Y5-XMOO, 15.730%, 12/13/2024 1§x Affirm 6/16/2023 161 169 166
07Y6-HOFI, 35.200%, 11/28/2023 tx Affirm 8/31/2023 181 180 180
07YC-PZ3R, 4.951%, 11/14/2023 18§x« Affirm 11/17/2022 378 374 373
07YF-04VX, 33.050%, 1/03/2025 tx Affirm 7/07/2023 1,899 2,018 2,009
07YG-QJ9K, 26.500%, 5/28/2024 1§x Affirm 12/01/2022 314 325 324
07YH-ODOL, 29.500%, 8/21/2024 1§x Affirm 8/24/2023 70 74 72
07YJ-PIBL, 29.000%, 8/24/2024 1§x Affirm 8/28/2023 539 567 566
07YQ-9HLP, 26.500%, 12/27/2025 tx Affirm 12/30/2022 2,841 3,026 3,033
07YV-901L, 35.982%, 7/03/2024 1§x Affirm 7/07/2023 258 257 252
07YV-ZYBG, 20.000%, 12/13/2023 1§x Affirm 6/16/2023 154 157 157
07YW-3EI7, 15.710%, 5/19/2023 tx#" Affirm 5/23/2022 648 640 52
07YW-A10M, 29.300%, 1/30/2024 t§x# Affirm 8/03/2023 44 45 45
07YW-LQBY, 23.700%, 1/27/2023 tx#" Affirm 1/31/2022 96 99 8
07Z9-Q4B5, 28.000%, 11/14/2024 1§x# Affirm 11/17/2022 282 297 293
07ZC-T91V, 26.500%, 11/14/2025 tx Affirm 11/17/2022 1,092 1,161 1,162
07ZE-QLNF, 29.620%, 12/12/2023 tx# Affirm 12/15/2022 177 185 30
07ZG-BYI0, 22.900%, 6/28/2025 tx Affirm 7/07/2023 927 986 988
07ZM-OGWU, 29.510%, 4/21/2024 1§x Affirm 4/27/2023 75 77 77
07ZS-5L22, 33.050%, 7/03/2024 1§x Affirm 7/07/2023 357 373 370
07ZU-K92C, 11.790%, 6/29/2024 1§x Affirm 7/07/2023 2,440 2,548 2,572
07ZV-SF91, 29.430%, 6/06/2023 tx#" Affirm 6/09/2022 226 234 18
07ZW-8ISA, 35.770%, 2/14/2024 tx# Affirm 2/17/2023 506 490 176
07ZY-BXJI, 27.500%, 11/12/2022 tx#" Affirm 11/18/2021 244 256 20
080S-FKK4, 29.480%, 2/25/2025 tx Affirm 8/31/2023 231 244 244
080Y-2HNR, 15.720%, 1/03/2024 1§x Affirm 7/07/2023 50 51 50
080Y-4H4L, 29.500%, 1/03/2024 1§x Affirm 7/07/2023 52 53 52
0813-6Q3D, 27.500%, 12/30/2022 tx#" Affirm 7/05/2022 597 613 48
0818-21VP, 30.950%, 10/24/2023 18§x Affirm 4/27/2023 77 78 78
081D-9QVK, 22.850%, 2/21/2024 1§x# Affirm 2/24/2023 969 986 998
081I-OEEY, 29.490%, 1/03/2024 1§x Affirm 7/07/2023 161 164 163
081K-6SSC, 29.710%, 1/27/2023 tx#" Affirm 1/31/2022 39 39 3
081P-K24A, 21.900%, 2/23/2024 1§x Affirm 2/27/2023 743 759 761
081X-AD0Z, 29.690%, 11/28/2022 +x#" Affirm 12/02/2021 228 239 18
0826-2YBU, 22.900%, 10/03/2023 18§x Affirm 7/07/2023 88 89 88
082D-SMU7, 28.960%, 2/21/2024 1§x Affirm 8/24/2023 78 81 80
082P-09BE, 29.620%, 12/09/2023 1§x Affirm 12/15/2022 319 321 323
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United States - 85.88% (continued)
082P-194U, 25.000%, 7/10/2024 tx
0832-AFTC, 29.480%, 8/04/2024 1§x
0837-83PV, 35.280%, 5/10/2024 1§x
083D-5NWC, 28.000%, 10/14/2023 t§x
0840-VZ8G, 27.500%, 8/05/2024 tx
084F-OH5E, 35.590%, 11/21/2023 1§x
084G-0OIMO, 30.500%, 7/03/2024 t§x
084J-WM7X, 30.000%, 8/01/2022 tx#"
084R-C43M, 29.460%, 5/10/2025 tx
084S-X1W6, 10.198%, 9/28/2022 tx#"«
084U-HIXF, 15.780%, 10/28/2023 1§x#
084X-KVNI, 23.750%, 12/23/2024 1§x
0852-7QNE, 22.900%, 8/07/2024 1§x#
0856-CAUG, 30.000%, 5/29/2024 1§x
0857-640W, 27.950%, 11/30/2023 1§x
085A-9NG4, 29.620%, 12/28/2023 t§x
085Q-7EI2, 12.022%, 10/03/2023 1§x«
085U-QZP7, 29.580%, 10/24/2023 1§x
0864-S5NO, 28.000%, 10/05/2023 tx#
0869-VFGO0, 29.560%, 4/26/2024 1§x
086D-GR7X, 35.370%, 8/07/2024 1§x
086K-8HJQ, 29.310%, 1/03/2024 18§x
086V-WBBD, 29.810%, 2/07/2023 tx#"
087C-ICXM, 29.500%, 6/01/2023 tx#"
0883-FGQA, 5.858%, 7/03/2024 1§x«
0886-TPPU, 29.350%, 11/26/2023 1§x
0887-T02J, 29.470%, 2/28/2025 tx
0888-6XZP, 21.900%, 11/08/2024 t§x
088H-5F9Y, 27.100%, 11/07/2023 1+§x
088L-43U6, 29.750%, 5/04/2024 tx#
088L-TIIX, 29.590%, 10/06/2023 1§x
088P-OCNR, 28.000%, 12/19/2023 t§x
088W-188V, 27.100%, 3/28/2024 tx#
0894-KIEC, 35.380%, 6/29/2024 1+§x
0898-1W5W, 28.000%, 6/27/2024 tx
089D-CDIW, 15.830%, 11/04/2023 t§x#
089D-ETLO, 29.480%, 2/23/2025 1§x
089T-74K4, 29.030%, 7/03/2025 tx
089Z-2TYQ, 29.480%, 12/28/2023 1§x
089Z-D6YR, 28.000%, 9/28/2024 tx
08AF-DOU7, 13.840%, 6/12/2024 1§x
08AG-8JKM, 11.648%, 11/17/2023 1§x«
08AP-M6PP, 17.900%, 1/04/2024 1§x
08AP-XXQF, 27.784%, 11/25/2023 1§x
08AR-EKBD, 29.560%, 11/01/2024 1§x
08B1-L7U5, 26.500%, 2/07/2023 tx#"
08BE-326P, 26.700%, 8/28/2024 tx
08BJ-GQUS, 29.490%, 8/28/2024 tx
08BS-YTF6, 26.500%, 11/02/2023 18§x
08BU-WVYI, 35.290%, 5/22/2024 t§x
08CG-2GEF, 35.270%, 7/03/2024 1§x
08CI-J2A3, 29.570%, 10/11/2023 1§x
08CI-T2NU, 29.410%, 7/03/2024 t§x
08CS-MJ2B, 26.200%, 12/12/2023 t§x
08CS-UBNJ, 28.200%, 8/21/2024 1§x
08CV-3KRN, 29.710%, 6/13/2022 tx#"

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

ACQUISITION DATE

1/13/2023 $
8/10/2023
5/15/2023
10/20/2022
8/11/2022
11/25/2022
7/07/2023
2/04/2022
5/15/2023
7/01/2022
11/03/2022
6/29/2023
8/10/2023
6/02/2023
6/02/2023
1/06/2023
7/07/2023
10/28/2022
10/11/2022
10/31/2022
8/10/2023
7/07/2023
2/10/2022
6/06/2022
7/07/2023
6/02/2023
8/31/2023
5/11/2023
11/10/2022
11/10/2022
10/11/2022
12/22/2022
10/03/2022
7/03/2023
12/30/2022
11/10/2022
8/28/2023
7/07/2023
7/03/2023
10/06/2022
6/15/2023
5/22/2023
1/09/2023
12/01/2022
11/04/2022
2/10/2022
8/31/2023
8/31/2023
11/07/2022
5/25/2023
7/07/2023
10/14/2022
7/07/2023
12/15/2022
8/24/2023
12/16/2021

August 31, 2023

PRINCIPAL FAIR
AMOUNT COST VALUE
1,135 § 1,175 § 1,174
170 169 167
733 758 757
99 100 100
1,218 1,261 1,263
18 18 18
1,454 1,520 1,516
101 103 8
1,037 1,034 1,049
138 135 1
25 25 25
388 409 409
189 196 195
232 240 242
278 281 283
47 47 48
275 272 272
88 89 89
732 723 59
58 59 59
176 185 183
225 229 228
65 64 5
406 420 32
1,918 1,828 1,838
283 287 288
279 277 277
237 248 246
55 56 55
578 604 100
90 90 90
140 142 143
201 215 16
1,021 966 996
1,234 1,281 1,274
98 99 99
404 432 430
877 887 888
358 365 367
859 901 905
131 136 136
190 185 185
71 72 72
66 67 68
399 413 414
172 170 14
120 126 126
125 124 124
58 58 58
112 110 112
108 107 108
62 62 58
30 31 30
64 64 64
2,456 2,582 2,571
24 24 2
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ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 85.88% (continued)
08CW-302V, 29.010%, 4/24/2024 1§x Affirm 4/27/2023 $ 132§ 135  $ 137
08CW-A7VI, 29.710%, 1/27/2023 tx#" Affirm 1/31/2022 59 62 5
08D2-1YWK, 29.620%, 12/09/2023 tx# Affirm 12/15/2022 992 1,012 403
08DG-12A4, 25.000%, 11/25/2023 1§x Affirm 12/01/2022 59 60 60
08DV-L3VV, 26.500%, 1/27/2024 1§x Affirm 2/02/2023 95 96 97
08DZ-8JZ0, 29.610%, 6/09/2023 tx#" Affirm 12/13/2021 464 443 37
08E4-PYHK, 35.380%, 12/28/2023 18§x# Affirm 7/03/2023 197 201 202
08E5-0GQ1, 29.810%, 2/28/2023 tx#" Affirm 3/03/2022 304 300 24
08EF-6ICW, 29.500%, 10/21/2024 tx# Affirm 4/27/2023 974 957 327
08EK-M3HO, 31.000%, 5/23/2024 t§x Affirm 5/26/2023 1,298 1,315 1,334
08EO-14VX, 35.650%, 1/28/2024 1§x Affirm 2/02/2023 257 259 263
08EO-BOPG6, 17.900%, 1/27/2023 tx#" Affirm 1/31/2022 167 174 13
08EQ-3B9X, 15.760%, 10/11/2024 1§x Affirm 10/14/2022 313 328 327
08F0-OXLS, 29.520%, 4/06/2023 tx#" Affirm 4/11/2022 404 424 32
08F7-IFP9, 32.000%, 6/29/2024 1§x Affirm 7/03/2023 198 207 209
08FA-VK2Q, 29.340%, 11/23/2022 tx#" Affirm 5/26/2022 670 683 54
08FU-1UMD, 35.380%, 8/10/2024 1§x Affirm 8/14/2023 291 290 286
08FW-MQCN, 27.700%, 10/24/2024 1§x Affirm 4/27/2023 434 454 452
08FY-PG5S, 5.741%, 5/22/2024 +8§x« Affirm 5/25/2023 305 293 292
08FZ-BNXG, 29.720%, 10/28/2023 1§x Affirm 11/03/2022 31 31 32
08G4-V2FN, 25.000%, 10/12/2023 1§x Affirm 10/17/2022 38 38 38
08G7-QE4Z, 29.500%, 1/03/2024 1§x Affirm 7/07/2023 115 118 17
08G9-EGTO, 18.000%, 1/03/2025 1§x# Affirm 7/07/2023 229 241 240
08GB-DII0, 35.240%, 2/23/2024 1§x Affirm 8/28/2023 128 130 130
08GF-TWSU, 28.500%, 4/19/2024 tx# Affirm 10/24/2022 1,117 1,169 89
08GF-W3NX, 29.610%, 6/09/2023 tx#" Affirm 12/13/2021 209 200 17
08GP-5LD8, 29.730%, 5/26/2022 tx#" Affirm 12/02/2021 78 76 6
08GQ-NAMJ, 29.590%, 10/05/2023 1§x Affirm 10/11/2022 778 77 781
08GR-8SZQ, 29.490%, 4/21/2024 1§x Affirm 4/27/2023 890 913 919
08GR-R2RZ, 21.900%, 8/01/2024 t§x# Affirm 8/04/2023 170 176 175
08GT-RU7N, 26.500%, 2/01/2024 1§x# Affirm 8/04/2022 126 129 128
08GZ-RUS2, 29.710%, 1/28/2023 +x#" Affirm 2/03/2022 112 114 9
08HQ-HCRF, 29.680%, 11/28/2022 tx#" Affirm 12/02/2021 135 138 11
08HY-6HXF, 29.610%, 3/06/2023 tx#" Affirm 9/09/2022 99 102 8
08HZ-DB77, 35.370%, 8/10/2024 +8§x# Affirm 8/14/2023 133 139 138
0811-5P10, 29.490%, 6/13/2024 t§x Affirm 6/16/2023 131 136 137
0814-M1NN, 29.690%, 11/21/2023 1§x Affirm 11/25/2022 30 30 31
0818-4BZZ, 29.470%, 10/03/2023 1§x Affirm 7/07/2023 43 43 43
08IA-8PL4, 29.650%, 7/13/2024 t§x Affirm 1/20/2023 221 221 223
08ID-C287, 29.450%, 5/23/2023 tx#" Affirm 5/26/2022 100 105 5
081Q-2AlY, 35.220%, 11/18/2023 1§x Affirm 5/22/2023 60 61 61
08IT-D5PF, 26.500%, 9/20/2024 1§x Affirm 9/23/2022 321 335 335
08IX-DLBO, 29.620%, 12/28/2023 tx# Affirm 1/03/2023 27 29 -
08IX-GNO1, 29.440%, 12/05/2024 18§x Affirm 6/08/2023 372 390 387
08J3-JWU7, 29.710%, 1/26/2023 tx#" Affirm 1/31/2022 539 549 43
08J3-REHQ, 27.500%, 11/28/2023 1§x Affirm 12/02/2022 156 158 159
08J3-YB6L, 29.860%, 1/28/2023 tx#" Affirm 2/03/2022 74 76 6
08J1-R411, 32.000%, 8/09/2024 1§x Affirm 8/14/2023 97 102 101
08JM-076H, 15.670%, 2/28/2024 tx Affirm 8/31/2023 272 280 280
08JM-132N, 29.560%, 10/28/2024 tx Affirm 11/03/2022 515 546 555
08JS-25BE, 29.640%, 12/24/2022 +x#" Affirm 12/30/2021 3 2 -
08JU-MOC8, 29.610%, 6/10/2023 tx#" Affirm 12/16/2021 462 441 37
08JV-BWQ1, 28.000%, 7/17/2024 tx# Affirm 1/20/2023 609 634 620
08JW-RO4YV, 23.700%, 11/02/2023 1§x Affirm 11/07/2022 178 179 179
08JY-HL92, 23.212%, 5/08/2024 1§x Affirm 5/11/2023 163 168 168
08K2-58S6, 29.500%, 3/12/2023 tx#" Affirm 12/15/2022 59 59 5
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United States - 85.88% (continued)
08K6-530Q, 19.700%, 12/09/2023 1§x
08KC-HB1Y, 30.000%, 5/11/2024 1§x
08KM-3C61, 29.300%, 1/30/2024 1§x
08KN-D20J, 9.870%, 5/14/2024 1§x
08KO-MOM9, 29.590%, 10/28/2023 1§x
08KZ-ZCJX, 34.130%, 11/04/2023 1§x
08L2-ZJ1X, 30.000%, 11/10/2024 1+§x
08L8-REXL, 28.000%, 10/03/2023 1t§x
08L8-WKJF, 35.380%, 8/28/2024 tx
08LA-PZFE, 29.500%, 12/29/2024 1§x
08LJ-RMG1, 6.960%, 2/18/2024 1§x«
08LK-T5D7, 29.390%, 2/28/2024 tx
08LN-N2V2, 29.490%, 6/29/2024 1§x
08LR-ZOID, 29.410%, 3/29/2024 1§x
08LW-10BN, 22.770%, 1/17/2024 1+§x
08LY-MKSJ, 29.810%, 2/13/2024 1§x
08M1-50VI, 28.000%, 9/12/2023 1§x
08MV-U1Al, 18.000%, 9/28/2023 +§x
08MV-VINS, 29.510%, 4/12/2023 +x#"
08N7-YEF1, 30.500%, 2/25/2024 tx
08N8-14TG, 29.650%, 9/28/2023 1§x
08NA-2663, 29.650%, 12/07/2022 tx#"
08NH-32HW, 15.730%, 6/29/2024 1§x
08NQ-IEWO0, 35.370%, 12/29/2023 18§x
08NS-FCU1, 29.590%, 10/11/2023 tx#
08NT-9R9L, 28.000%, 1/01/2023 tx#"
08NX-NDWK, 29.490%, 6/14/2024 1§x
08NZ-FKHB, 7.916%, 9/29/2023 t§x«
0801-EO1A, 15.650%, 11/25/2023 1§x
0804-MD5N, 33.950%, 6/12/2024 t§x#
0808-KRUD, 26.200%, 5/22/2024 1§x
080OH-5D2B, 29.510%, 4/28/2023 tx#"
080R-QKU9, 29.420%, 7/28/2024 t§x
080V-2ZCB, 29.810%, 12/02/2022 tx#"
080Y-PRMG, 22.900%, 2/25/2025 tx
08P3-7AWK, 29.890%, 7/05/2022 tx#*
08P3-BQHQ, 35.280%, 7/03/2024 1§x
08P5-0UCO, 29.920%, 6/02/2022 tx#"
08P5-7BEN, 28.500%, 3/15/2022 tx#"
08P8-BSHV, 22.200%, 11/24/2023 1§x
08PC-407M, 29.910%, 8/10/2022 tx#"
08PH-C5UQ, 30.000%, 12/29/2024 tx
08PM-4VOU, 15.790%, 10/28/2023 1§x#
08PM-89GO, 35.770%, 2/21/2024 tx#
08PQ-CUNE, 29.450%, 11/22/2024 1§x
08PR-FR2Y, 11.820%, 10/17/2024 1§x
08Q1-60SA, 29.710%, 1/24/2023 tx#"
08QF-456J, 29.690%, 11/22/2022 tx#"
08Ql-6V7J, 32.550%, 10/11/2023 1+§x
08QM-45A7, 31.595%, 2/28/2024 tx
08QM-PREG, 29.410%, 5/10/2024 1+§x
08R0-34YK, 15.670%, 9/03/2023 tx#
08R3-GQHY, 32.000%, 9/03/2023 1§x
08R4-53WO, 29.270%, 1/28/2024 t§x
08R9-HV1K, 29.490%, 2/03/2025 1§x
08RO-J8XT, 20.900%, 11/09/2023 +§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

12/15/2022
5/15/2023
8/03/2023

11/17/2022

11/03/2022

11/10/2022
5/15/2023

10/06/2022
8/31/2023
7/03/2023
8/25/2023
8/31/2023
7/03/2023
4/03/2023
1/20/2023
2/16/2023
9/15/2022
7/03/2023
4/15/2022
8/31/2023

10/03/2022
9/12/2022
7/03/2023
7/03/2023

10/14/2022
7/08/2022
6/20/2023
7/03/2023
5/30/2023
6/15/2023
5/30/2023
5/05/2022
8/03/2023

12/06/2021
8/31/2023
1/18/2022
7/07/2023

12/06/2021

12/20/2021
5/30/2023
1/13/2022
7/07/2023

11/03/2022
2/24/2023
5/25/2023

10/20/2022
1/27/2022

11/26/2021

10/14/2022
8/31/2023
5/15/2023
3/09/2023
3/09/2023
8/03/2023
8/07/2023
5/12/2023

PRINCIPAL
AMOUNT

$ 42
510
1,103
230
245
46
357
70
120
201
2,320
72
164
454
622
177
20
51
530
367
211
19
184
398
554
53
552
86
123
317
235
444
158
172
297
161
299
155
318
67
196
1,342
46
537
295
298
142
242
34
422
151
245
166
37
375
230

COST

$ 42
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Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 85.88% (continued)
08RO-X7DR, 29.710%, 1/17/2024 1§x Affirm 1/20/2023 $ 315 § 321§ 322
08S6-FDIW, 29.560%, 8/23/2023 +§x* Affirm 8/26/2022 10 10 10
08S7-AVER, 33.050%, 5/29/2024 1§x Affirm 6/02/2023 67 70 70
08SF-16EW, 29.470%, 12/12/2023 1§x Affirm 6/15/2023 37 37 37
08SM-3AE3, 29.000%, 12/13/2024 1§x Affirm 6/16/2023 270 283 282
08SP-YBJU, 27.500%, 10/12/2023 tx# Affirm 10/17/2022 72 76 6
08SS-1WZE, 26.200%, 1/03/2024 1§x Affirm 7/07/2023 177 181 181
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 809 809 814
08T7-EOHW, 9.870%, 3/06/2024 tx Affirm 9/09/2022 1,008 1,030 1,029
08T9-ERB2, 29.600%, 5/02/2023 tx#" Affirm 5/05/2022 192 198 15
08T9-QF21, 29.490%, 8/21/2024 1§x Affirm 8/24/2023 150 155 154
08TA-L8SC, 33.950%, 8/28/2024 tx Affirm 8/31/2023 542 570 570
08TS-VDE1, 35.290%, 5/17/2024 1§x Affirm 5/22/2023 325 330 334
08TW-LACD, 29.590%, 11/07/2025 tx# Affirm 11/10/2022 2,137 2,302 171
08TX-MGC1, 11.850%, 4/08/2023 tx#" Affirm 4/14/2022 118 124 9
08U3-KS9C, 29.930%, 1/03/2024 1§x Affirm 1/06/2023 49 50 50
08UR-4JPH, 6.879%, 12/29/2023 18§x« Affirm 7/03/2023 1,827 1,787 1,785
08UW-8D2K, 35.250%, 2/07/2024 1§x Affirm 8/10/2023 262 266 262
08UW-BF24, 15.790%, 12/19/2023 1§x Affirm 12/22/2022 66 67 67
08V3-IMZQ, 29.500%, 3/21/2024 tx# Affirm 9/26/2022 764 782 782
08V5-HWWD, 29.440%, 1/29/2025 1§x Affirm 8/03/2023 265 274 277
08VB-UNRB, 7.941%, 8/25/2024 tx« Affirm 8/31/2023 582 540 540
08VG-9401, 35.190%, 11/30/2023 1§x Affirm 6/02/2023 53 53 54
08VG-WVY8, 35.380%, 8/10/2024 +8§x# Affirm 8/14/2023 156 155 153
08VI-KKDQ, 6.778%, 11/30/2023 t§x« Affirm 6/02/2023 114 112 112
08VN-LB4M, 30.000%, 11/29/2024 1§x Affirm 6/05/2023 283 285 290
08VR-D5LG, 17.700%, 5/09/2024 t§x Affirm 5/12/2023 270 278 279
08VV-6YPB, 22.900%, 8/28/2024 tx Affirm 8/31/2023 1,171 1,216 1,216
08W6-9EQ5, 29.710%, 1/24/2023 +x#" Affirm 1/27/2022 106 M 8
08WE-FVZG, 29.650%, 1/13/2024 tx# Affirm 1/21/2022 1,345 1,249 108
08WH-6DI2, 21.264%, 1/03/2024 1§x Affirm 7/07/2023 2,902 2,966 2,952
08WM-S263, 29.590%, 10/17/2023 1§x Affirm 10/20/2022 322 321 324
08WN-N8Q9, 28.000%, 11/01/2023 tx# Affirm 11/04/2022 248 250 221
08WO-19E2, 28.000%, 5/07/2024 +§x Affirm 11/10/2022 227 234 232
08WO-CTY8, 29.680%, 11/18/2023 +§x# Affirm 12/01/2022 214 215 219
08WO-R8VG, 29.680%, 11/22/2022 tx#" Affirm 11/26/2021 80 84 6
08WR-34VD, 29.490%, 12/12/2023 1§x Affirm 6/15/2023 149 150 150
08WX-MRAI, 29.650%, 9/12/2023 1§x# Affirm 9/15/2022 120 120 121
08X6-MT3U, 29.500%, 6/12/2024 1§x Affirm 6/15/2023 217 225 225
08X6-NEEO, 22.750%, 7/03/2025 1x Affirm 7/07/2023 828 881 879
08XK-ELOM, 27.560%, 11/30/2023 1§x Affirm 6/02/2023 93 95 95
08XP-Z807, 19.700%, 5/24/2026 tx Affirm 5/30/2023 5,037 5,397 5,416
08XQ-SIA4, 29.760%, 5/28/2022 tx#" Affirm 12/02/2021 181 179 15
08XS-182V, 11.730%, 11/21/2023 1§x Affirm 8/24/2023 1,249 1,270 1,266
08XX-5EIS, 11.820%, 7/03/2024 +§x Affirm 7/07/2023 347 362 358
08XY-3PYO0, 29.710%, 1/21/2023 tx#" Affirm 1/27/2022 604 634 48
08Y4-ZR7L, 29.510%, 5/09/2025 tx Affirm 5/12/2023 577 608 608
08YC-BF3S, 21.900%, 5/22/2024 1§x Affirm 5/25/2023 392 404 405
08YC-TSR3, 29.600%, 10/11/2023 tx# Affirm 10/14/2022 133 138 14
08YH-QCRQ, 13.840%, 6/09/2024 t§x Affirm 6/15/2023 71 73 72
08YL-QWMU, 28.000%, 4/28/2024 18§x Affirm 11/03/2022 248 256 256
08YQ-LGYM, 29.630%, 12/28/2023 1§x Affirm 1/03/2023 46 46 47
08YR-0F9A, 28.500%, 10/19/2023 t§x Affirm 10/24/2022 226 228 229
08YT-K6QF, 28.000%, 1/24/2023 tx#" Affirm 1/27/2022 424 432 34
0826-CQ95, 29.340%, 11/25/2023 1§x Affirm 5/30/2023 201 197 199
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United States - 85.88% (continued)
08ZM-IE1F, 29.470%, 7/08/2023 x#" Affirm 7/14/2022 $ 1,275 % 1,259 $ 102
08ZM-J45U, 22.900%, 8/24/2024 18§x Affirm 8/28/2023 214 222 222
08ZP-2Q90, 28.840%, 11/07/2023 1§x Affirm 8/10/2023 109 1M 110
08ZS-U192, 11.840%, 11/18/2024 tx Affirm 11/25/2022 1,489 1,564 1,568
08ZW-OHSP, 22.900%, 11/28/2023 tx Affirm 8/31/2023 90 91 91
08Z2X-04X1, 28.960%, 3/28/2025 tx Affirm 4/03/2023 747 766 784
0900-5ESY, 7.824%, 11/28/2023 tx« Affirm 8/31/2023 440 432 432
0901-VIKC, 22.900%, 8/28/2024 tx Affirm 8/31/2023 806 838 838
0903-BT49, 15.670%, 2/09/2024 1§x Affirm 8/14/2023 1,292 1,311 1,296
0903-L8JS, 29.730%, 9/06/2023 1§x Affirm 9/09/2022 34 33 34
0904-1IMI, 27.500%, 2/07/2023 tx#" Affirm 2/10/2022 859 889 69
0908-2QUJ, 21.900%, 11/28/2023 tx Affirm 8/31/2023 224 227 227
090A-FPW2, 28.990%, 8/18/2024 1§x Affirm 8/24/2023 122 121 120
0901-GYSQ, 29.330%, 11/18/2023 1§x Affirm 5/22/2023 98 99 99
090M-Z7RH, 29.620%, 3/16/2024 1§x Affirm 9/22/2022 151 153 156
090N-51YO, 35.370%, 7/29/2024 1§x Affirm 8/03/2023 1,242 1,237 1,254
090Q-ABSP, 28.000%, 5/28/2023 tx#" Affirm 12/02/2021 214 230 17
090V-OF3l, 35.360%, 1/03/2024 1§x Affirm 7/07/2023 148 151 150
0910-89RE, 30.000%, 8/07/2022 tx#* Affirm 2/10/2022 304 305 24
0917-IMX6, 35.290%, 5/29/2024 1§x# Affirm 6/02/2023 234 230 224
0918-024P, 28.970%, 8/10/2024 1§x Affirm 8/14/2023 132 139 138
091E-UNYF, 29.800%, 2/28/2024 1§x Affirm 3/03/2023 222 211 216
091G-IZE7, 29.610%, 12/13/2022 tx#" Affirm 12/16/2021 117 115 9
091L-EGEE, 29.610%, 12/28/2022 tx#" Affirm 1/06/2022 171 164 14
091M-10N7, 29.490%, 2/25/2025 tx Affirm 8/31/2023 514 549 549
091N-Q20X, 30.000%, 8/04/2022 +x#" Affirm 2/10/2022 55 55 4
091S-3CVV, 33.950%, 12/15/2023 1§x Affirm 6/20/2023 363 369 369
0920-6QBH, 29.600%, 9/22/2024 tx# Affirm 9/26/2022 1,726 1,882 138
0921-ER6E, 32.000%, 2/21/2024 1§x Affirm 8/24/2023 500 515 514
092B-BHBD, 28.000%, 5/18/2024 1§x Affirm 11/25/2022 248 256 255
092E-ARYR, 29.680%, 11/07/2023 1§x Affirm 11/10/2022 255 257 258
092H-NLEG, 35.630%, 11/03/2023 1§x Affirm 11/07/2022 42 42 42
092T-A3LS, 29.000%, 12/08/2023 1§x Affirm 12/15/2022 166 168 168
0938-EUFB, 29.500%, 12/08/2022 tx#" Affirm 6/13/2022 99 101 8
0939-QFZC, 29.440%, 11/26/2024 18§x Affirm 6/02/2023 249 261 261
0930-I5N7, 29.440%, 5/27/2023 Tx#" Affirm 6/03/2022 129 136 10
093X-U15V, 11.999%, 5/08/2024 1§x Affirm 5/11/2023 415 428 428
0940-3VTI, 35.260%, 2/28/2024 tx Affirm 8/31/2023 130 133 133
0945-QOUT, 26.500%, 4/28/2024 18§x Affirm 11/03/2022 162 167 167
094B-4FWT, 29.000%, 2/07/2023 tx#" Affirm 2/10/2022 351 348 28
094F-Y4J1, 35.340%, 8/28/2024 tx Affirm 8/31/2023 174 179 179
094I1-1LFK, 29.620%, 3/07/2024 1§x Affirm 9/12/2022 169 174 173
094J-WIMS, 26.500%, 10/17/2024 tx Affirm 10/20/2022 504 528 528
094U-07MI, 22.900%, 11/22/2023 18§x Affirm 5/25/2023 164 167 167
0951-CLNL, 29.980%, 11/01/2023 1§x Affirm 11/04/2022 93 94 94
0953-UG61, 29.680%, 11/12/2022 tx#* Affirm 11/18/2021 200 204 16
0955-71AP, 29.470%, 8/21/2024 1§x Affirm 8/24/2023 130 134 133
095B-EO6V, 29.490%, 6/29/2024 t§x Affirm 7/03/2023 1,218 1,251 1,276
095N-2U9J, 22.457%, 9/16/2023 1§x Affirm 9/22/2022 42 42 42
096E-6AD9, 28.920%, 5/23/2024 1§x Affirm 5/26/2023 166 172 173
096M-15R1, 24.950%, 4/14/2023 tx#" Affirm 10/20/2022 871 895 70
096P-8X0T, 29.420%, 5/09/2024 1§x# Affirm 5/12/2023 58 58 58
096S-E3V2, 29.730%, 1/11/2023 tx#* Affirm 1/14/2022 79 82 6
096W-56EV, 21.900%, 2/25/2024 tx Affirm 8/31/2023 231 238 238
0974-066J, 29.480%, 8/28/2024 tx Affirm 8/31/2023 175 184 184
097A-G58N, 29.610%, 6/02/2023 Tx#" Affirm 12/06/2021 467 446 37
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United States - 85.88% (continued)
097J-IWZB, 18.900%, 2/03/2023 tx#" Affirm 2/07/2022 $ 78 3 81 §$ 6
097P-52B6, 29.650%, 1/18/2024 +§x# Affirm 1/21/2022 17 115 17
097W-9DOG, 11.700%, 10/27/2023 1§x Affirm 11/03/2022 132 133 133
0982-5KPZ, 29.640%, 11/23/2023 tx# Affirm 11/26/2021 761 819 61
0986-R2HY, 11.780%, 11/11/2024 1§x Affirm 5/15/2023 335 352 351
098A-W3WA, 26.200%, 4/17/2024 1§x Affirm 10/20/2022 168 172 173
098E-Z670, 15.780%, 10/11/2023 1§x Affirm 10/14/2022 212 213 214
098K-BW8YV, 29.710%, 1/12/2023 tx#" Affirm 1/18/2022 562 573 45
098L-4AHE, 15.730%, 8/07/2024 1§x Affirm 8/10/2023 1,562 1,639 1,625
098N-AC44, 29.380%, 5/22/2024 18§x Affirm 5/25/2023 109 113 114
098U-GC9S, 29.570%, 8/02/2022 tx#" Affirm 5/05/2022 49 49 4
0993-VTGA, 11.770%, 7/28/2024 1§x Affirm 8/03/2023 91 90 92
0994-PIGH, 29.420%, 2/02/2024 1§x Affirm 8/07/2023 166 170 169
0995-JCAJ, 28.500%, 11/25/2023 18§x Affirm 12/01/2022 473 470 480
099A-RC1V, 22.273%, 6/29/2024 1§x Affirm 7/07/2023 593 613 616
099G-Y4AQ, 15.680%, 11/28/2023 tx Affirm 8/31/2023 17 119 119
0991-4YXN, 11.830%, 12/28/2022 tx#" Affirm 12/31/2021 78 79 6
099L-KF04, 29.640%, 5/28/2024 1§x Affirm 12/01/2022 186 193 193
099R-EXAK, 29.680%, 11/23/2023 1§x Affirm 12/01/2022 134 136 136
09A8-VSE1, 29.020%, 12/14/2023 18§x Affirm 6/20/2023 58 60 60
09AC-HK9V, 28.000%, 9/14/2023 tx# Affirm 9/19/2022 362 375 29
09AE-BL30, 29.640%, 5/14/2024 tx Affirm 11/17/2022 670 692 687
09AX-UA5V, 29.510%, 6/29/2024 1§x Affirm 7/07/2023 156 161 162
09B9-T5L0, 29.630%, 6/01/2024 1§x Affirm 12/05/2022 226 231 230
09BC-00NI, 22.680%, 6/16/2024 1+§x Affirm 12/22/2022 162 165 165
09BD-650S, 17.900%, 9/01/2023 1§x Affirm 9/09/2022 293 293 292
09BJ-OAB7, 11.840%, 11/14/2024 tx# Affirm 11/17/2022 630 665 112
09BW-3DMU, 34.490%, 11/07/2023 18§x# Affirm 11/10/2022 51 51 51
09BZ-AXAY, 21.900%, 2/28/2024 tx Affirm 8/31/2023 246 254 254
09C7-NRUK, 21.900%, 12/05/2023 1§x Affirm 6/08/2023 802 816 814
09CC-KNOE, 29.490%, 12/15/2023 1§x Affirm 6/20/2023 259 264 264
09CV-YH6W, 27.500%, 9/09/2023 1§x Affirm 9/15/2022 88 88 88
09CZ-RUUJ, 27.500%, 10/06/2023 1§x Affirm 10/11/2022 133 133 133
09D3-JOGT, 26.500%, 5/03/2024 t§x Affirm 11/07/2022 144 149 147
09D4-UB8A, 27.450%, 3/04/2023 tx#" Affirm 3/10/2022 197 195 16
09DG-N47J, 29.420%, 3/06/2024 1§x Affirm 3/09/2023 143 146 146
09DM-LVKQ, 11.760%, 7/29/2024 1§x# Affirm 8/03/2023 166 174 173
09DQ-6B8D, 29.680%, 7/20/2023 tx#" Affirm 1/24/2022 269 252 22
09DT-6MWW, 29.650%, 5/28/2023 tx#" Affirm 12/02/2021 340 325 27
09DX-G7EW, 35.760%, 2/15/2024 18§x Affirm 2/21/2023 80 81 82
09E0-0CVJ, 27.500%, 2/03/2023 +x#* Affirm 2/07/2022 74 78 6
09EB-T56A, 22.900%, 12/13/2023 1§x Affirm 6/16/2023 38 38 38
09E7-7T32, 11.870%, 11/24/2022 tx#" Affirm 11/29/2021 805 846 64
09EC-N9J7, 19.900%, 1/05/2024 1+§x Affirm 1/09/2023 72 73 73
09EE-OLGF, 35.380%, 6/13/2024 1§x Affirm 6/16/2023 1,082 1,122 1,124
09EG-1HMX, 29.130%, 8/02/2024 t§x Affirm 8/07/2023 185 194 190
09EL-5DS0, 29.480%, 2/28/2025 tx Affirm 8/31/2023 266 276 276
09EP-5PAN, 29.500%, 8/07/2024 1§x Affirm 8/10/2023 193 199 196
09ET-NAEM, 28.500%, 7/25/2023 tx#" Affirm 7/28/2022 171 168 14
09EX-ZB5W, 26.500%, 11/07/2023 1§x Affirm 11/10/2022 33 33 33
09F0-GESM, 29.480%, 7/03/2024 1§x Affirm 7/07/2023 134 138 137
09F7-AYN7, 30.000%, 11/08/2024 1§x Affirm 5/11/2023 287 289 292
09FI-8E8S, 5.757%, 5/29/2024 1§x« Affirm 6/02/2023 1,076 1,018 1,030
09FL-K7S8, 29.810%, 2/13/2024 1§x Affirm 2/16/2023 74 75 75
09FM-N42T, 29.460%, 5/08/2025 1§x Affirm 5/11/2023 386 406 404
09G1-JSXD, 35.380%, 8/07/2024 18§x Affirm 8/10/2023 483 507 502
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United States - 85.88% (continued)
09G7-81LL, 28.000%, 2/21/2024 +§x#
09G7-R7G0, 29.390%, 9/09/2023 t§x
09G8-MTA1, 11.820%, 12/29/2023 1§x
09GB-USJV, 34.639%, 5/29/2024 1§x
09GE-81Y3, 29.680%, 11/28/2022 tx#"
09GF-V7JL, 29.510%, 6/13/2025 tx
09GF-WSSF, 35.310%, 5/10/2024 +8§x#
09GN-TXP2, 35.380%, 8/10/2024 1§x
09GU-8S15, 28.000%, 11/28/2023 1§x
09GV-VOSS8, 27.500%, 12/08/2022 tx#"
09GX-GIYP, 29.650%, 1/24/2024 t+8§x#
09H9-KEFW, 29.620%, 12/21/2022 tx#"
09HD-50AV, 26.200%, 12/12/2023 tx#
09HE-53CW, 29.650%, 9/02/2023 tx#
09HE-UHQI, 29.600%, 9/16/2024 t§x#
09HJ-UDHR, 15.000%, 8/02/2024 t§x
09HL-RCOV, 28.500%, 11/02/2024 1§x#
09HN-U1BZ, 29.480%, 2/28/2025 tx
09HQ-X8X7, 7.860%, 9/12/2023 1§x
09HU-RBRU, 15.810%, 9/28/2023 t§x
09HV-LAC2, 30.000%, 8/22/2023 +§x#"
09HY-2P4H, 26.500%, 11/04/2023 1t§x
0917-OHEE, 16.700%, 10/17/2023 1§x
0919-LYBS, 35.260%, 2/24/2024 1§x
09I1B-EZ2J, 35.510%, 10/14/2023 1§x
0911-8BBU, 29.580%, 7/03/2025 tx
09IK-WMBQ, 22.200%, 4/04/2024 +§x
09IR-8JC8, 29.910%, 7/09/2023 tx#"
091S-PYR4, 35.290%, 7/03/2024 1§x
091U-G3ES8, 27.500%, 10/11/2023 t§x#
09I1V-9F2C, 18.000%, 6/15/2027 tx
09J2-6GLA, 25.900%, 5/22/2024 t§x
09J9-S88K, 29.640%, 12/12/2023 1§x
09JG-25QF, 29.690%, 11/15/2022 tx#"
09JW-KB6H, 35.120%, 1/30/2024 +8§x#
09JX-RY8M, 32.000%, 1/03/2024 t§x
09JZ-9EUW, 26.500%, 10/17/2023 18§x
09KM-3K27, 29.590%, 6/12/2024 +§x#
09KR-3AFZ, 28.500%, 10/28/2023 tx#
09L1-NTAG, 29.420%, 3/06/2024 1§x
09L2-AZ4X, 29.010%, 6/12/2024 1+§x
09LH-XOE3, 15.680%, 1/03/2025 1§x
09LJ-7Q8S5, 35.280%, 7/03/2024 1§x
09LK-00K7, 29.620%, 12/06/2022 tx#"
09LS-KBGK, 22.200%, 5/14/2024 1§x
09LW-Q7CN, 29.860%, 5/01/2024 tx
09LX-LXDN, 34.270%, 1/17/2024 1§x
09LZ-QQKYV, 29.610%, 12/28/2022 tx#"
09MD-JJ1Q, 29.490%, 2/04/2025 1§x
09MD-QVOE, 29.430%, 11/08/2024 1§x
09ME-HVU9, 29.500%, 10/03/2023 1§x
09MH-EW?2Y, 29.470%, 6/29/2024 1§x
09ML-91V4, 26.500%, 11/14/2024 tx
09MO-0P8X, 21.900%, 1/03/2024 1§x
09N3-E4HO, 29.700%, 1/26/2023 tx#"
09N6-2REZ, 35.210%, 2/03/2024 1§x
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STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND
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United States - 85.88% (continued)
09NC-89EG, 14.700%, 5/04/2027 tx Affirm 5/11/2023 $ 8,582 § 9480 $ 9,504
09NJ-RBS5F, 35.490%, 10/13/2023 1§x Affirm 10/17/2022 22 23 23
0902-PD41, 35.370%, 1/03/2024 1§x Affirm 7/07/2023 834 850 846
090C-Y4EC, 29.410%, 5/22/2024 1§x Affirm 5/25/2023 79 78 79
090F-FA1B, 29.610%, 12/28/2023 1§x Affirm 1/03/2023 76 77 78
090K-ZWC9, 22.900%, 11/28/2023 1§x Affirm 12/02/2022 44 45 45
090M-SZHO, 29.680%, 11/07/2023 1§x Affirm 11/10/2022 299 302 302
090N-D8D3, 31.657%, 2/07/2024 1§x Affirm 8/10/2023 160 164 162
090S-4ELS, 28.000%, 1/06/2024 1§x Affirm 1/12/2023 158 161 160
09P9-EGTS3, 29.410%, 3/29/2024 18§x# Affirm 4/03/2023 102 104 105
09PE-5BKU, 29.440%, 11/05/2024 1§x Affirm 5/11/2023 285 298 296
09PG-I5CM, 29.610%, 6/20/2023 tx#" Affirm 12/23/2021 186 178 15
09PO-IKCJ, 28.000%, 2/04/2023 tx#" Affirm 2/10/2022 375 388 30
09PR-ZCRS8, 29.690%, 2/28/2024 tx# Affirm 12/01/2022 159 162 166
09Q1-1XFR, 29.800%, 2/21/2024 1§x Affirm 2/24/2023 254 260 260
09Q4-66C1, 29.420%, 5/22/2024 +§x Affirm 5/25/2023 100 103 104
09Q7-EJNQ, 21.900%, 1/03/2024 1§x Affirm 7/07/2023 125 127 127
09Q8-7PJW, 29.420%, 3/29/2024 1§x Affirm 4/03/2023 78 78 79
09QA-2LBM, 25.000%, 9/07/2023 1§x Affirm 9/12/2022 47 47 47
09QB-QJQW, 28.990%, 2/28/2025 tx Affirm 8/31/2023 269 279 279
09QR-G572, 28.000%, 12/28/2024 tx Affirm 1/03/2023 556 590 596
09R0-CV3H, 29.480%, 8/22/2024 1§x Affirm 8/25/2023 137 142 142
09RC-W6O0R, 29.520%, 4/11/2023 x#" Affirm 4/14/2022 94 98 7
09RY-4C84, 35.370%, 7/03/2024 1§x Affirm 7/07/2023 240 227 230
09S0-UOLA, 21.900%, 11/21/2024 tx Affirm 11/25/2022 1,163 1,225 1,226
09S2-0M4Z, 29.680%, 12/12/2023 1§x Affirm 12/15/2022 87 88 88
09S4-5KEF, 29.660%, 7/06/2024 1§x Affirm 1/12/2023 166 166 167
09S5-LRK2, 13.840%, 9/14/2023 1§x Affirm 6/20/2023 27 27 27
09S5-QP7V, 21.900%, 2/21/2024 t§x Affirm 8/24/2023 282 291 290
09SD-XW5J, 22.750%, 11/19/2023 1+§x Affirm 5/25/2023 3 3 3
09SH-VG33, 29.650%, 9/06/2023 1x# Affirm 9/09/2022 164 170 12
09SK-702W, 29.420%, 5/11/2024 1§x Affirm 5/15/2023 96 95 96
09SK-GK84, 22.900%, 11/21/2023 1§x Affirm 8/24/2023 65 66 66
09SU-IAEY, 29.710%, 1/06/2024 1§x# Affirm 1/12/2023 237 241 241
09SZ-A1DS, 29.680%, 7/19/2023 tx#" Affirm 1/24/2022 277 259 22
09TI-CVHH, 29.580%, 10/17/2023 18§x Affirm 10/20/2022 68 68 69
09TP-JBNJ, 26.500%, 8/02/2024 tx Affirm 8/05/2022 529 554 557
09TR-Z0B5, 29.480%, 7/03/2024 1§x Affirm 7/07/2023 226 236 229
09TW-02D5, 29.690%, 7/04/2023 tx#" Affirm 1/07/2022 19 18 3
09U0-95S8U, 29.430%, 3/21/2023 tx#" Affirm 3/24/2022 98 96 8
09UG-RJPA, 23.700%, 10/11/2023 18§x# Affirm 10/14/2022 90 91 91
09UM-8BZ4, 29.300%, 12/13/2023 tx# Affirm 12/16/2021 719 776 58
09UY-I5HO0, 29.490%, 1/03/2025 1§x Affirm 7/07/2023 286 284 285
09VR-P320, 29.680%, 11/28/2022 tx#" Affirm 12/02/2021 573 584 46
09VV-8E20, 15.660%, 11/08/2023 1§x Affirm 5/11/2023 30 31 31
09VW-2SNO, 28.500%, 1/24/2023 tx#" Affirm 1/27/2022 145 147 12
09VW-3ZEV, 29.430%, 11/05/2024 1§x Affirm 5/11/2023 246 240 243
09VX-63H8, 28.500%, 10/17/2023 18§x Affirm 10/20/2022 30 30 30
09VY-EOBE, 29.010%, 3/14/2022 tx#" Affirm 12/17/2021 75 73 6
09W4-1DC1, 24.950%, 4/05/2023 tx#" Affirm 4/08/2022 305 316 24
09W5-ALNM, 29.120%, 12/19/2023 1§x Affirm 12/23/2022 78 79 80
09W9-73JU, 29.570%, 4/04/2024 t§x Affirm 10/07/2022 108 110 110
09WC-KY2X, 29.440%, 11/03/2024 1§x# Affirm 5/11/2023 262 274 273
09WK-7061, 29.690%, 11/07/2023 1§x Affirm 11/10/2022 59 60 60
09WO-JE87, 30.000%, 6/13/2024 1§x Affirm 6/16/2023 161 167 168
09WR-T46F, 29.810%, 2/24/2024 18§x Affirm 3/02/2023 611 580 594
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United States - 85.88% (continued)
09WY-1NCP, 21.900%, 2/28/2025 tx
09X2-LXJD, 14.128%, 2/21/2024 t§x
09XD-9C12, 29.100%, 1/17/2024 1§x
09XD-BPY5, 29.710%, 1/13/2024 1§x
09XD-Q83L, 29.420%, 5/03/2024 tx#
09XJ-KFTI, 29.690%, 11/28/2022 tx#"
09XT-FHFN, 30.950%, 10/03/2023 1§x
09XW-26E1, 28.990%, 12/29/2023 t§x#
09XZ-O1A5, 29.000%, 1/03/2025 1§x
09Y1-3SMN, 23.700%, 2/22/2024 1§x
09YE-5F7I, 29.380%, 2/21/2024 1§x
09YL-D1MV, 29.440%, 9/15/2023 +§x
09YL-UOOA, 29.810%, 12/01/2022 tx#"
09YW-FYPK, 29.440%, 11/08/2024 1§x
09Z0-9WOE, 35.360%, 8/21/2024 1§x
09Z7-TYF1, 21.900%, 6/15/2025 1§x
09Z8-F0O59, 29.430%, 1/28/2025 1§x
09ZL-722J, 33.990%, 12/28/2023 1§x
09ZL-1810, 32.500%, 11/25/2023 1§x
09ZL-OQ6H, 15.820%, 11/07/2023 1§x
09Z0-772J, 27.500%, 2/28/2024 1§x
O0AOF-1ESH, 29.570%, 12/20/2024 tx#
0AON-H4UC, 29.610%, 12/12/2023 1§x
0A0S-RFM4, 22.900%, 8/03/2024 t§xi#
0AO0T-OVV4, 15.000%, 1/12/2024 tx#
0A0V-YS8Q, 28.000%, 3/21/2024 1§x
0A0Y-U280, 33.050%, 5/29/2024 1§x
0A12-TPFM, 29.630%, 5/07/2024 +§xi#
0A1H-CZYE, 29.640%, 1/09/2024 1§x
0A1H-PQX®6, 29.680%, 11/26/2022 tx#"
0A1K-81DU, 32.500%, 2/21/2024 1§x
0A22-WHTT, 33.950%, 10/21/2023 1t§x
0A29-061P, 29.490%, 7/03/2024 1§x
0A2B-ULUC, 26.500%, 12/01/2022 tx#"
0A2J-7L6Y, 35.380%, 6/29/2024 1§x
0A2N-0J5T, 27.850%, 12/20/2022 tx#"
0A2Q-NOSU, 29.420%, 2/28/2024 tx
0A2U-UEXF, 29.460%, 3/28/2025 1§x
0A2V-2XF7, 9.880%, 11/07/2023 1§x
0A3A-342H, 11.977%, 11/09/2023 t§x
0A3A-APQ3, 33.990%, 1/12/2024 t§x
0A3C-060W, 28.000%, 8/08/2023 t§x#"
0A3R-VUQB, 11.820%, 4/28/2024 1§x
0A3S-WJEA, 28.000%, 10/25/2023 t§x#
0A49-06J1, 28.500%, 11/04/2024 +8§x#
0A4H-6X71, 19.900%, 5/29/2024 +§x
0A4L-CTY8, 6.801%, 2/21/2024 1§x«
0A4V-EJBE, 35.660%, 1/11/2024 1§x
0A53-J5NB, 29.480%, 2/21/2025 t§x
0A53-JFQB, 11.760%, 5/22/2024 1§x
0A53-T9JB, 19.900%, 11/02/2023 t§x
0A54-I13A9, 18.000%, 2/23/2024 1§x
0A55-LU3Q, 26.500%, 10/03/2023 1§x
0A5B-77WD, 29.130%, 12/07/2022 tx#"
0A5F-M1IR, 24.900%, 2/21/2024 1§x
0A5G-31Y0, 11.770%, 5/20/2023 tx#"
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United States - 85.88% (continued)
0A5I-QUGC, 28.500%, 1/11/2024 +§x Affirm 1/17/2023 $ 76 $ 78 $ 78
0A50-W493, 29.650%, 6/12/2023 tx#" Affirm 12/15/2022 266 274 21
0A5U-G2AX, 15.720%, 7/03/2024 1§x Affirm 7/07/2023 109 112 110
0A5Y-PZ23, 30.000%, 8/27/2023 t§x* Affirm 3/02/2023 51 48 50
0ABA-RPCR, 28.000%, 10/20/2025 tx# Affirm 10/27/2022 1,109 1,193 1,211
0A6H-H2BM, 24.900%, 11/10/2024 tx Affirm 5/15/2023 698 702 711
0ABH-O1BH, 32.000%, 8/10/2024 t§x# Affirm 8/14/2023 96 101 97
0ABJ-2CAM, 29.810%, 2/15/2024 1§x Affirm 2/21/2023 664 653 665
0ABT-3PW3, 29.400%, 2/28/2024 tx Affirm 8/31/2023 128 131 131
0ABU-AAUP, 35.200%, 11/08/2023 tx# Affirm 5/11/2023 358 343 133
0A72-0030, 21.900%, 11/18/2023 1§x Affirm 8/24/2023 72 73 73
0A73-WVZ0, 29.690%, 11/22/2022 tx#" Affirm 11/26/2021 134 137 11
0A74-RS13, 33.050%, 8/09/2024 1§x Affirm 8/14/2023 602 633 627
0A7P-YJL4, 29.340%, 11/11/2023 1§x Affirm 5/15/2023 162 163 163
0A7U-KKIL, 35.280%, 5/22/2024 1§x Affirm 5/25/2023 349 343 352
OAT7Y-4N2F, 22.750%, 12/28/2023 1§x Affirm 7/03/2023 250 255 256
0A81-1DSK, 6.817%, 12/12/2023 1+§x« Affirm 6/15/2023 4,000 3,926 3,929
0A82-8KBY, 19.900%, 5/28/2024 1§x# Affirm 12/01/2022 229 235 237
0A82-MJ0OD, 29.680%, 11/07/2023 1§x Affirm 11/10/2022 58 58 58
0A83-P3IA, 29.810%, 2/28/2024 1§x Affirm 3/03/2023 318 326 326
0A83-RYSO, 29.510%, 4/08/2023 x#" Affirm 4/14/2022 161 159 13
0A88-TQOD, 30.000%, 1/04/2023 tx#" Affirm 1/07/2022 69 66 6
0A8E-8V8R, 29.980%, 11/03/2023 1§x Affirm 11/07/2022 72 72 72
0A8G-2DIO, 29.650%, 1/03/2024 tx# Affirm 1/06/2022 1,137 1,047 91
0A8P-1JG3, 35.989%, 11/28/2023 tx Affirm 8/31/2023 285 283 283
0A82-U61Q, 17.900%, 1/09/2024 1§x Affirm 1/12/2023 98 99 100
0A9G-OFLX, 29.340%, 11/22/2023 1§x Affirm 5/25/2023 70 70 71
0A9J-FHJ6, 29.430%, 3/07/2023 tx#" Affirm 3/10/2022 1,124 1,110 90
0A9J-Q9IQ, 29.540%, 10/08/2022 tx#" Affirm 4/14/2022 16 16 1
0A9N-2C6U, 27.500%, 11/21/2023 1§x Affirm 11/25/2022 256 259 260
0A9Y-GU6B, 11.890%, 1/13/2023 tx#" Affirm 1/18/2022 263 276 21
0AAB-6PC6, 22.620%, 6/12/2024 1§x Affirm 6/15/2023 126 130 131
0AAK-9Z1L, 33.728%, 2/28/2024 tx Affirm 8/31/2023 325 336 336
0AAP-JVZS, 35.370%, 8/07/2024 1§x Affirm 8/10/2023 2,191 2,063 2,039
0AAR-ULBB, 29.510%, 4/06/2023 tx#" Affirm 4/11/2022 55 55 4
0AAS-DJ1P, 11.780%, 8/28/2024 tx Affirm 8/31/2023 100 100 100
0AAV-5K56, 35.260%, 9/29/2023 1§x Affirm 4/03/2023 36 36 36
O0AAW-IZSE, 28.500%, 3/08/2023 tx#" Affirm 3/11/2022 1,844 1,909 148
0AB5-M32W, 29.400%, 2/04/2024 +§x Affirm 8/10/2023 43 44 44
0AB9-10N6, 29.620%, 12/16/2023 18§x Affirm 12/22/2022 1,587 1,597 1,614
0ABG-3JOA, 29.490%, 6/05/2024 1§x# Affirm 6/08/2023 259 245 250
0ABG-Q9HN, 15.740%, 8/08/2024 1§x Affirm 8/11/2023 163 171 170
0ABH-XD6E, 35.290%, 5/23/2024 1§x Affirm 5/26/2023 670 693 698
O0ABK-7C9B, 28.000%, 7/12/2023 tx#" Affirm 7/15/2022 414 435 33
0ABM-PZ0S, 29.590%, 10/11/2023 1§x Affirm 10/14/2022 203 204 205
0ABN-32Q3, 29.410%, 5/22/2024 1§x Affirm 5/25/2023 133 137 138
0ABS-7WZ8, 29.630%, 12/28/2023 1§x Affirm 1/06/2023 46 47 47
0AC6-Q3V8, 15.760%, 4/28/2024 1§x Affirm 11/03/2022 160 165 165
0ACJ-7KRJ, 29.670%, 11/28/2022 +x#" Affirm 12/02/2021 30 31 2
0ACP-LX3V, 29.550%, 7/03/2024 1§x# Affirm 7/07/2023 135 134 134
0ACU-QSTD, 23.900%, 11/21/2023 1§x Affirm 8/24/2023 142 144 144
OACW-0TEU, 6.127%, 10/24/2023 1§x« Affirm 4/27/2023 353 350 349
O0ADH-CS5T, 32.670%, 11/02/2023 1§x Affirm 11/07/2022 199 200 200
0ADI-0H4Z, 28.000%, 2/16/2024 1§x Affirm 2/21/2023 213 218 218
0ADJ-YZGK, 28.000%, 5/14/2024 1§x Affirm 11/17/2022 345 356 353
O0ADN-780QY, 29.710%, 1/17/2024 1§x Affirm 1/20/2023 23 23 23
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Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 85.88% (continued)
0ADQ-NVVE, 11.720%, 1/28/2023 tx#" Affirm 11/03/2022 $ 142 $ 143  $ 11
OADW-W8T6, 22.650%, 9/29/2023 1§x Affirm 7/03/2023 58 58 58
0AEB-WWX6, 29.720%, 1/28/2023 tx#" Affirm 2/03/2022 566 575 45
OAED-TT2D, 33.950%, 8/21/2024 1§x Affirm 8/24/2023 534 561 559
0AEM-OCH9, 11.840%, 11/21/2023 1§x Affirm 11/25/2022 43 43 43
0AEZ-669U, 22.356%, 10/01/2022 tx#"« Affirm 7/08/2022 41 40 3
O0AF5-UERF, 11.760%, 5/08/2024 1§x Affirm 5/11/2023 457 463 466
OAFF-D5F9, 30.000%, 12/29/2024 t§x Affirm 7/07/2023 363 386 383
O0AFT-S2XY, 29.440%, 1/29/2025 t§x Affirm 8/03/2023 243 259 254
O0AFV-USXA, 29.000%, 11/07/2023 1+§x Affirm 11/10/2022 229 230 231
0AFZ-XZ1J, 29.660%, 6/22/2022 +x#" Affirm 12/27/2021 197 198 16
0AG1-WFQU, 17.000%, 12/28/2023 1§x Affirm 1/06/2023 119 121 121
0AG6-LYQR, 29.710%, 1/17/2024 1§x Affirm 1/20/2023 254 252 256
0AGD-11Z0, 29.310%, 2/13/2024 t§x Affirm 2/16/2023 807 823 825
0AGL-MYE2, 27.890%, 1/09/2024 1§x Affirm 1/12/2023 380 383 385
0AGO-5MY4, 30.570%, 10/19/2023 tx# Affirm 10/24/2022 305 316 24
O0AGS-NIOH, 7.826%, 6/12/2024 1§x« Affirm 6/15/2023 265 250 251
O0AGT-T8SW, 29.600%, 10/28/2023 t§x Affirm 11/03/2022 7 7 7
0AHO0-KOHE, 28.000%, 2/24/2022 tx#" Affirm 11/29/2021 221 219 18
O0AH3-5EBF, 29.640%, 5/03/2024 1§x Affirm 11/07/2022 480 489 486
0AH4-08MO0, 29.460%, 5/17/2025 tx Affirm 5/22/2023 597 595 605
0AHB-SES5W, 29.620%, 5/19/2024 tx# Affirm 9/22/2022 315 321 325
0AH8-OPNZ, 30.500%, 6/09/2024 +§x Affirm 6/15/2023 457 474 475
0AHM-U5F8, 29.620%, 12/27/2022 tx#" Affirm 12/31/2021 67 68 5
0AHS-N4TX, 28.000%, 9/24/2022 +x#* Affirm 3/28/2022 87 89 7
0AHZ-T9VE, 29.480%, 2/28/2025 tx Affirm 8/31/2023 322 339 339
0AI3-JY33, 29.470%, 6/01/2025 tx# Affirm 6/05/2023 600 633 632
0AI5-1EHL, 29.000%, 11/01/2023 tx# Affirm 11/04/2022 418 410 33
0AI5-8QEF, 28.500%, 1/26/2023 tx#" Affirm 1/31/2022 996 1,015 80
0AI8-C6N5, 29.440%, 1/03/2025 tx Affirm 7/07/2023 607 628 630
0AIJ-I30P, 29.120%, 12/28/2023 1§x# Affirm 1/06/2023 62 61 62
0AIK-4K3R, 22.900%, 1/03/2024 1§x Affirm 7/07/2023 280 286 285
0AIU-9CER, 15.740%, 8/21/2024 1§x Affirm 8/24/2023 143 147 146
0AJ1-X2Z2, 29.600%, 12/20/2023 1§x Affirm 12/23/2021 230 233 235
0AJ2-ZI8N, 18.000%, 2/24/2024 1§x Affirm 8/28/2023 59 61 61
0AJ8-ICHK, 35.380%, 8/04/2024 1§x Affirm 8/10/2023 287 286 282
0AJN-YFOK, 15.690%, 5/11/2024 1§x Affirm 5/15/2023 1,138 1,175 1,179
0AJR-HNF6, 35.370%, 8/25/2024 tx Affirm 8/31/2023 360 372 372
0AKO0-55DD, 28.000%, 11/02/2023 1§x Affirm 11/07/2022 65 65 65
0AK5-8MFX, 29.590%, 10/17/2023 1§x Affirm 10/20/2022 119 119 120
0AK9-MGSS, 13.840%, 8/28/2024 tx Affirm 8/31/2023 794 825 825
0AKA-UVFY, 29.730%, 5/23/2022 tx#" Affirm 11/26/2021 105 107 8
O0AKF-5UWF, 29.430%, 3/09/2023 tx#" Affirm 3/14/2022 1,367 1,437 109
0AKG-NOT7P, 13.840%, 12/14/2024 1§x Affirm 6/20/2023 421 443 443
0AL2-6HOO, 4.951%, 11/28/2023 1§x« Affirm 12/01/2022 233 230 229
0AL2-QWKO, 29.440%, 5/13/2023 tx#" Affirm 5/19/2022 112 M 9
0AL5-P4AW, 25.000%, 7/05/2023 tx#* Affirm 7/08/2022 226 237 18
OALD-AA89, 28.500%, 11/03/2023 1§x Affirm 8/07/2023 5,533 5,563 5,489
OALD-BWTH, 29.590%, 10/25/2023 1§x Affirm 10/28/2022 94 94 96
O0ALD-RTZQ, 28.000%, 9/14/2024 1§x# Affirm 9/19/2022 325 342 263
OALI-38LR, 31.142%, 2/23/2024 1§x Affirm 8/28/2023 171 175 175
0ALQ-DBNC, 29.410%, 5/22/2024 tx Affirm 5/25/2023 129 134 135
O0ALU-6QEN, 29.420%, 5/08/2024 1§x Affirm 5/11/2023 116 118 119
0AMJ-MKHT, 29.000%, 2/28/2025 tx Affirm 8/31/2023 299 319 319
0AMQ-7A8U, 29.500%, 1/03/2025 t§x Affirm 7/07/2023 455 452 454
0AMU-UOBC, 10.444%, 7/14/2022 tx#"« Affirm 4/18/2022 108 105 9
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Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 85.88% (continued)
0AMX-WORS3, 32.000%, 8/23/2024 1§x Affirm 8/28/2023 $ 225 § 237 $ 236
0AO2-9DH9, 27.500%, 3/23/2023 tx#" Affirm 9/29/2022 118 121 9
0AO3-8B9K, 29.440%, 1/29/2025 1§x Affirm 8/03/2023 391 405 409
0AO3-8EVU, 25.000%, 4/25/2024 tx Affirm 10/31/2022 680 699 694
0AO4-A1ZL, 29.560%, 10/21/2024 tx# Affirm 10/31/2022 414 451 33
0AO5-R2C8, 29.490%, 8/18/2024 1§x Affirm 8/24/2023 1,328 1,397 1,391
0AOC-76LQ, 28.950%, 11/04/2024 1+§x Affirm 5/11/2023 410 413 417
OAON-NGHI, 21.900%, 11/24/2024 1§x Affirm 5/30/2023 267 280 276
0AOT-F490, 29.600%, 9/28/2024 1x# Affirm 10/03/2022 1,518 1,630 121
0AOV-YQVC, 25.000%, 11/28/2023 1§x Affirm 12/01/2022 135 136 138
0AOW-H93Q, 29.520%, 4/11/2023 tx#" Affirm 4/14/2022 325 321 26
0AOZ-RQMP, 29.720%, 1/18/2024 1§x Affirm 1/23/2023 222 226 227
0AP4-Q9BB, 30.000%, 1/03/2025 t§x Affirm 7/07/2023 387 401 402
0APA-8M51, 27.100%, 5/07/2024 1§x# Affirm 11/10/2022 233 241 238
0APF-L2QF, 17.900%, 5/09/2024 1§x Affirm 5/12/2023 316 325 322
0APH-XMJK, 13.840%, 3/29/2024 1§x Affirm 4/03/2023 82 84 84
0API-Q7Z3, 15.850%, 8/16/2024 1§x Affirm 2/21/2023 190 197 195
0APJ-CT9J, 29.270%, 11/22/2023 1§x Affirm 5/25/2023 37 37 37
0APK-OX8G, 29.480%, 12/28/2023 1§x Affirm 7/03/2023 92 94 95
O0APL-3VAY, 29.490%, 8/08/2024 1§x Affirm 8/11/2023 656 688 682
0APO-93CP, 29.620%, 12/16/2022 tx#" Affirm 12/20/2021 158 155 13
0APR-VCO9R, 15.690%, 3/09/2023 tx#" Affirm 3/14/2022 294 303 24
0APY-50VW, 28.930%, 5/25/2024 1+§x Affirm 5/30/2023 220 228 228
0APZ-G0ZJ, 29.100%, 2/10/2024 t§x Affirm 2/16/2023 64 65 65
0AQ6-44LS, 29.630%, 5/18/2024 tx# Affirm 11/25/2022 259 271 47
0AQ9-X3CA, 28.500%, 5/11/2023 tx#" Affirm 5/16/2022 1,013 1,064 81
0AQH-CGZG, 35.530%, 12/12/2023 t§x# Affirm 12/15/2022 213 214 215
0ARO0-ADF7, 34.260%, 11/02/2023 1§x Affirm 11/07/2022 35 35 35
0AR3-4649, 29.480%, 2/28/2025 tx Affirm 8/31/2023 411 439 439
0AR5-ARFP, 18.900%, 10/03/2023 1§x Affirm 10/06/2022 35 35 35
0AR5-N806, 16.700%, 2/21/2024 1§x Affirm 2/24/2023 961 981 983
0ARH-USAZ, 35.290%, 3/09/2024 1§x Affirm 3/13/2023 396 398 400
0ARR-1VR5, 35.290%, 5/11/2024 1§x Affirm 5/15/2023 438 430 438
O0ARR-RNFN, 28.920%, 2/28/2024 tx Affirm 8/31/2023 92 95 95
0ARV-QAO0J, 29.350%, 11/08/2023 1§x# Affirm 5/11/2023 32 33 32
O0ARY-4LPK, 22.900%, 7/03/2024 1§x Affirm 7/07/2023 107 112 112
0AS5-EWWS5, 29.710%, 1/09/2024 1§x Affirm 1/12/2023 72 73 73
0AS6-EV2T, 30.000%, 6/05/2024 1+§x Affirm 6/08/2023 1,275 1,321 1,322
0ASA-XMTV, 29.460%, 5/28/2025 t§x Affirm 6/02/2023 364 362 370
0ASJ-OQ6E, 29.550%, 6/06/2023 +x#" Affirm 6/09/2022 182 188 15
OASL-IF2B, 35.240%, 11/30/2023 1§x Affirm 6/02/2023 67 68 69
OAST-YLUP, 25.200%, 2/02/2025 tx Affirm 8/07/2023 1,993 2,124 2,103
0ASZ-4LUB, 7.894%, 6/23/2024 1§x« Affirm 6/29/2023 153 144 144
0AT8-24LZ, 22.530%, 2/28/2024 tx Affirm 8/31/2023 116 118 118
0AT9-Z53Q, 29.620%, 12/27/2022 +x#" Affirm 12/31/2021 288 294 23
O0ATD-GFAU, 29.560%, 10/21/2024 1+§x Affirm 10/27/2022 485 513 521
0ATL-VOO04, 27.100%, 5/04/2024 1§x Affirm 11/10/2022 147 151 149
0ATO-J111, 19.900%, 3/20/2024 18§x# Affirm 9/23/2022 129 132 132
0AUB-XEZ3, 9.830%, 4/21/2025 tx Affirm 4/27/2023 678 719 721
0AU7-1QX0, 28.500%, 1/17/2024 1§x Affirm 1/20/2023 58 59 59
0AU7-2QZR, 19.900%, 1/05/2025 tx Affirm 1/09/2023 637 674 673
OAUI-TLHH, 15.670%, 2/09/2024 1§x Affirm 8/14/2023 239 246 245
0AUJ-2XGL, 29.500%, 4/11/2023 tx#" Affirm 4/14/2022 99 98 8
0AUJ-C473, 29.640%, 5/10/2024 +§x Affirm 11/17/2022 221 228 226
0AUO-AQEA, 18.000%, 9/30/2023 t§x Affirm 7/07/2023 20 20 20
0AUS-I358S, 35.380%, 6/28/2024 +§x# Affirm 7/03/2023 561 576 588
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United States - 85.88% (continued)
0AUU-MQTG, 18.000%, 9/30/2023 1§x
0AV1-NAPM, 22.610%, 6/28/2024 tx#
0AV4-1JC1, 28.500%, 7/28/2022 tx#"
0AV9-JNS3, 23.350%, 5/09/2024 1§x
0AVB-AUTM, 22.200%, 3/06/2024 t§x#
0AVD-6TXF, 29.480%, 6/28/2024 t§x
0AVF-CZ8S, 5.008%, 11/28/2023 t§x«
0AVJ-5B3T, 35.280%, 7/03/2024 +§x
0AW2-H3WS8, 29.660%, 7/17/2024 +§x
0AWD-OAS8N, 27.100%, 10/28/2023 t§x#
0AWK-UFUV, 11.830%, 10/17/2023 18§x
0AX0-RSGP, 9.870%, 12/09/2023 1§x
0AX2-HN2X, 29.000%, 11/07/2023 1§x
0AX9-FYAT, 29.720%, 1/13/2024 1§x
0AXE-CL1H, 35.380%, 8/21/2024 1§x
0AXK-B2AD, 11.850%, 7/17/2024 t§x
0AXN-GFQN, 28.000%, 1/06/2024 t§x
0AY7-VS1X, 6.896%, 11/05/2023 t§x«
O0AYO-TL7N, 29.490%, 6/12/2024 1+§x
0AYU-B8MY, 29.600%, 6/13/2023 tx#*
0AYX-S664, 35.540%, 8/01/2024 1§x
0AYY-5GRC, 30.000%, 11/23/2024 tx
0AZ2-3U3X, 27.100%, 7/05/2023 tx#"
0AZ5-643E, 13.840%, 11/24/2023 1t§x
0AZA-P75U, 28.000%, 11/28/2023 1§x
0AZA-PZ3N, 35.130%, 11/18/2023 1§x
0AZJ-GKQ2, 35.400%, 12/28/2023 1§x#
0AZJ-LJAR, 29.490%, 6/13/2024 +§x
0AZL-BY0Q, 29.640%, 5/28/2024 1§x
0AZM-E7SG, 17.900%, 2/28/2023 tx#"
0AZN-O7EW, 29.650%, 5/18/2023 tx#"
0AZS-4ENP, 29.480%, 2/28/2025 tx
0AZU-FLGW, 35.230%, 2/21/2024 1§x
0AZW-JLQL, 4.848%, 10/28/2023 1§x«
0AZY-6DSW, 35.380%, 8/21/2024 1+§x
0B00-QSR1, 21.900%, 11/09/2023 t§x
0B01-1X7Q, 22.900%, 5/29/2024 1§x
0B09-HOZB, 30.000%, 2/23/2024 +§x
0BOB-EBAL, 28.000%, 10/04/2023 1§x#
0BOK-V2ZJ, 28.000%, 11/24/2022 tx#"
0BOM-PKAQ, 30.000%, 12/29/2024 t§x
0BOR-VFCS, 28.500%, 10/28/2023 tx#
0BOY-MPIT, 35.280%, 7/29/2024 1§x
0B18-1TCK, 29.430%, 1/29/2025 1t§x
0B1A-LOBN, 20.750%, 1/10/2024 +§x
0B1A-Y8GO, 33.950%, 5/23/2024 1§x
0B1B-QH45, 29.410%, 5/08/2024 1§x
0B1S-C88T, 29.620%, 12/21/2022 tx#*
0B1U-WX83, 22.750%, 6/14/2024 1§x
0B22-HUQ3, 15.690%, 5/19/2024 1§x
0B29-ET98, 29.230%, 8/24/2024 t§x
0B2E-ZROW, 35.610%, 11/21/2023 tx
0B2K-B3AG, 29.390%, 2/18/2024 1§x
0B3K-6AZM, 29.680%, 11/28/2022 tx#"
0B45-1SPD, 29.530%, 6/08/2023 x#"
0B4L-DCEH, 29.700%, 1/10/2023 tx#"
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August 31, 2023

PRINCIPAL FAIR
AMOUNT COST VALUE
11§ 11 $ 11
981 1,032 336
728 742 58
141 145 143
119 122 121
17 120 121
234 232 233
6,772 6,961 6,965
242 252 249
18 18 18
198 199 199
159 161 161
93 92 93
60 59 60
202 208 205
105 110 107
45 46 46
170 168 168
220 228 228
95 90 8
305 288 283
688 693 704
103 109 8
38 38 39
47 48 48
79 76 75
127 129 130
158 155 158
208 214 215
242 254 19
1,044 1,098 84
465 483 483
80 81 81
89 88 88
780 820 816
59 60 60
72 74 74
95 97 97
59 59 59
230 242 18
487 517 515
194 192 84
166 166 162
289 299 302
238 242 242
69 71 72
7 7 7
178 181 14
156 162 162
651 659 665
245 250 252
500 502 505
252 258 257
55 56 4
20 20 6
103 99 8
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Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 85.88% (continued)
0B40O-7HGV, 29.450%, 11/04/2024 +§x Affirm 5/11/2023 $ 251 § 253 § 256
0B4Z-5FQS, 22.465%, 9/19/2023 18§x Affirm 9/22/2022 23 23 23
0B52-VE6Q, 29.100%, 6/12/2024 1§x Affirm 12/15/2022 172 172 173
0B53-GIX5, 29.720%, 1/09/2024 1§x Affirm 1/12/2023 66 67 67
0B55-BMHH, 22.900%, 10/28/2023 t§x Affirm 8/03/2023 38 38 38
0B58-BHZ1, 29.490%, 8/18/2024 1§x Affirm 8/24/2023 211 211 209
0B59-6NDS, 25.000%, 11/04/2023 1§x Affirm 11/10/2022 22 22 22
0B5C-AZD2, 21.900%, 5/22/2024 1§x# Affirm 5/25/2023 174 179 180
0B5D-TUOQ, 33.707%, 5/29/2024 1§x Affirm 6/02/2023 1,211 1,255 1,262
0B5D-YM50, 29.640%, 3/01/2026 tx Affirm 3/06/2023 987 1,070 1,080
0B5G-FMHE, 29.420%, 3/07/2024 1§x Affirm 3/10/2023 150 153 152
0B5L-D503, 15.740%, 6/12/2024 1+§x Affirm 6/15/2023 87 90 89
0B5X-VI7A, 11.850%, 11/22/2022 +x#* Affirm 11/26/2021 59 62 5
0B5Z-QH4H, 29.600%, 12/20/2023 tx# Affirm 12/23/2021 614 663 49
0B62-994V, 29.630%, 5/14/2024 1§x# Affirm 11/17/2022 171 177 138
0B63-Q2VS, 29.420%, 3/29/2024 1§x Affirm 4/03/2023 364 366 370
0B66-544H, 29.610%, 11/14/2024 tx Affirm 11/17/2022 719 746 755
0BBA-SY7B, 29.500%, 4/24/2024 18§x Affirm 4/27/2023 405 396 406
0B6G-FGXG, 19.900%, 1/13/2024 1§x Affirm 1/20/2023 64 66 65
0B6T-HBAT, 19.750%, 6/13/2026 tx Affirm 6/16/2023 6,158 6,603 6,596
0B6Y-PUTE, 28.970%, 5/22/2025 1§x Affirm 5/25/2023 239 238 242
0B76-5RJX, 29.610%, 6/24/2023 +§x* Affirm 12/30/2021 3 3 3
0B7A-PUVU, 35.370%, 8/08/2024 1§x Affirm 8/11/2023 214 201 198
0B7J-472B, 15.700%, 11/22/2024 1§x Affirm 5/25/2023 366 368 374
0B7J-F51A, 18.000%, 12/29/2024 1§x Affirm 7/07/2023 363 381 382
0B7S-57X2, 29.610%, 12/27/2022 tx#" Affirm 12/31/2021 160 168 13
0B7S-ETNI, 34.252%, 8/18/2023 1§x#" Affirm 5/22/2023 205 202 204
0B7T-DQ4A, 29.680%, 11/25/2023 1§x Affirm 12/01/2022 174 175 177
0B7X-WDQJ, 18.000%, 11/26/2023 1§x Affirm 6/02/2023 156 159 159
0B7Z-MCT7L, 9.900%, 1/10/2024 1§x Affirm 1/13/2023 214 218 218
0B81-DZT5, 29.120%, 12/12/2023 +§x# Affirm 12/15/2022 440 437 385
0B83-RS2P, 29.620%, 12/20/2022 +x#" Affirm 12/23/2021 155 152 12
0B84-DVW9, 29.440%, 11/11/2024 1§x Affirm 5/15/2023 202 211 208
0B84-ZC8H, 29.290%, 1/30/2024 t§x Affirm 8/03/2023 537 520 529
0B88-105X, 28.920%, 5/23/2024 1§x Affirm 5/26/2023 88 92 92
0B8B-TKMM, 29.790%, 2/24/2024 1§x Affirm 3/02/2023 76 77 78
0B8G-028R, 22.200%, 3/22/2023 tx#" Affirm 3/25/2022 93 96 7
0B8W-V498S, 30.000%, 11/29/2024 1§x Affirm 6/02/2023 274 276 281
0B95-QOKQ, 29.480%, 2/23/2025 tx Affirm 8/28/2023 777 830 828
0B95-TYRF, 28.500%, 3/16/2024 1§x# Affirm 9/22/2022 131 133 135
0B97-08G9, 30.000%, 11/08/2024 1§x Affirm 5/11/2023 277 291 290
0B98-7EKD, 15.730%, 9/30/2023 1§x Affirm 7/07/2023 152 151 148
0B9C-TQDS6, 29.390%, 2/22/2024 1§x Affirm 8/25/2023 409 421 420
0B9I-475S, 30.500%, 6/28/2024 t§x Affirm 7/03/2023 369 385 386
0B9L-9Y3T, 10.840%, 9/28/2024 tx# Affirm 10/03/2022 1,721 1,793 1,800
0B9P-XFK®6, 29.630%, 2/01/2024 1+§x Affirm 8/04/2022 133 136 135
0B9S-FPV6, 27.500%, 12/09/2023 1§x Affirm 12/15/2022 128 130 129
0BO9W-OVXE, 29.660%, 7/03/2024 1§x# Affirm 1/06/2023 286 297 292
0B9X-A9F3, 21.900%, 11/28/2023 tx Affirm 8/31/2023 114 116 116
0BA8-0BCO, 35.370%, 12/13/2023 1§x Affirm 6/16/2023 304 308 308
0BAB-SXP7, 29.450%, 5/09/2023 tx#" Affirm 5/12/2022 216 214 17
0BAD-6UC5, 30.000%, 5/26/2025 tx Affirm 6/02/2023 783 826 828
0BAD-8RW?7, 29.610%, 12/19/2023 1§x Affirm 12/23/2022 129 130 131
OBAD-HEAK, 15.920%, 10/03/2023 1§x Affirm 10/06/2022 154 155 155
0BAM-SUQH, 34.990%, 1/06/2024 1§x Affirm 1/12/2023 16 16 16
0BBO-T35L, 29.620%, 12/27/2022 tx#" Affirm 12/30/2021 464 473 37
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Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 85.88% (continued)
0BB2-287S, 11.700%, 9/20/2025 tx Affirm 9/26/2022 $ 871 § 921 § 925
0BBA-1TKC, 28.000%, 12/01/2022 tx#" Affirm 12/06/2021 260 272 21
0BBI-XNNQ, 29.380%, 11/04/2023 1§x Affirm 8/10/2023 97 99 98
0BBK-940Q, 11.790%, 4/24/2024 1+§x Affirm 4/27/2023 132 136 136
0BBY-GTGK, 27.100%, 10/24/2023 1§x# Affirm 10/27/2022 72 73 74
0BC2-50B3, 28.000%, 11/12/2022 tx#" Affirm 5/16/2022 36 37 3
0BC5-DT4T, 29.450%, 9/06/2024 tx Affirm 3/09/2023 980 1,021 1,007
0BC5-F7WU, 23.700%, 11/15/2023 18§x Affirm 11/18/2021 57 57 57
0BC6-N1KO, 29.680%, 11/22/2022 tx#" Affirm 11/26/2021 124 126 10
0BCR-5FDY, 28.990%, 8/01/2025 tx Affirm 8/07/2023 1,305 1,321 1,302
0BCS-UYFS, 22.900%, 11/28/2023 tx Affirm 8/31/2023 244 248 248
OBCT-Y7DT, 29.810%, 2/23/2024 t8§x# Affirm 2/27/2023 136 134 136
0BCV-QDKW, 29.340%, 11/30/2023 +§x# Affirm 6/02/2023 37 38 38
0BCW-IEUS, 22.900%, 11/22/2023 1§x Affirm 5/25/2023 64 65 65
0BD4-880L, 35.330%, 6/29/2024 1+§x Affirm 7/07/2023 255 263 267
0BD4-TRGT, 30.000%, 8/07/2022 tx#" Affirm 2/10/2022 32 33 3
0BD5-HZNX, 29.430%, 7/03/2024 1§x Affirm 7/07/2023 68 70 69
0BD5-XDMM, 22.900%, 8/21/2024 +§x Affirm 8/24/2023 792 822 820
0BD9-PQQS, 29.500%, 2/13/2026 tx# Affirm 2/16/2023 1,228 1,308 877
0BDK-RNPO, 29.740%, 5/28/2024 1§x Affirm 12/05/2022 242 242 246
0BDS-CCWR, 7.824%, 11/21/2023 +§x« Affirm 8/24/2023 593 583 583
0BDT-Q1UQ, 29.510%, 9/05/2023 t§x Affirm 6/08/2023 203 200 200
0BDV-WZ5L, 29.630%, 5/04/2024 +§x# Affirm 11/10/2022 309 309 260
O0BEE-02RW, 29.370%, 11/22/2023 1§x Affirm 5/25/2023 37 37 38
0BEK-22JA, 15.680%, 5/18/2024 1§x Affirm 5/22/2023 120 124 125
OBES-4NH5, 29.440%, 11/29/2024 1§x Affirm 6/02/2023 255 268 268
OBET-KSAQ, 28.500%, 7/24/2022 tx#" Affirm 1/27/2022 398 406 32
0BF2-CZSQ, 29.420%, 5/24/2024 1§x# Affirm 5/30/2023 341 346 350
0BF3-9UVO, 29.360%, 2/21/2024 1§x Affirm 8/24/2023 149 151 150
0BF5-DWXE, 28.500%, 4/17/2024 1§x Affirm 10/20/2022 144 148 148
O0BFI-F6HF, 11.700%, 10/11/2023 1§x Affirm 10/14/2022 58 59 59
0BFJ-FY84, 29.000%, 12/30/2023 1§x Affirm 7/07/2023 96 97 99
0BFO-X9UT, 29.986%, 10/28/2023 1§x Affirm 11/03/2022 44 44 45
0BFV-XXSQ, 29.460%, 8/18/2024 1§x Affirm 8/24/2023 63 66 64
0BGI-1LXE, 27.450%, 6/16/2024 tx# Affirm 12/22/2022 168 168 2
0BGM-BXLF, 11.730%, 11/21/2023 1§x Affirm 8/24/2023 129 131 131
0BHA-NADU, 17.900%, 1/12/2023 x#" Affirm 1/18/2022 230 242 18
0BHP-V7PN, 29.580%, 10/11/2023 1§x Affirm 10/14/2022 95 96 96
0BHY-7SBK, 15.890%, 2/04/2023 tx#" Affirm 2/10/2022 190 188 15
0BHY-8BKC, 5.842%, 8/28/2024 tx« Affirm 8/31/2023 3,806 3,597 3,597
0BI3-WZZA, 15.730%, 4/20/2025 tx Affirm 4/27/2023 1,250 1,320 1,335
0BIB-ATFF, 29.610%, 11/04/2024 18§x# Affirm 11/10/2022 354 368 370
0BI6-KDJV, 21.900%, 3/08/2024 1§x Affirm 3/13/2023 50 52 51
0BIC-G7EO, 16.000%, 1/17/2024 1§x Affirm 1/20/2023 80 81 82
0BIC-QKJR, 29.470%, 6/29/2024 1§x Affirm 7/07/2023 24 24 24
0BIG-4RNS, 28.000%, 5/14/2024 t§x Affirm 11/17/2022 336 347 344
0BIN-GCGU, 5.842%, 8/28/2024 tx« Affirm 8/31/2023 659 622 622
0BIQ-HB40, 26.500%, 10/28/2023 t§x Affirm 11/03/2022 197 199 201
0BJ2-MWYB, 29.520%, 9/29/2023 1§x Affirm 7/03/2023 30 30 31
0BJ7-IKAE, 29.530%, 4/06/2023 tx#" Affirm 4/11/2022 178 176 14
0BJA-ROJJ, 29.330%, 11/23/2023 1§x Affirm 5/26/2023 52 52 53
0BJK-6VO0, 22.900%, 6/29/2024 1+§x Affirm 7/07/2023 92 95 95
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
0BKI-GNA8, 35.250%, 2/07/2024 1§x Affirm 8/10/2023 162 166 165
0BKI-TUD®, 31.500%, 8/25/2025 tx Affirm 8/31/2023 3,595 3,840 3,840
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Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 85.88% (continued)
0BKS-SMKG, 29.710%, 1/12/2024 t§x Affirm 1/17/2023 $ 326 % 324 § 329
0BL1-JGY0, 26.500%, 4/18/2024 1+§x Affirm 10/21/2022 170 175 174
0BL5-YAZK, 28.000%, 9/20/2023 1§x Affirm 9/23/2022 46 46 47
0BL7-MPI2, 15.000%, 6/12/2024 tx Affirm 12/15/2022 700 722 710
0BLQ-BNZN, 22.000%, 9/22/2023 1§x Affirm 9/26/2022 78 78 79
O0BLW-64FT, 15.730%, 9/28/2023 1§x Affirm 7/03/2023 45 46 46
0BLX-JCVO, 13.840%, 6/15/2025 tx Affirm 6/20/2023 617 651 652
0BM4-TW1U, 29.460%, 5/08/2025 tx Affirm 5/11/2023 697 732 736
0BMC-IN40O, 28.000%, 12/19/2022 tx#" Affirm 9/22/2022 382 384 31
0BMF-OVKYV, 28.000%, 10/13/2023 18§x Affirm 10/17/2022 275 277 277
O0BMT-EIHP, 29.950%, 12/02/2022 +x#" Affirm 12/06/2021 152 149 12
0BMZ-ZF6R, 29.490%, 1/03/2025 1§x Affirm 7/07/2023 311 330 329
0BNN-MP2U, 11.820%, 8/09/2023 x#" Affirm 8/12/2022 1,874 1,964 150
0BNS-Z92Q, 28.000%, 3/20/2024 tx Affirm 9/23/2022 571 588 591
O0BNX-ATDF, 29.430%, 2/21/2024 1§x Affirm 8/24/2023 72 74 74
0BNX-XA43, 29.590%, 10/24/2023 1§x Affirm 10/27/2022 257 256 260
0BO7-TD82, 27.500%, 5/05/2023 tx#" Affirm 5/09/2022 269 283 22
0BO9-FUSQ, 21.900%, 9/12/2023 t§x Affirm 6/15/2023 35 35 35
0BO9-MY9F, 35.650%, 1/13/2024 1§x Affirm 1/20/2023 526 530 535
0BOC-WIGYV, 21.900%, 2/28/2025 tx Affirm 8/31/2023 804 848 848
0BOJ-Fl44, 35.400%, 10/03/2023 1§x Affirm 7/07/2023 140 141 140
0BOJ-UMDR, 17.900%, 4/17/2024 tx Affirm 10/20/2022 3,205 3,302 3,292
0BOK-PPIM, 28.950%, 11/10/2024 tx Affirm 5/15/2023 611 639 636
0BOM-LLZ7, 27.100%, 11/01/2023 1§x Affirm 11/04/2022 38 39 38
OBON-E9FP, 29.370%, 9/08/2023 1§x Affirm 3/13/2023 14 14 14
0BOW-GRG9, 29.330%, 1/03/2024 18§x# Affirm 7/07/2023 37 38 38
0BPO-YRVZ, 21.900%, 11/23/2023 1§x Affirm 5/26/2023 82 83 83
0BP4-MICF, 26.500%, 12/27/2023 1§x Affirm 12/30/2022 49 50 50
0BP5-QKOF, 29.900%, 7/28/2023 tx#" Affirm 2/02/2023 41 42 25
0BP6-J9BF, 29.310%, 2/27/2024 1§x Affirm 3/02/2023 156 160 161
0BP8-2198, 29.680%, 11/22/2022 tx#* Affirm 11/26/2021 7 7 1
0BP9-O4EV, 13.840%, 2/28/2024 tx Affirm 8/31/2023 65 67 67
O0BPE-1ZEJ, 19.900%, 12/12/2023 1§x Affirm 12/15/2022 40 40 40
0BPP-T3SS, 29.690%, 1/13/2024 1§x Affirm 1/20/2023 69 69 70
0BQ8-1J5E, 26.500%, 11/10/2023 1§x Affirm 11/17/2022 35 35 35
0BQD-K4BX, 29.720%, 12/03/2023 tx# Affirm 12/09/2021 443 478 35
0BQJ-MNTG, 27.100%, 9/16/2023 1§x Affirm 9/22/2022 13 13 14
0BQJ-RRL2, 29.620%, 12/28/2022 tx#" Affirm 1/03/2022 112 108 9
0BQT-SZ06, 35.360%, 1/03/2024 +§x Affirm 7/07/2023 127 130 129
0BQV-LJMU, 35.250%, 11/02/2023 1§x Affirm 8/07/2023 96 96 94
0BQW-9L4M, 29.730%, 8/27/2024 +§x Affirm 3/02/2023 303 309 312
0BR9-87MS, 15.700%, 9/09/2023 1§x Affirm 6/15/2023 22 22 22
0BRD-XFQB, 29.610%, 12/09/2022 tx#" Affirm 12/16/2021 162 159 13
0BRH-PK4B, 13.840%, 8/21/2024 1§x Affirm 8/24/2023 476 494 493
0BRH-SEOC, 19.900%, 10/28/2023 1§x Affirm 11/03/2022 27 27 27
0BRK-3KRP, 29.340%, 11/11/2023 1§x Affirm 5/15/2023 428 430 430
0BRM-EQDF, 29.640%, 11/24/2023 tx# Affirm 11/29/2021 478 515 38
0BRN-JI87, 29.270%, 11/24/2023 1§x Affirm 5/30/2023 37 37 37
0BRO-2VVN, 35.390%, 8/25/2024 tx Affirm 8/31/2023 150 155 155
0BRX-CNZR, 29.680%, 11/12/2022 tx#" Affirm 11/18/2021 84 86 7
0BS1-0O7AX, 25.000%, 11/28/2023 1§x Affirm 12/01/2022 72 73 73
0BSG-RNXH, 29.000%, 6/09/2024 1§x Affirm 6/15/2023 318 329 329
0BSL-PNW8, 29.000%, 6/12/2024 tx Affirm 12/15/2022 801 830 821
0BSQ-UN9C, 31.500%, 2/24/2024 1§x Affirm 3/02/2023 1,910 1,877 1,921
0BSX-LXNR, 29.570%, 4/11/2024 1§x Affirm 10/14/2022 388 396 398
0BT7-ZGFQ, 22.900%, 8/28/2024 tx Affirm 8/31/2023 202 209 209
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86

United States - 85.88% (continued)
0BTB-SWQE, 21.900%, 1/03/2024 1+§x
0BTM-QLKD, 29.620%, 12/28/2022 tx#"
0BTQ-GQGY, 29.430%, 7/28/2024 1§x
0BTQ-L4AG, 19.900%, 5/14/2024 1§x
0BTZ-2K6F, 29.630%, 5/21/2024 1§x
0BU1-W1KYV, 29.990%, 9/01/2023 t§x#
0BUL-NSBJ, 18.000%, 11/22/2023 1§x
O0BUN-1CWO, 29.710%, 1/28/2023 tx#*
0BUN-4X0Z, 29.420%, 5/26/2024 1§x
0BUZ-9KUQ, 4.951%, 11/14/2023 1§x«
0BV0-VZC1, 28.000%, 10/17/2023 1§x#
0BV1-KM5W, 28.990%, 8/24/2024 t§x
0BVC-5N36, 29.490%, 6/29/2024 1§x
0BVH-IKYS, 29.982%, 11/30/2023 1§x
0BVL-49R2, 30.000%, 5/25/2024 1§x#
0BVL-4W32, 22.900%, 8/28/2024 tx
0BVN-9B3D, 29.220%, 10/03/2023 1§x
0BVP-GDGG, 4.951%, 12/12/2023 t§x«
0BVR-2C46, 15.850%, 1/09/2024 1§x
0BW2-MHIO, 29.420%, 5/17/2024 1§x
0BW5-HRY5, 11.800%, 8/25/2025 tx
0BW7-773E, 28.000%, 1/10/2024 1§x
0BWF-8FBD, 29.340%, 11/18/2023 1§x
0BWH-0PS1, 26.500%, 7/11/2023 tx#"
0BWK-5R9E, 29.550%, 8/28/2024 tx#
O0BWT-LPMP, 32.500%, 5/22/2024 +§x
0BX5-B15W, 29.590%, 10/25/2023 tx#
0BX6-4PKG, 23.700%, 2/13/2024 1§x
0BXD-HOO0S, 22.900%, 11/19/2023 1§x
0BXE-8114, 28.820%, 11/22/2023 t§x
0BXK-HL96, 35.290%, 5/09/2024 1§x
0BXS-MOK7, 29.740%, 1/09/2024 tx#
0BXV-7F3H, 29.620%, 12/09/2023 tx#
0BY2-VP4F, 29.600%, 9/21/2024 tx
0BY4-YV78, 29.690%, 11/25/2023 1§x
0BY6-G302, 28.500%, 1/12/2024 1§x
0BY8-U379, 25.740%, 1/28/2024 1+§x
0BYH-KQFD, 35.290%, 5/25/2024 1§x
0BYI-ZA59, 35.370%, 7/03/2024 1§x
0BYJ-XWCJ, 18.000%, 2/28/2024 tx
O0BYN-8SLV, 35.260%, 2/28/2024 tx
0BYN-H5JA, 29.410%, 5/05/2024 1§x
0BYV-20ZT, 25.200%, 2/09/2025 1§x
0BYX-3J2X, 29.350%, 8/30/2023 t§x#"
0BZ2-JMUQ, 19.750%, 9/06/2025 tx
0BZ4-RQZ8, 26.500%, 6/09/2023 x#"
0BZD-JJ9T, 29.640%, 11/28/2023 1§x#
0BZH-893X, 7.896%, 7/03/2024 t§x«
0BZH-JJTW, 29.410%, 3/09/2024 1§x
0BZP-ZF3A, 26.500%, 3/29/2024 t§x
0BZT-9PTE, 29.690%, 11/07/2023 tx#
0BZV-TZYA, 29.580%, 7/03/2025 tx
0C02-5XIM, 25.200%, 10/03/2023 1§x#
0C08-ZUEP, 29.690%, 11/28/2022 tx#"
0COA-7051, 29.850%, 11/01/2023 1§x
0COL-TL7L, 29.560%, 10/05/2024 tx
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441 $ 451  $ 448
276 264 22
139 146 147
247 255 253
221 226 227
120 116 119
65 66 66
80 81 6
257 266 268
337 333 333
69 70 70
271 285 284
307 321 323
143 145 146
215 204 208
2,000 2,077 2,077
69 70 70
121 120 119
51 52 52
174 180 181
2,984 3,187 3,187
63 64 64
129 130 130
98 97 24
542 568 574
1,618 1,533 1,678
522 540 97
46 47 47
49 50 50
51 52 52
133 135 136
95 93 -
235 240 -
1,084 1,143 1,160
M 112 113
66 68 68
56 56 57
207 210 214
138 138 138
158 163 163
451 458 458
119 123 123
477 509 505
69 66 68
971 1,028 1,029
586 616 47
89 90 93
1,597 1,498 1,506
728 744 744
1,031 1,056 1,063
155 152 12
579 586 585
34 35 34
36 38 3
28 28 28
824 870 876
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Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 85.88% (continued)
0COT-NS44, 29.950%, 4/10/2022 tx#" Affirm 1/13/2022 $ 27 $ 26 $ 2
0C0Z-MYUS8, 27.700%, 11/22/2023 1§x Affirm 5/25/2023 151 154 154
0C12-FFX4, 33.050%, 9/09/2023 1§x Affirm 6/15/2023 23 23 23
0C1E-17Q0, 29.620%, 12/19/2023 1§x Affirm 12/22/2022 246 244 248
0C1I-RHK4, 22.780%, 1/17/2024 1§x Affirm 1/20/2023 47 48 48
0C1N-7N3Q, 35.410%, 12/15/2023 1§x Affirm 6/20/2023 64 65 65
0C1R-SXMS, 23.900%, 11/11/2024 tx# Affirm 5/15/2023 947 925 721
0C1U-2DH®6, 29.610%, 12/19/2023 18§x# Affirm 12/22/2022 314 316 318
0C24-FHIT, 29.620%, 12/28/2023 t§x# Affirm 1/03/2023 95 94 96
0C25-0VQB, 15.730%, 4/24/2025 tx Affirm 4/27/2023 774 794 812
0C28-0R10, 11.770%, 5/17/2024 1§x Affirm 5/22/2023 297 307 309
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 3
0C2D-XN2P, 29.590%, 6/19/2024 1§x Affirm 12/22/2022 147 147 149
0C2H-JECC, 6.896%, 11/24/2023 1§x« Affirm 5/30/2023 174 172 171
0C2L-ZKMO, 27.450%, 11/07/2023 1§x Affirm 11/10/2022 87 86 87
0C2P-0Q04, 35.390%, 6/28/2024 +§x Affirm 7/03/2023 176 176 181
0C2S-G469, 29.750%, 5/15/2022 +x#" Affirm 11/18/2021 223 224 18
0C2Z-K2CB, 29.520%, 1/03/2024 1§x Affirm 7/07/2023 59 60 60
0C3I-GJBE, 11.830%, 9/26/2025 tx# Affirm 9/29/2022 1,935 2,117 2,116
0C3M-CN35, 28.990%, 12/28/2023 1§x Affirm 7/03/2023 240 245 246
0C3P-WYPB, 22.650%, 7/03/2024 1§x Affirm 7/07/2023 189 198 196
0C3Y-LGF4, 15.720%, 8/24/2024 1§x Affirm 8/28/2023 610 607 606
0C43-X2JN, 19.900%, 11/02/2026 tx Affirm 11/07/2022 2,087 2,255 2,261
0C4C-JPB9, 29.710%, 11/02/2024 tx Affirm 11/07/2022 576 597 601
0C4H-48FX, 29.130%, 12/19/2023 1§x Affirm 12/23/2022 235 238 239
0C4M-RZGK, 29.460%, 5/08/2025 t§x Affirm 5/11/2023 366 365 370
0C4R-Z010, 25.000%, 10/04/2023 1§x Affirm 10/07/2022 22 22 22
0C4S-MUJB, 15.770%, 10/17/2023 1§x Affirm 10/20/2022 20 20 20
0C4Y-GR74, 19.900%, 10/19/2024 1§x Affirm 10/24/2022 329 344 344
0C4Y-01Z8, 11.183%, 7/03/2023 tx#" « Affirm 1/06/2022 103 88 21
0C51-WH43, 17.000%, 10/17/2023 18§x Affirm 10/20/2022 84 84 84
0C56-0X1H, 29.490%, 6/12/2024 +§x# Affirm 6/15/2023 159 165 165
0C58-SZ09, 26.200%, 11/21/2023 +§x# Affirm 11/25/2022 335 337 340
0C5B-TTV1, 29.480%, 1/03/2024 1§x Affirm 7/07/2023 59 60 59
0C5J-BUQN, 18.000%, 8/21/2024 1§x Affirm 8/24/2023 1,489 1,546 1,543
0C5P-5AEM, 29.610%, 11/28/2024 tx# Affirm 12/05/2022 461 500 37
0C5Y-3VCX, 15.690%, 11/04/2023 1§x Affirm 8/10/2023 6 6 6
0C5Z-17H4, 26.500%, 11/07/2023 1§x# Affirm 11/10/2022 173 173 162
0C61-5TC4, 4.848%, 10/28/2023 1§x« Affirm 11/03/2022 84 84 83
0C68-17YN, 21.900%, 2/25/2025 tx Affirm 8/31/2023 738 778 778
0C68-MIDU, 29.610%, 11/07/2024 1§x Affirm 11/10/2022 495 521 379
0C6B-SG09, 32.000%, 4/21/2024 1§x Affirm 4/27/2023 1,964 2,016 2,029
0C6H-8NUM, 29.480%, 7/11/2023 tx#" Affirm 7/14/2022 119 118 10
0C6M-BTI1, 35.290%, 5/09/2024 1§x Affirm 5/12/2023 138 140 141
0C6N-ZR74, 27.100%, 5/07/2024 1§x Affirm 11/10/2022 191 197 193
0C77-6YMC, 27.100%, 12/15/2023 1§x Affirm 12/22/2022 63 64 63
0C79-FVGM, 33.950%, 8/28/2024 tx Affirm 8/31/2023 1,728 1,818 1,818
0C7I-LFAN, 29.020%, 8/22/2025 tx Affirm 8/25/2023 1,390 1,485 1,481
0C7M-H6PF, 29.680%, 11/28/2023 1§x Affirm 12/01/2022 50 49 50
0C70-G207, 18.000%, 6/28/2024 1§x Affirm 7/03/2023 232 239 240
0C7V-95JW, 15.890%, 2/15/2024 1+§x Affirm 2/21/2023 274 279 280
0C7W-DHZ0, 17.000%, 5/28/2024 t§x Affirm 12/05/2022 138 143 142
0C87-8T8D, 29.470%, 6/28/2024 1§x Affirm 7/03/2023 132 135 138
0C88-UJ65, 28.000%, 5/14/2024 tx Affirm 11/17/2022 770 795 789
0C80-VBUG, 21.900%, 5/05/2025 1§x Affirm 5/11/2023 445 469 462
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United States - 85.88% (continued)
0C8P-CKOF, 27.880%, 1/14/2024 1§x
0C8P-F1WS8, 28.000%, 5/03/2024 t§x
0C90-RSWS, 29.590%, 10/11/2023 1§x
0C96-9VFE, 18.000%, 11/08/2024 t§x#
0C98-A81T, 29.620%, 12/28/2023 1§x
0C9M-37UY, 15.760%, 10/26/2024 txi#
0C9Y-6UPU, 28.000%, 10/26/2022 tx#"
0CA4-ITOL, 29.610%, 6/22/2023 tx#"
0CA8-KGT2, 30.000%, 5/26/2024 t§x
0CAC-5KUP, 10.840%, 10/06/2023 t§x
0CAE-C3J3, 15.000%, 1/18/2025 1x
0CAH-P730, 15.790%, 12/21/2022 tx#"
0CAV-CQCZ, 35.530%, 1/03/2024 +8§x#
0CAV-RCF9, 29.500%, 12/15/2024 +§x#
0CB1-P45Z, 23.700%, 4/24/2024 1§x
0CB4-CLS8, 29.610%, 11/28/2024 tx#
0CBG-229S, 23.700%, 11/07/2024 tx
0CBQ-BORO, 11.750%, 9/08/2023 1§x
0CBZ-2GK1, 29.290%, 11/11/2023 1§x
0CC1-0BBF, 27.500%, 6/01/2024 1§x
0CC5-X40F, 23.700%, 7/09/2024 tx
0CC9-6MBU, 6.234%, 10/21/2023 t§x«
0CCI-CO70, 11.840%, 12/06/2023 1§x
0CCP-GOB7, 29.700%, 1/25/2023 tx#"
0CCY-OALW, 29.120%, 12/27/2023 1§x
0CD4-Y5ZE, 29.330%, 2/21/2024 1§x
0CD6-OFBG, 28.000%, 12/16/2022 tx#"
0CD8-0L2M, 29.680%, 11/28/2022 tx#"
OCDA-LOYN, 27.100%, 11/14/2024 1§x
0CDC-HCXO, 11.850%, 5/14/2024 1§x
0CDQ-NVSB, 18.000%, 2/22/2025 t§x
0CDY-WM3W, 35.370%, 1/03/2024 1§x
0CEB-Z2NZ, 15.890%, 2/13/2024 1§x
0CED-U8VS, 29.560%, 2/26/2024 tx#
0CEK-RYSQ, 13.840%, 12/05/2024 1§x
0CEP-NLOJ, 35.270%, 2/25/2024 tx
0CEQ-Y8HT, 35.180%, 11/22/2023 1§x
0CEX-1VIX, 22.900%, 11/09/2024 t§x
0CFO0-7HRQ, 29.650%, 5/19/2023 tx#"
0CF2-ALT4, 29.000%, 6/29/2024 t§x
0CFH-YV7J, 29.590%, 10/11/2023 1§x
0CFS-GK6G, 22.900%, 5/29/2024 1§x#
OCFV-PNOV, 29.490%, 4/21/2024 1§x
O0CFW-J1L4, 31.634%, 11/30/2023 t§x
0CG1-6EG9, 29.710%, 1/19/2023 +x#*
0CG5-PF1W, 35.290%, 5/08/2024 t§x
0CG7-QTKO, 15.890%, 2/21/2024 t§x#
0CG7-VUGS6, 21.900%, 12/01/2024 tx#
0CG8-T04G, 29.610%, 12/16/2022 +x#"
0CGE-C7TW, 15.780%, 10/11/2023 1§x
0CGT-V4TD, 22.200%, 11/07/2023 1§x
0CHB-HC2N, 35.230%, 11/19/2023 1§x
0CHJ-HGRC, 29.280%, 1/28/2024 t§x
0CI5-00RR, 28.000%, 3/16/2024 tx
0CI5-VX80, 17.900%, 3/16/2024 tx#
0CIC-162N, 11.800%, 7/03/2024 +§x

PLATFORM

Affirm
Affirm
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Affirm
Affirm
Affirm
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Affirm
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Affirm
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Affirm
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1/06/2023
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Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 85.88% (continued)
0CIG-ZPWD, 9.850%, 1/03/2025 t§x Affirm 7/07/2023 $ 329 § 345 § 345
0CIS-18D4, 15.840%, 1/17/2024 1+§x Affirm 1/20/2023 122 125 125
0CIZ-12HC, 28.500%, 7/25/2023 tx#" Affirm 7/28/2022 388 402 31
0CJ1-EN20, 29.500%, 5/10/2025 tx Affirm 5/15/2023 3,399 3,584 3,579
0CJ3-W8MB, 13.840%, 8/02/2024 t§x Affirm 8/07/2023 333 343 338
0CJR-LP77, 32.500%, 11/19/2023 1§x Affirm 5/25/2023 786 770 776
0CK4-FCLL, 29.610%, 6/28/2023 tx#" Affirm 12/31/2021 119 1M 10
0CK7-WD3V, 32.000%, 5/09/2024 1§x Affirm 5/12/2023 653 674 675
0CKD-GQLG, 29.380%, 2/04/2024 1+§x Affirm 8/10/2023 146 150 149
0CKH-P1RC, 35.290%, 7/29/2024 1§x Affirm 8/03/2023 248 247 242
0CKK-JVI4, 15.890%, 2/28/2023 tx#" Affirm 3/03/2022 476 493 38
0CKR-D6WZ, 29.490%, 12/30/2023 1+§x# Affirm 7/07/2023 116 119 120
0CKW-OZJF, 29.490%, 4/21/2024 1§x Affirm 4/27/2023 100 97 100
0CKW-SAIR, 21.900%, 2/21/2024 1§x Affirm 2/24/2023 131 134 135
0CKY-1Ul4, 22.200%, 12/19/2023 1§x Affirm 12/22/2022 49 49 50
0CLB-ZRI6, 28.200%, 1/06/2023 tx#" Affirm 1/10/2022 321 327 26
0CLD-NY89, 35.610%, 11/21/2023 1§x Affirm 11/25/2022 120 121 121
OCLI-2E2M, 22.540%, 2/28/2024 tx Affirm 8/31/2023 300 305 305
OCLM-VAET, 30.398%, 12/28/2023 1§x# Affirm 1/03/2023 73 72 73
0CLO-NMS3P, 29.400%, 5/19/2024 1+§x Affirm 5/25/2023 120 124 125
0CLO-U7QD, 29.580%, 6/13/2024 1§x Affirm 12/16/2022 22 22 22
OCLR-T79L, 13.840%, 11/22/2023 1§x Affirm 8/25/2023 17 118 118
O0CLV-P1HG, 11.830%, 6/09/2023 tx#" Affirm 6/13/2022 174 172 14
0CMJ-CTXJ, 29.490%, 6/12/2024 1§x Affirm 6/15/2023 89 93 93
O0CMR-X5NA, 28.970%, 3/06/2025 1§x Affirm 3/09/2023 494 506 513
0CMZ-BG2D, 18.900%, 3/21/2024 t8§x Affirm 9/26/2022 208 213 214
OCNO-9XFC, 29.480%, 12/28/2023 1§x Affirm 7/03/2023 103 105 104
OCN4-OE9V, 5.915%, 4/12/2023 tx#"« Affirm 4/15/2022 116 109 9
OCNS5-1KWI, 30.500%, 5/22/2024 1§x Affirm 5/25/2023 268 278 279
OCNS5-LGFC, 34.490%, 12/28/2023 1§x Affirm 1/06/2023 169 172 172
O0CNC-GD2J, 25.200%, 6/29/2024 1x Affirm 7/03/2023 362 378 374
OCNH-MLWE, 5.892%, 8/25/2024 tx« Affirm 8/31/2023 265 251 251
OCNR-9B4l, 29.810%, 2/07/2023 tx#" Affirm 2/10/2022 329 325 26
0CNZ-89CH, 30.500%, 11/07/2023 1§x Affirm 11/10/2022 59 59 59
0C0O0-016S, 29.140%, 11/28/2023 tx# Affirm 12/02/2021 570 615 46
0CO1-5MVI, 29.490%, 6/02/2024 t§x Affirm 6/08/2023 157 163 163
0C0O3-U36V, 11.780%, 5/18/2025 1+§x Affirm 5/22/2023 502 500 506
0C04-767J, 11.560%, 2/01/2024 1§x« Affirm 8/04/2023 492 470 471
0COV-MQZM, 28.990%, 2/28/2025 tx Affirm 8/31/2023 280 299 299
0CP4-21VR, 4.980%, 1/28/2024 1§x« Affirm 2/02/2023 344 337 341
0CPP-RZHH, 29.680%, 7/24/2023 tx#" Affirm 1/27/2022 229 214 18
0CPU-7W10, 29.500%, 6/12/2024 1§x Affirm 6/15/2023 133 135 136
O0CPV-19NW, 29.520%, 4/28/2023 +x#" Affirm 5/05/2022 673 696 54
0CQO0-46L2, 11.700%, 1/03/2024 1§x Affirm 1/06/2023 1,332 1,342 1,345
0CQ2-G3E2, 29.350%, 11/23/2023 1§x Affirm 5/26/2023 46 46 46
0CQ2-TNEV, 15.997%, 10/03/2023 t§x Affirm 7/07/2023 372 375 371
0CQ6-EXGA, 18.000%, 12/28/2023 1§x Affirm 7/03/2023 218 223 223
0CQC-YZIO, 29.000%, 12/15/2023 1§x Affirm 6/20/2023 186 190 190
0CQN-X4G8, 7.916%, 10/30/2023 t§x« Affirm 8/03/2023 191 189 188
0CQO-VY41, 28.920%, 5/11/2024 1§x Affirm 5/15/2023 110 112 113
0CQS-1MQ3, 35.380%, 6/13/2024 1§x Affirm 6/16/2023 1,074 1,090 1,094
0CQU-80LU, 35.986%, 11/10/2023 1§x Affirm 5/15/2023 98 99 98
0CR5-3M8S, 29.390%, 2/09/2024 1§x Affirm 8/14/2023 266 272 270
OCRD-F4N1, 28.500%, 10/11/2023 1§x Affirm 10/14/2022 33 33 33
O0CRE-KQ56, 4.807%, 10/11/2023 1§x« Affirm 10/14/2022 84 84 84
OCRI-RNJD, 30.500%, 9/12/2023 tx# Affirm 9/16/2022 171 179 14
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Consolidated Schedule of Investments As of August 31, 2023 (Unaudited)

STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 85.88% (continued)
0CRQ-VU2A, 29.650%, 7/18/2024 1§x Affirm 1/23/2023 $ 176  $ 176  $ 177
0CS4-3MID, 29.710%, 1/27/2024 18§x Affirm 2/02/2023 574 585 587
0CS4-4NR9, 35.370%, 2/07/2024 1§x Affirm 8/10/2023 35 35 35
0CS5-FV02, 29.580%, 10/11/2023 1§x Affirm 10/14/2022 19 19 19
0CSD-HDFB, 22.900%, 11/30/2023 1§x# Affirm 6/02/2023 107 108 109
0CSJ-9200, 29.440%, 11/10/2024 18§x Affirm 5/15/2023 330 345 343
0CSP-XDAU, 29.800%, 2/24/2024 tx# Affirm 3/02/2023 247 239 20
0CST-CJT6, 27.100%, 12/28/2024 tx# Affirm 1/03/2023 612 648 652
0CSV-EWTB, 35.290%, 5/08/2024 1§x Affirm 5/11/2023 842 800 816
0CT9-M6B1, 28.500%, 12/01/2022 tx#" Affirm 12/06/2021 152 155 12
0CTB-R1P5, 29.480%, 12/29/2023 tx# Affirm 7/03/2023 2,880 2,927 1,127
0CTD-DBJF, 34.490%, 12/12/2023 tx# Affirm 12/15/2022 952 995 76
0CTF-ZL19, 29.460%, 12/29/2023 1§x Affirm 7/03/2023 31 31 32
OCTI-EV9E, 29.630%, 12/12/2023 18§x# Affirm 12/15/2022 101 102 88
0CTK-5WZL, 29.530%, 4/24/2024 1§x Affirm 4/27/2023 73 75 76
0CTT-RMUM, 30.500%, 6/05/2024 1§x Affirm 6/08/2023 691 716 713
0CU9-USGAQ, 29.320%, 1/30/2024 +8§x# Affirm 8/03/2023 113 116 117
0CUC-HNB8P, 33.623%, 12/30/2023 1§x Affirm 7/07/2023 305 312 313
0CUK-72XE, 29.480%, 7/03/2024 1§x Affirm 7/07/2023 97 100 99
0CUZ-CQNR, 29.620%, 12/09/2023 1§x Affirm 12/15/2022 124 125 126
0CV2-9YOM, 29.480%, 8/01/2023 tx#" Affirm 8/04/2022 179 177 14
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 164 167 167
0CVU-QUS3S, 28.990%, 8/10/2024 1§x Affirm 8/14/2023 968 1,016 1,008
0CVW-0YLB, 28.000%, 9/28/2023 1§x# Affirm 10/03/2022 44 44 45
0CVY-4CGD, 23.700%, 1/09/2024 1§x Affirm 1/12/2023 120 122 121
0CW2-L4QQ, 29.000%, 6/12/2024 18§x Affirm 6/15/2023 203 210 211
0CW3-DLOS, 29.680%, 11/26/2022 tx#" Affirm 12/02/2021 1,245 1,223 100
0CWK-X11H, 25.200%, 9/28/2023 1§x Affirm 7/03/2023 49 49 50
0CWP-KDOE, 28.000%, 12/09/2024 1§x Affirm 12/15/2022 336 349 352
0CXO0-I5ME, 29.440%, 11/03/2024 1§x Affirm 5/11/2023 320 312 316
0CX2-6MO7, 27.500%, 9/13/2025 tx Affirm 9/19/2022 1,863 1,998 2,020
0CX2-OBFR, 25.000%, 5/14/2024 tx# Affirm 11/17/2022 324 344 26
0CX3-CSBD, 35.260%, 2/22/2024 1§x Affirm 8/25/2023 517 525 522
0CXL-E2X6, 22.750%, 6/12/2024 +§x Affirm 6/15/2023 759 784 785
0CXP-KEUH, 14.700%, 5/26/2024 1§x Affirm 6/02/2023 521 539 544
0CXS-FSJM, 30.000%, 2/04/2023 tx#" Affirm 2/10/2022 844 887 68
0CXU-V5TF, 29.500%, 2/09/2025 18§x Affirm 8/14/2023 334 356 353
0CXX-704V, 29.820%, 2/08/2023 tx#" Affirm 2/11/2022 147 145 12
0CY4-ILGV, 29.790%, 3/01/2023 tx#" Affirm 3/04/2022 95 99 8
0CY7-ZXXT, 23.700%, 6/12/2024 +8§x# Affirm 12/15/2022 475 490 490
0CYI-VZ2A, 28.980%, 8/08/2024 t§x Affirm 8/11/2023 138 137 135
0CYO-8H2H, 29.640%, 5/22/2024 tx Affirm 11/25/2022 861 879 881
0CYZ-0UDL, 29.390%, 2/28/2024 tx Affirm 8/31/2023 268 277 277
0CZ0-UD8P, 29.410%, 5/25/2024 t§x Affirm 5/30/2023 916 948 955
0CZG-9ZN8, 29.490%, 8/03/2024 1§x Affirm 8/07/2023 681 715 707
0CZH-6NT7T, 6.801%, 2/28/2024 tx« Affirm 8/31/2023 1,278 1,237 1,237
0CZL-A2R2, 35.380%, 7/03/2024 t§x Affirm 7/07/2023 1,708 1,785 1,771
0CZV-OCCS, 30.500%, 11/07/2023 +8§x# Affirm 11/10/2022 78 78 79
0DO03-D4LE, 35.380%, 8/28/2024 tx Affirm 8/31/2023 600 631 631
0D09-4F5Q, 28.000%, 11/25/2023 t§x Affirm 12/01/2022 110 110 112
0D09-OJNS, 15.000%, 9/08/2023 1+§x Affirm 9/12/2022 20 20 20
ODOA-8KVD, 29.660%, 1/24/2024 tx# Affirm 1/27/2022 136 125 11
0DOG-OKGS8, 5.008%, 11/28/2023 t§x« Affirm 12/05/2022 113 112 M
0DOI-90AH, 29.880%, 2/02/2025 tx Affirm 2/06/2023 645 678 677
ODOM-8DBF, 11.870%, 11/04/2023 tx# Affirm 11/10/2022 205 215 16
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STONE RIDGE ALTERNATIVE LENDING RISK PREMIUM FUND

ORIGINAL PRINCIPAL FAIR
PLATFORM ACQUISITION DATE AMOUNT COST VALUE

United States - 85.88% (continued)
ODON-UC4Z, 29.620%, 12/15/2022 tx#" Affirm 12/20/2021 $ 171 $ 168 $ 14
0DOP-ABKO, 35.390%, 6/05/2024 1§x Affirm 6/08/2023 130 123 125
0D18-U3WY, 29.400%, 5/11/2024 +§x Affirm 5/15/2023 81 80 81
0D19-GQAS8, 29.610%, 11/04/2024 tx Affirm 11/10/2022 529 549 553
0D1C-3UKU, 27.100%, 4/01/2023 tx#" Affirm 4/07/2022 19 19 2
OD1P-T6EOQ, 28.000%, 12/01/2024 tx# Affirm 12/05/2022 707 748 731
0D1Q-H39D, 26.500%, 12/28/2023 1§x Affirm 1/03/2023 102 104 104
O0D1U-EAEH, 28.000%, 4/24/2024 1§x Affirm 10/28/2022 135 139 139
0D1V-APFO, 9.980%, 6/29/2024 1§x Affirm 7/03/2023 177 183 184
0D25-BKBR, 29.560%, 10/28/2024 1§x Affirm 11/03/2022 55 58 56
0D26-1CC7, 23.900%, 1/03/2025 1§x Affirm 7/07/2023 279 293 292
0D28-WKR3, 29.680%, 7/24/2023 tx#" Affirm 1/27/2022 78 73 6
0D2C-LKGK, 29.900%, 7/24/2022 tx#" Affirm 1/27/2022 74 75 6
0D2M-8Y1T, 15.680%, 5/29/2024 1§x Affirm 6/02/2023 179 185 187
0D2P-F3F2, 28.000%, 2/26/2022 tx#" Affirm 12/02/2021 86 86 7
0D31-HHRY, 29.450%, 2/25/2024 tx Affirm 8/31/2023 33 34 34
0D31-ZS8F, 28.930%, 5/09/2024 1§x Affirm 5/12/2023 189 195 196
0D32-VCLL, 19.750%, 11/28/2024 tx Affirm 12/05/2022 852 897 900
0D36-5YPX, 33.950%, 2/21/2024 1+§x Affirm 8/24/2023 138 141 141
0D38-X418, 31.000%, 12/09/2023 tx Affirm 6/15/2023 5,521 5,596 5,592
OD3E-70N3, 27.000%, 7/03/2024 1§x Affirm 1/06/2023 188 194 194
0D3H-2Z8l, 29.460%, 5/08/2025 tx Affirm 5/11/2023 1,568 1,564 1,685
0D3I-SFCJ, 15.940%, 9/02/2023 1§x Affirm 9/09/2022 51 51 51
OD3L-FEZ5, 29.210%, 1/28/2024 1§x Affirm 2/02/2023 144 145 147
0D42-UYPK, 14.700%, 12/13/2024 tx Affirm 6/16/2023 2,542 2,673 2,672
0D47-UJCX, 35.380%, 8/08/2024 18§x Affirm 8/11/2023 142 147 143
0D4C-RVWG, 21.900%, 2/03/2024 1+§x Affirm 8/07/2023 52 53 53
O0D4F-0NZ4, 29.890%, 7/28/2022 tx#" Affirm 2/03/2022 10 10 1
0D4G-1ECO, 7.916%, 10/03/2023 t§x« Affirm 7/07/2023 628 624 624
0D41-A4UC, 9.800%, 10/03/2023 1§x Affirm 7/07/2023 44 44 44
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 95 95 95
OD5SE-GWDN, 29.680%, 11/17/2022 tx#" Affirm 11/22/2021 313 319 25
ODS5F-S6L4, 31.000%, 6/12/2024 1§x Affirm 6/15/2023 261 265 267
0D5I-VKUH, 29.590%, 10/28/2023 1§x Affirm 11/03/2022 183 182 185
0D5P-8PMS, 22.600%, 2/07/2025 1§x# Affirm 8/10/2023 320 318 315
0D5U-R20H, 35.280%, 7/03/2024 18§x# Affirm 7/07/2023 401 413 413
ODSW-DCDA, 29.710%, 1/24/2023 tx#" Affirm 1/27/2022 88 93 7
0D64-6SPL, 29.992%, 2/27/2024 1§x Affirm 3/02/2023 99 94 96
0D67-D7AX, 11.790%, 6/29/2024 1+§x Affirm 7/03/2023 113 116 17
0D6D-GZ4L, 29.600%, 12/16/2022 tx#" Affirm 12/20/2021 181 178 15
0D6J-JPIS, 20.990%, 12/12/2023 1§x# Affirm 12/15/2022 182 185 185
0D6K-HOD3, 30.000%, 6/06/2025 tx Affirm 6/09/2023 612 646 646
0D6V-NZ5K, 29.730%, 5/28/2024 18§x Affirm 12/05/2022 267 277 276
0D6Z-X1XD, 29.490%, 12/28/2024 1§x Affirm 7/03/2023 282 299 301
0D76-EMIP, 29.420%, 5/08/2024 1§x# Affirm 5/11/2023 91 94 94
0D77-61A3, 29.700%, 1/10/2024 t§x Affirm 1/13/2023 85 87 86
0D7L-SWH5L, 28.000%, 10/18/2024 1§x Affirm 10/21/2022 447 470 472
0D7M-51YB, 29.430%, 5/07/2023 tx#" Affirm 3/10/2022 103 102 8
0D7Q-T3EZ, 27.100%, 11/04/2023 t§x Affirm 11/10/2022 72 73 73
0D7Q-UWUP, 28.000%, 9/09/2023 1§x Affirm 9/15/2022 12 12 12
0D7R-GEBX, 28.000%, 10/21/2023 1§x Affirm 10/28/2022 94 94 95
0D7Y-KOEDO, 29.300%, 1/25/2023 tx#" Affirm 7/28/2022 49 50 4
0D86-5S1U, 29.620%, 12/20/2023 t8§x# Affirm 12/23/2022 148 150 152
0D88-5UT3, 29.490%, 7/28/2026 1x# Affirm 8/03/2023 1,135 1,231 1,225
0D8B-07RR, 29.500%, 2/28/2022 tx#" Affirm 12/03/2021 1,050 1,023 84
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United States - 85.88% (continued)
0D8D-1MWS, 11.830%, 10/11/2023 1§x
0D8J-RW6G, 29.000%, 9/06/2023 1§x
0D8Q-43X3, 29.440%, 1/03/2025 1§x
O0D8R-1UEU, 29.890%, 7/12/2022 tx#"
OD8Y-ELZ3, 14.145%, 2/21/2024 1§x«
0D8Y-UG75, 22.900%, 6/28/2025 tx
0D90-E5NE, 25.200%, 2/09/2025 tx
0D92-WCDB6, 6.919%, 2/25/2024 tx«
0D94-VLIl, 33.950%, 1/03/2025 tx
0D95-8A2V, 29.120%, 12/16/2023 t§x
0D95-UJBO, 29.400%, 5/08/2024 1§x
0D97-6Y8P, 29.390%, 2/22/2024 1§x
0D98-KEVY, 29.640%, 5/28/2024 1+§x
O0D9A-E3M7, 15.850%, 1/17/2024 1§x
O0D9F-9BD5, 29.120%, 6/28/2023 x#"
O0D9H-0UEW, 29.610%, 12/07/2022 tx#"
0D9I-DCF9, 21.900%, 12/29/2023 1§x
0D9L-0KJK, 29.130%, 1/06/2025 +§x
0D90-ZND7, 4.980%, 1/18/2024 1§x«
0D9T-SRU1, 17.900%, 11/02/2023 1§x
0D9X-V4RJ, 29.620%, 8/02/2024 t§x
ODA6-L4EB, 10.840%, 3/16/2024 1§x
ODA7-0HAB, 35.200%, 11/19/2023 tx
O0DA7-ZTRO, 16.178%, 8/02/2024 t§x
O0DAJ-5PMQ, 29.230%, 2/01/2026 tx
ODAP-3NXN, 34.163%, 5/22/2024 tx#
ODAU-3MBC, 27.500%, 11/07/2023 1§x#
ODAU-T4IP, 29.090%, 10/24/2023 t§x
ODBR-NV42, 30.950%, 2/07/2024 1§x
0DBY-N1HI, 31.500%, 2/09/2024 +§x
0DC9-NUO06, 29.560%, 10/20/2024 tx
0DCI-WL57, 29.650%, 9/28/2023 t§x#
ODCK-QHTN, 15.830%, 11/24/2022 tx#"
0DCL-3DK4, 28.500%, 10/12/2024 tx#
0DCP-M17V, 29.530%, 10/24/2023 t§x
ODCP-YOFY, 35.290%, 5/29/2024 t§x
0DCT-2V6D, 28.000%, 5/25/2024 tx
0DD0-VDI9, 28.000%, 10/28/2024 tx
0DD1-5VIS, 29.000%, 8/07/2022 tx#"
0DDD-A63X, 10.840%, 5/03/2024 t§x
ODDE-J2P3, 28.950%, 12/15/2023 t§x
ODDF-7XXU, 15.750%, 2/28/2024 1§x#
ODDH-DLJ7, 18.000%, 5/10/2024 1§x
ODDN-7KNP, 35.260%, 2/23/2024 t§x
0DDQ-92Y2, 23.750%, 1/03/2024 1§x
ODDR-3714, 22.750%, 5/11/2025 tx#
0DDZ-74R0, 18.000%, 1/28/2024 1§x
ODE5-09JE, 29.430%, 3/08/2023 tx#"
ODEB-1M5l, 29.620%, 12/28/2022 tx#"
ODEL-AJ34, 26.500%, 1/26/2023 tx#"
ODEL-RHJP, 29.360%, 11/18/2023 1§x
ODEP-T31A, 29.390%, 2/25/2024 tx
ODER-YJ46, 30.000%, 11/08/2024 t§x
ODES-MLBR, 30.000%, 5/23/2024 tx#
ODEX-UMM4, 29.620%, 12/12/2023 1§x
ODFF-DM9X, 29.450%, 6/02/2024 1§x
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United States - 85.88% (continued)
ODFL-9LCI, 28.000%, 2/02/2023 x#" Affirm 2/07/2022 $ 166 $ 164 $ 13
ODFL-R5R9, 35.530%, 6/05/2024 1§x Affirm 6/15/2023 1,426 1,447 1,461
ODFN-C2A0, 15.000%, 5/28/2024 t§x Affirm 12/05/2022 187 193 194
ODFZ-QJCJ, 29.480%, 8/09/2024 1§x Affirm 8/14/2023 183 192 189
0DG2-1A4M, 32.000%, 8/28/2024 tx Affirm 8/31/2023 350 368 368
0DG3-L8WC, 27.500%, 6/13/2024 18§x Affirm 6/16/2023 260 264 267
0DGC-XD5L, 29.640%, 5/18/2024 1§x Affirm 11/25/2022 396 410 406
ODGH-6F30, 29.480%, 2/04/2025 tx Affirm 8/10/2023 1,525 1,580 1,657
0DGJ-JRSZ, 28.950%, 12/02/2024 +8§x# Affirm 6/08/2023 92 96 95
0DGK-D1UZ, 22.200%, 10/18/2026 tx Affirm 10/21/2022 1,400 1,508 1,513
ODGR-582A, 28.980%, 8/22/2024 1§x Affirm 8/25/2023 158 166 165
ODGV-8VL6, 15.730%, 4/21/2024 18§x Affirm 4/27/2023 1,362 1,370 1,383
O0DH2-8UP8, 29.580%, 10/17/2023 tx# Affirm 10/20/2022 87 86 7
ODH4-K8KN, 26.500%, 4/04/2024 1§x# Affirm 10/07/2022 194 199 198
ODHB-TWPI, 29.350%, 2/09/2024 1§x Affirm 8/14/2023 80 83 82
ODHE-2EVG, 23.900%, 11/28/2023 1§x Affirm 12/02/2022 69 70 70
ODHE-J76Q, 31.000%, 6/28/2024 1§x# Affirm 7/03/2023 3,797 3,902 3,981
ODHJ-P7V9, 29.490%, 6/29/2024 t§x Affirm 7/03/2023 296 309 312
ODHK-MKDX, 29.680%, 11/18/2022 tx#" Affirm 11/22/2021 112 116 9
0DI9-ZN15, 15.790%, 10/04/2023 1§x Affirm 10/07/2022 35 35 35
ODIA-O77E, 28.500%, 9/20/2023 18§x Affirm 9/23/2022 50 50 50
0DID-4008, 28.920%, 5/18/2024 t§x Affirm 5/22/2023 276 286 287
0DIO-U8WL, 29.650%, 9/07/2023 1§x Affirm 9/12/202